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Existence of Solutions of Multivalued FBSDE with
Continuous Monotone Coefficients

ZHANG Meng
(School of Mathematics and Computational Science, Sun Yat-sen University ,Guangzhou 510275 , China)

Abstract: The existence of solutions of Forward-Backward Stochastic Differential Equations ( FBSDE, for
short) under linear growth and continuous monotone coefficients is studied, the terminal time T is finite
constant and the coefficients are random. By means of approximation of linear continuous function by Lip-
schitz functions, Yosida approximation of maximal monotone operator and comparison resulis of Stochastic
Differential Equations, the existence of solutions of FBSDE is obtained.
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