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On Solutions of BSDEs with Jumps
and with Coefficients having a Quadratic Growth (I[)

SITU Rong, HUANG Wei
(Department of Statistics, Sun Yat sen University, Guangzhou 510275, China)

Abstract: The limit theorem, @mparison theorem and uniqueness theorem for solutions to backward stochastic
differential equations with jumps (BSDE) and reflecting BSDE, (RBSDE), which have quadratic growth coefficients,
are obtained. Some examples are also given.
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