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Fractional Brownian motion (fBm) with Hurst parameter H ∈ (0, 1) is a zero mean
Gaussian continuous process BH = {BH

t , t ≥ 0} with the covariance function
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The aim of the presentation is to show the existence and uniqueness of the solution of
generalized backward stochastic di�erential equation with respect to fBm (H > 1/2) of
the form

Yt = ξ +
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where {ηt}t∈[0,T ] is a solution of a stochastic di�erential equation with re�ection, f, g are
continuous functions and {Λt}t∈[0,T ] is an increasing process.
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