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Comparison Theorem of Backward Stochastic Differential Equations Driven
by G-Brownian Motion with Non-Lipschitz Condition
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Abstract; In this paper, Y, :s+J f(s,Y_\,Z,\)ds—ﬁ—J g(s,Y,\,Z_\)d<B>_\fJ Z.dB.— (K, —K,),

0 <<t < T, the comparison theorem of backward stochastic differential equations driven by
G-Brownian motion with non-Lipschitz condition is studied, where f(s,y,2), g(s,y,z) are
monotone and linear growth in y, and are Lipschitz in z.
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