
arXiv.org > q-fin > arXiv:1004.1489 

Quantitative 
Finance > 
Portfolio 

Management

Illiquidity 
Effects in 
Optimal 
Consumption
-
Investment 
Problems

Download:
● PDF 
● PostScript 
● Other formats 

Current browse context:
q-fin.PM 
< prev | next > 
new | recent | 1004

Change to browse by:

math
math.OC 

q-fin  

References & Citations
● NASA ADS 

Bookmark(what is this?) 

         

(Help | Advanced search)

    

Search or Article-id

All papers Go!



Michael 

Ludkovski, 

Hyekyung Min

(Submitted on 9 Apr 
2010 (v1), last 
revised 29 Sep 
2010 (this version, 
v2))

We 
study 
the 


