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Workshop on Mathematical Optimization in Economic Analysis

L1 DATE April 22 (Sat) — April 24 (Mon)

[l PLACE  Palace Hotel Hakone
1245, Sengokuhara, Hakone—machi,
Ashigarashimo—gun, Kanagawa—ken, 250-0631
TEL 0460-4-8501 FAX 0460-4-8500
http://www.hakone.palacehotel.co.jp

PROGRAMME

April 22 (Saturday) Afternoon

Chair : Akira Yamazaki (Univ. of Hitotsubashi)
13:30-14:30 Hiroyuki Ozaki (Keio Univ.)
Non-FExpected Utility as a Solution to Some Statiscitcal Inference Problem
14:30-15:30 Seiichi Iwamoto (Kyusyu Univ.)

Golden Polilcy in Dynamic Programming

Chair : Toru Maruyama (Keio Univ.)
16:00-17:00 Wataru Takahashi (Tokyo Inst. Technology)
Proximal Point Algorithms in Optimization and Nonlinear Projections
17:00-18:00 Hidetoshi Komiya (Keio Univ.)

Majorizatioon and its Related Topics

18:10-20:00 RECEPTION
April 23 (Sunday) Morning

Chair : Kunio Kawamata (Keio Univ., Ritsumeikan Asia Pacific Univ.)
9:00-10:00 Hiroshi Matano (Tokyo Univ.)

Travelling Waves in Heterogenous Media —optimizatiion of the Speed
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10:00-11:00 Kazuo Nishimura (Kyoto Univ.)
Intertemporally Dependent Preferences and Optimal Dynamic Behavior
11:00-12:00 Makoto Yano (Keio Univ.)

Decisions on Waiting under Uncertainty

April 23 (Sunday) Afternoon

Chair : Norio Kikuchi (Keio Univ.)
13:30-15:00 Allexander loffe (Israel Inst. Technology, Keio Univ.)
A Sard Theorem for Set-Valued Mappings

Chair : Shigeo Kusuoka
15:30-16:30 Masao Fukushima (Kyoto Univ.)
Equilibrium Problems under Uncertainty
16:30-17:30 Takuji Arai (Keio Univ.)

LF-Projections of Random Variables and its Application to Finance
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