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Consider a sequence of diffusion processes
dX,(t) = an(X,(t))dt +dW (t), t >0, (1)
where a,(x) = na(nz), a(-) is a bounded measurable function and
a(x) ~ cy/z for © — Foo.

All possible limit processes (depending on ci) are considered. In
particular, it is shown that for ¢, = ¢_ < 1/2 the limit process is a

skew Bessel process.
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