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On Solutions of BSDE with Jumps and with
Unbounded Stopping Terminal

SITU Rong T, Zeng Ai-ting

Abstract: For the badkward stochastic differential equation with jumps, Lipschitz coeffcients and un-
bounded stopping teminals the existence and uniqueness of an adapted solution are obtained. This pa-
per also discusses some exmaples to show that the assumption of the theorems can not be weakened in-
deed.

Keywords: backward stochastic differential equation; Tto's formula; marlingale inequality ; Lipschitz
condition; stopping time; adapted solution
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