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The author discusses the smoothness of solution for BSDE Y_t=E+ [AT_t{g(s,Y_s,Z_s)}ds-[~AT_t{Z_s} F Article by Lin, Q. Q.
dW_s in Malliavin calculus sense.For any \$n\$ the author discusses differentiabilty of n th order in the

Malliavin sense for the solution,and it satisfies a linear BSDE, as a result the soluiton for BSDE is

smoothness in the sense.

Abstract:
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