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We consider jump-difussion variational inequalities of the following type:

dXt + ∂ϕ (Xt) dt 3 b (t,Xt) dt+ σ (t,Xt) dWt +

∫
Rd\{0}

γ (t,Xt−, z) Ñt (dz) dt.

Here, ∂ϕ is the subdi�erential of a proper, l.s.c., convex function ϕ : Rn → R, W is a

Brownian motion in Rd, and Ñ is the compensated measure of a Poisson random measure

N , independent of W .

We show that, under Lipschitz assumptions on the coe�cients b, σ and γ and a certain

growth condition on ϕ, there exists a unique strong solution of the above equation. The

existence of the solution is proven via a penalization method, by considering the Yosida

regularization of ϕ; the main ingredient for the uniqueness is the monotonicity of the

subdi�erential operator.

Furthermore, by imposing only the continuity and linear growth of the coe�cients, we

are able to show that there exists a weak solution, by appealing the martingale problem

method of Stroock and Varadhan.
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