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On Solutions of BSDE with Jumps and with
Unbounded Stopping Terminal

SITU Rong  ZENG Ai-ting

Abstract: For backward stochastic differential equation with jumps and with non-Lipschitz coefficient
the existence and uniqueness of an adapted solution is obtained under the condition of unbounded stop-

ping time. And convergence theorems of solutions to BSDE are derived. An example is also given to
T T
show that conditions L c1 (s)ds <<+ oo and JO (¢2(s) Yds <<+ cocanmot be weaken even if the

stopping time T=7"> 0 is a constant.
Keywords: backward stochastic differential equation; Ito s formula; non-Lipschitz condition; conver-

gence theorem; stopping time
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