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Portfolio risk management under incomplete information .
A stochastic control method

ZHANG Huanjun'

WANG Guangchen'

1 School of Control Science and Engineering, Shandong University, Jinan 250061

The backward stochastic differential equation theory has been developed and improved in recent years,

and then it is widely used in mathematical finance.Meanwhile ,the stochastic control has become an important meth-

od to study the portfolio risk management problem.In this paper,we focus on how to study option pricing, mean-vari-

ance and expected utility maximization problems by using the stochastic control method with incomplete information.
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