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Motivated by the results about the Lp-variation of backward stochastic di�erential equa-

tions (BSDEs) obtained in [1], we are interested in the L2-regularity of the solution (Y, Z)
to the BSDE
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∫ T
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s, Ys,

∫
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)
ds− σ

∫
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−
∫
(t,T ]×IR

Zs,x xÑ(dt, dx), 0 ≤ t ≤ T.

Here (σWs) is the Brownian part and Ñ denotes the compensated Poisson random mea-
sure associated with a square integrable Lévy process (Lt).We assume that the generator
f is Lipschitz (κ is a certain measure on R) while the terminal condition H ∈ L2 is sup-
posed to be a function of �nitely many increments of (Lt). Examples are H = 1[k,∞)(X

n
T ),

where Xn
T is the Euler approximation of the SDE

Xt = x0 +

∫ t

0

a(Xs−)dLs, 0 ≤ t ≤ T,

or H = g(Lt1 −Lt0 , ..., Ltn −Ltn−1) with 0 ≤ t1 < t2 < ... < tn ≤ T and g : Rn → R being
a Borel function.
We introduce the concept of (path-dependent) fractional smoothness in the Malliavin

sense, i.e. a version of anisotropic Besov spaces de�ned by the real interpolation method,
and relate the fractional smoothness of H to the L2-regularity properties of the solution
(Y, Z).
This is joint work with A. Steinicke.
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