AUD [Co Y N S TAYS)

E % R4 B—

T

1985 F 3 A HERAKFHEFHNEBEZREETBEIRIZEE

1987 & 48 —BREXRFRFZEFFHERMELREEAE

19894 3 A RET

19894F 4 F RETRHFERAF

1989 98 RAVIAF—RRERERFKFTFRHELFEAE

1992 F 98 —BREXRFREFZHERELRIAFERT

1994 F 18 ARAVITA—FRRFRFREHETFRHELREZE T (Ph. D. in Statistics)

V2 ME HRE

1985 F 48 HARFHE (1987 F£3 AFT)

1994 4F 48 —BRERAHRAMIESEIENM(1994 F 10 AFT)

19944 10 A —RBRERFLIELHEM

1997 £ 3 A RAVITF—RFRZMHIAFREFEMFTE (1999 F£3 AFT)
1998 F 48 —BRFRFREFFTREFZEHEM

2000 48 —RBRERERZFZPERR IR (2007 44 AXYUEHRR)

V3 2rmEEe
A HYEERA
(a) FEFEERIT
EiRffEtE D, HERR 1, BERF O

(b) KBz
AR 1, B, R 1, BER D, 7oAy

B. €3/ —I)
FERRE, KFBR

C. BERPLUELIF—ILOIREF &

8 34 FEREBLVKRFERADERAITOMETF - ERBOFEER L, ERHIBHICERELENSER
Ho, SOV I RZHIEFTHILEE TS, EAFOREAEFMICHI>TRH T LI TINS,
-, SAEREFFEERTDHEEICE, FASTAOLAICEELT, BREOREFT —2EHN-O0VE2—4
EBEEALTND, KEREMRITOEMERTIE, ART—VBIROFYUTLRDIILEEFLT, TED
HEREERIVANZABRERET ELIITEHLTND, ZEHIFEELIF—LIZEBNTE, HEHTRET
NEZSNEOOEEROERNTFANEXDOLO) EHFEL, RARICHBEEZEHSLE>TND, LA
DTATTIfN, SESELGREIERETILELTERESINDILEEM>TESD, FE 4 FLEICHLTIE,

111



EANDERIZISCTEBIZZEEZHREFEL TS, KFRELITE, EMRBLUHAREFTMENDIILG
Ao, BEEICERESWTRIODXE, X HEREIToTL\D,

V4 EHRT—~

(DEEHEE ERE- 2 hEORERE

Q) TF7AFTVADEHDIREH T SHRERRINT 2O TFE
QIR BOHTHATOHE RERETHEE

Vs HxaEs
A. EiE

(b) X (EFFOEHXIZIE*)

* "LBI Tests for Multivariate Normality in Exponential Power Distributions," Journal of Multivariate Analysis,
\ol. 39, 1991 (with T. Kariya), pp. 117-134.

"Optimal Consumption/Investment Decisions with Partial Observations,” Ph. D. dissertation, Stanford
University, 1993.

* "Certainty Equivalence and Logarithmic Utilities in Consumption/Investment Problems,"” Mathematical
Finance, Vol. 5, No.4, 1995, pp. 297-309.

"An Extension of Krylov's Approach to Stochastic Solutions: The Space LE," Hitotsubashi Journal of
Economics, Vol. 36, No. 2, 1995, pp. 219-234.

[RODETIVEESSII—Bima]ss 115 &% 4 5, 1996 4, 28-49 H,

"Optimal Consumption/Investment Decisions in Markovian Dynamic Systems," Hitotsubashi Journal of
Economics, Vol. 38, No. 2, 1997, pp. 149-166.

DA TORE,CHEREMBICEIT 2N XBORRNRREIC OV TUT—BRERRERZZ 0
Z2JNo. 41, 1999 4, 173-208 &,

"A Minimax Analysis of Mertons Problem," Hitotsubashi Journal of Economics, Vol. 40, No. 2, 1999, pp.
123-128.

* [Za—RENEHETS | (RREFREED)[NMNBFLFRIE 37 &, 1999 £, 30-35 H,

* [RUORFHRBOR/RMEABETIGICEA 28 (ARLES, JIIFRERKELZ)[HEAHIEIE 48
#5515, 2000 4, 213-227 &,

(c) B

[EEMEOER KBS TUNTATOTSAV T IFUIL - B T—F (LB, K5, KELKELR) A
4t 1998 4E, 445 &,

112



