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Abstract

In this thesis, we study LP solution of one-dimensional backward stochastic differ-
ential equations with continuous coefficients. In chapter E we study one-dimensional
backward stochastic differential equations in classical case. We show that if the gen-
erator f is uniformly continuous in (y, z), uniformly with respect to (¢,w), and if the
terminal value £ € LP(Q, Zr, P) with 1 < p < 2, the backward stochastic differential
equation has a unique L? solution. In chapter E we introduce a notion of nonlinear ex-
pectation, ”G-expectation”. We also introduce one-dimensional G-Brownian motion.
We then establish the related stochastic calculus, especially stochastic integrals of Ito’s
type with respect to our G-Brownian motion and derive the related Ito’s formula. We
have also given the existence and uniqueness of stochastic differential equation under
our G-expectation. In chapter @ we study the backward stochastic differential equa-
tions driven by G-Brownian motion. Under Lipschitz conditions of f and g in ¥ and
7, the existence and uniqueness of the solution (Y, Z, K) for BSDE in the G-framework

is proved.
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