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We consider a discrete-time approximation (Y n
s , Z

n
s,·)s∈[0,1] of the solution

(Ys, Zs,·)s∈[0,1] to the backward stochastic differential equation

Yt = H +
∫ 1

t
f
(
s, Ys,

∫
IR
Zs,xµ(dx)

)
ds− σ

∫
(t,1]

Zs,0dWs

−
∫
(t,1]×IR
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Here W denotes the Brownian motion and Ñ stands for the compensated
Poisson random measure. We assume that the generator f(s, y, z) is Lip-
schitz. We investigate conditions on the chaos expansion of the terminal
condition H which are sufficient to have the convergence rate

sup
t∈[0,1]

IE|Yt − Y n
t |2 +

∫
[0,1]×IR

IE|Zs,x − Zn
s,x|2dsµ(dx) ≤ cn−1.

1


