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In this talk we will discuss the existence and uniqueness of BSDEs with quadratic growth and jumps. This problem

is a generalization of Kobylanski which considers BSDEs with the quadratic growth assumption, but continuous paths.

An exponential change of variable is used to control the quadratic growth, which is a counterpart of the Hopf-Cole

transformation used in PDEs. However, due to the presence of the jumps and the lack of information on the extra

martingale integrand, the analysis is more complex than in the continuous case. (Received September 20, 2007)
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