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On existence of solutions to backward stochastic differential equation with generalized left-Lipschitz coefficients

TIAN De-jian, JIANG Long, DENG Fang
School of Sciences, China University of Mining and Technology, Xuzhou221116, China

o
* ZHIHR
o M

423C: PDF (0 KB) HTML (0 KB) fitli: BibTeX | EndNote (RIS) 155t %k}
2L UERA T 2R Tl 2 ) U Lipschitz 4 E 3 i LI 23 T PR A M AA TR Ikl I S iiE ROUVE WIS T — 5 M g e 41, K5 IR 45

UE AR BRAFAE, I8 S5 R A AR P20 X B A Jle e g B vl DASG T A8 ey ANEE AL, [R] I g 2 148 ey Az [ A8 43 It o] LA
IEE S (P

b AOASCHERES K
LI AR S

KB . Bl bENURY 7R T X iLipschitz4ctE fEAERE  BImBENUMY TR T XkLipschitz 4 ek b | e e
Abstract: In this paper, we proved the existence of the solution to a backward stochastic differential b E-mail Alert

equations (BSDE) with the generator satisfying the generalized left-Lipschitz condition. The key idea for dealing } RSS
with the problem consists in constructing a monotonic sequence of solutions to BSDE and then passing to the
limit. We construct a monotonic sequence of solutions by monotonic iteration technique. It is worth noting that

1l
the generator may be not continuous with respect to variable yand the varying of generator with respect to b
variables y and z may be not uniformly with respect to time parameter t. LRI
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