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Backward Doubly Stochastic Differential Equations under Linear Growth Condition

CHEN Min, SHEN Xiaohui, JIANG Long

(College of Science, China University of Mining and Technology, Xuzhou 221116, China)

Abstract ; This paper aims to investigate the uniqueness of minimal solution of Backward Doubly Stochastic Differential

Equations, where the generator f is continuous and has a linear growth in (y,2),and the generator g satisfies Mao's non-Lips-

chitz condition in (y,z). The research results can be applied in stochastic controls and mathematical finance.
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