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Let (B"(t))iepr be a real fractional Brownian motion on a given
complete probability space (£2, F, P). We introduce a fractional back-
ward stochastic Volterra equation for processes of type

Y (t) = (t) +/t h(t,s, Y (s), Z(t,s), Z(s,t))ds

_/T Z(t,s)dB"(s), te[0,T]

where the stochastic integral is defined in Skorochod sense and
Y (-) Z(-,-) are the solution processes. Conditions are given for the

well-posedness of the problem can be proven. A fractional Clark-
Ocone formula [2] is used. A duality relation between a linear for-
ward stochastic Volterra equation and a linear backward stochastic
Volterra equation is also showed. Ideas from [1] are used.
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