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Portfolio choice under space-time monotone performance criteria.

I will discussed the optimal investment problem of an investor with space-time monotone criteria. This case corresponds

to the choice of zero volatility in the forward performance spde. Explicit solutions for the optimal wealth and optimal

portfolio processes will be provided. The important question how to infer the investor’s preferences from his/her desired

target wealth distribution will be also discussed. (Received September 17, 2008)



