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Combination solution method for stochastic differential equations with Poisson

jumps

DUAN Yingpeng, HU Lin~
(School of Science, Jiangxi University of Science and Technology, Ganzhou 341000, Jiangxi, China)

Abstract: For stochastic differential equations containing only one random term ( Poisson term ), the Poisson-type It6 formula is
given. The existence and uniqueness conditions for the solution of stochastic differential equations containing only Poisson terms are
obtained. The boundedness and convergence of the compensated 6§ method on such equations are proved. For general stochastic
differential equations with Poisson jumps, a new combined solution method is established. This combined solution method can help
obtain analytical and numerical solutions for some stochastic differential equations with Poisson jumps, and can also be used to
correct numerical solutions and improve the convergence of numerical solutions.
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