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Abslract:
Motivated by a stochastic linear-quadratic (LQ in short) control
problem with Markov jumps, we consider cne kind of backward
stochastic difforential equations (BSDEs in short) where the
coefficient $1$ is affected by a Markovian switching in this talk. Then we study
the weak convergence of BSDESs with a singular-periurbed Markov
chain which is Involved in a large stale space. Atlast, as an
application of our results, we show the homogenization of one system

of partial differential equation (PDE in short).




