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Let L be the operator defined on C2 functions by

Lf(x) =
∫

[f(x + h) − f(x) − 1(|h|≤1)∇f(x) · h] n(x,h)

|h|d+α(x)dh.

This is an operator of variable order and the corresponding process is pure jump. We consider the martingale problem

associated with L. Sufficient conditions for uniqueness are discussed. (Received September 29, 2005)
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