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Symmetry and Group-invariant Solutions of KdV
Equation with Distributed Delay

ZHAO Zhi-hong ,XU Yuan-tong
( Department of Mathematics,Sun Yat-sen University, Guangzhou 510275, China)

. Abstract; The Symmetry and Group-invariant solutions are discussed for the following KdV equation with distribu-
ted delay u, = u,, +6(f*u)u,, where fis a delay kernel function. By using the classical Lie Group theory to the
KdV equation with distributed delay, three symmetries and group-invariant solutions for this delay equation is
obtained when the delay kernel is “weak” generic kernel.

Key words: KdV equation; Distributed delay; Symmetry; Group-invariant-solution

4

A A A R A R R R R R R R R R R A R R A A I A R R R R SR R R R R R R ST NSNS

(LB 8 1)

On Solutions and Comparison Theorems of Infinite Horizon
Forward-Backward Stochastic Differential Equations with Poisson Jumps

YIN Ju-liang' ,SITU Rong’®
(1. Department of Statistics, Jinan University, Guangzhou 510630, China;
2. Department of Mathematics,Sun Yat-sen University, Guangzhou 510275, China)

Abstract; Existence and uniqueness and comparison theorems of solutions to infinite horizon forward-backward sto-
chastic differential equations with Poisson jumps (FBSDEs) are discussed. Firstly, the existence and uniqueness of
adapted solutions to such FBSDEs is proved by applying smoothing technique under assumptions of non-Lipschitz
conditions and weak monotonicity on the coefficients. Then two comparison theorems for such FBSDEs are derived
by using stopping time method and the Tanaka formula.

Key words: forward-backward stochastic differential equations with Poisson jumps; adapted solution; comparison

theorem ; Tanaka formula



