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Abstract: 

We give an overview of classical results and recent developments in quadratic hedging 

and portfolio choice. This includes mean-variance hedging and the classical Markowitz 

problem, and we explain in particular how these are affected by the presence of 

constraints. The goal is to provide an overall picture rather than a detailed view of a 

particular problem. 

The talk is based on joint work with several co-authors. 

 


