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Abstract

The classical backward stochastic differential equation (BSDE) is driven by the Brownian motion,
but Brownian motion is a very special stochastic process, so the application of backward stochastic
differential equation is quite limited. In this paper, we are interested in solving one-dimensional
backward stochastic differential equations (BSDEs) with a new Kind of non-Lipschitz coefficients [1].
We establish an existence and uniqueness result of solutions in L2,
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