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Birkhäuser. 271-282 (2001)., 2001.

[44] Andrew E.B. Lim and Xun Yu Zhou. LQ control and mean-variance port-
folio selections: The stochastic parameter case. Kohlmann, Michael (ed.)
et al., Mathematical finance. Workshop of the mathematical finance re-
search project, Konstanz, Germany, October 5-7, 2000. Basel: Birkhäuser.
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