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New deYelopment of optimal consumption and investment problems in stochastic
control.

Hata, Hiroaki

2,200,000

( Gauss

The risk-sensitive portfolio optimizaion ﬁroblems are solved in the
following cases (1.General nonlinear stochastic factor model in the risk-seeking case, 2 The large
trader and insider,3 Lognormal interest rate model).The optimal consumption problems are solved in
the following cases (4.General nonlinear stochastic factor model in the risk-seeking case, 5 The
partial information case).

The optimal investment problems of insurers are solved in the following cases (6.Linear Gaussian
stochastic factor model, 7.General nonlinear stochastic factor model).
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