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Comonotonic theorem for solution of backward doubly

stochastic differential equation
HUANG Xiae-qin, LI Zur-feng
(College of Sciences, Hebei University of Science and Technology, Shijiazhuang H ebei 050018, China)

Abstract: First, we obtain a new comparison theorem for backward doubly stochastic differential equation which is more popu-
lar than backward differential equation. T hen inspired by the comonotomic theorem of backward stochastic differential equation,
and by using the new comparison theorem, we obtain comonotonic theorem for solwtion z of backward doubly stochastic differ-

ential equation. The results can generalize some existing results.
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