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Endogenous Credit Constraints and Household Portfolio Choices
Hyeng Keun Koo (Department of Financial Engineering, Ajou University)

An Optimal Consumption and Investment Problem with Quadratic Utility and Subsistence

Consumption Constraints: A Dynamic Programming Approach
Kum—Hwan Roh (Department of Mathematics, Hannam University)

Consumption and Portfolio Selection in the Presence of a Luxury Good
Yong Hyun Shin (Department of Mathematics, Sookmyung Women’ s University)
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Gareth Peters (Department of Statistical Science, University College London)
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The Dynamics of Commodity Spot and Futures Prices under Production, Storage, and
Financial Trading
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