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On the filtered probability space ),)(,,( 0 PFF Nnn ≤≤Ω  consider stochastic process 

indiscrete time as evolution of risky asset price 
,,...,1},)()(exp{ )2()1(
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where  is a constant, and  are independent Gaussian martingales starting from 
0. 

00 >S )1(
nM )2(

nM
θ is a arandom variable which takes values N,...,2,1  with known probabilities 

.,1),( iP =θ Nipi ==  The vector  is independent of ))1(
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nM θ  and )(AI   is an 
indicator of A . 
In this model for the European contingent claim  we have constructed the GF hedging 
strategy 

)( NSf
),,( nn βγπ =  which is optimal in  the  mean square sense 

,])([ 2π
NN XSfE −                                                               (2) 

where π
NX is the capital value at terminal moment N  and interest rate .0=r  

 Theorem. In the model (1) of price evolution, optimal in sense(2) strategy is 
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