ActaMathematicae Applicatae Sinica,English Series 2003 19 (3): 485-490 ISSN: 1439-8516 CN: 11-2039/01

Original Articles

Infinite Interval Backward Stochastic Differential
Equations in the Plane

Yan Ling GU

School of Mathematics and System Sciences, Shandong University

Wk I3 Il 3 W R A 3 s 13

i This paper studies the existence and uniqueness of solution of infinite interval backward stochastic differential
equation (BSDE) in the plane driven by a Brownian sheet.
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Abstract This paper studies the existence and uniqueness of solution of infinite interval backward stochastic differential
equation (BSDE) in the plane driven by a Brownian sheet.
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