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On Solutions of Backward Stochastic Differential
Equations with Jumps in Hilbert Space ( I )

SITU Rong, HUANG Min
( Department of Mathematics, Zhongshan University, Guangzhou 510275, China)

Abstract; Ito s fomula is obtained for the cylindrical Brownian motion process and Poisson martingale measure in
Hilbert space. An existence and uniqueness result for solutions of BSDE with jumps in Hilbert spaces with Lipschitz
condition (for x) and unbounded (for ¢) coeflicients is proved. Some examples are given to show such unbounded
conditions (for ¢) cannt be weakened.
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