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A Class of BDSDEs with Uniformly Continuous Coefficients

SONG Li'?

(1. School of Finance, Shandong Light Industry School, Ji’nan Shandong 250100, China;
2. School of Mathematics, Shandong University, Ji’nan Shandong 250100, China)

Abstract: By comparison theorem of backward doubly stochastic differential equations and approximation of

function, a class of one-dimensional backward doubly stochastic differential equations (BDSDEs) is studied, where

the coefficients is uniformly continuous. An existence theorem for solutions of the class of BDSDEs is obtained,

which generalizes the situation that the coefficient satisfy Lipschitz conditions.

Key words: backward doubly stochastic differential equation; backward stochastic integral; existence theorem
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