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Andrew JACK, Mihail ZERVOS . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 295

A Consumption–Investment Problem with Production
Possibilities
Yuri KABANOV, Masaaki KIJIMA . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 315

Multiparameter Generalizations of the Dalang–Morton–
Willinger Theorem
Yuri KABANOV, Yuliya MISHURA, Ludmila SAKHNO . . . . . . . . . . . 333

A Didactic Note on Affine Stochastic Volatility Models
Jan KALLSEN . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 343

Uniform Optimal Transmission of Gaussian Messages
Pavel K. KATYSHEV . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 369

A Note on the Brownian Motion
Kiyoshi KAWAZU . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 385

Continuous Time Volatility Modelling: COGARCH versus
Ornstein–Uhlenbeck Models
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