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正倒向重随机微分方程 

(1.山东财政学院 统计与数理学院, 济南 250014, 2.山东大学 数学学院, 济南 250100) 

摘要： 

该文研究了一类正倒向重随机微分方程, 在某些自然的单调性假设下, 得到了解的存在唯一性结果. 
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Forward-Backward Doubly Stochastic Differential Equations

(1.Statistics and Mathematics College, Shandong University of Finance, Jinan 250014, 2.School of 
Mathematics, Shandong University, Jinan 250100)

Abstract: 

A type of forward-backward doubly stochastic differential equations (FBDSDEs) is studied. Under some 
natural monotonicity assumptions, the existence and uniqueness result is established.
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