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The Sub — martingale Problem for Reflected Diffusions
with Poisson Jumps in a Half — space and Its Application

Ding Deng*

Abstract The sub-martingale problems for reflected diffusions with Piosson jumps in a
half - space are considered. The existence of solutions for sub — martingale problems
without continuity assumptions on the coefficients is obtained. And from the solutions
of the sub - martingale problems, the existence of a weak solution is established for a

stochastic differential equation with Poisson jumps in a half - space with refecting

boundary conditions.
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