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Applying backward stochastic differential equations, the hedging under complete market were b o2&

considered. Based on the generalized Feynman-Kac formula related with forward and backward N
I A 7‘3— 11
equations, proposed by El. Karoui, Peng, Quenez(1997),a particular formula about the portfolio strategy b 11 BEHLEL O T e

for hedging one contingent claim was given. FIEE I BEALHY 7 R
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