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Existence and Uniqueness of Adapted Solution to Backward
Stochastic Differential Equations with Non-Lipschitz Coefficients in Local Space
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(Information Science and Engineering College,Shandong University of Science and
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Abstract; When the generator satisfies a kind of non-Lipschitz assumptions in local space, the local and the global
existence and uniqueness of the adapted solution to backward stochastic differential equation are obtained, and the
solution is bounded.
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