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On Upcrossing Inequality for
g Supermartingale and Strong g-Supermartingale( | )

SITU Rong, YANG Yan
( Department of Statistics, Sun Yat sen University, Guangzhou 510275, China)

Abstract: The comparison theorem for solutions of infinite time interval BSDEs with jumps is impoved and the notions of

g martingale and g supemartingale via the BSDE with jumps are introduced. Then the Upcrossing Inequality for g -

supermartingale is obtained.
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