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updating rules Dempster-Shafer, Naive Bayes, and Fagin-Halpern updating rules

2. belief function

i ) The main results of this research project are twofold. i
1. We axiomatize the three updating rules (Dempster-Shafer, Naive Bayes, and Fagin-Halpern updating

rules) under consequentialism and some kinds of dynamic consistency. i i i
2. We characterize the Choquet integral with respect to belief functions and directly derive belief

functions on a state space.



21

21
VS
Fehr and Schmidt (1999, Quarterly Journal of
Economics)
Rohde
(2010, Social Choice and Welfare)
Saito (2013, American Economic Review)  Fehrand Schmidt
( )
3
( (multiple-prior) )
Fehr and Schmidt Rohde

(2010, Social Choice and Welfare) Saito (2013, American Economic Review)

Kajii, Kojima, and Ui (2007, Journal of Mathematical Economics)
Asano and Kojima (2015, Theory and
Decision) Ui,
Kojima, and Kajii (2011 Mathematical Methods of Operations Research)
Asano and Kojima (2014 Mathematical Methods of
Operations Research)

Asano and Kojima (2015, Theory and Decision)
Fehr and Schmidt

Epstein and Seo (2015, Journal of Economic
Theory)



1 belief
updating dynamic consistency) consequentialism
Dempster-Shafer updating rule, Naive Bayes updating rule, Fagin-Halpern
updating rule 2
Gilboa and Schmeidler (1993, Journal of
Economic Theory) 3 Asano and Kojima (2015,
Theory and Decision) belief function Fehr and Schmidt
(1999, Quarterly Journal of Economics), Rohde (2010, Social Choice and Welfare), Saito (2013,
American Economic Review)
4. 3

Dempster-Shafer updating rule, Naive Bayes
updating rule, Fagin-Halpern updating rule
Economic Theory

belief function Fehr and
Schmidt (1999, Quarterly Journal of Economics), Rohde (2010, Social Choice and Welfare),
Saito (2013, American Economic Review)



4 4 0

Takao Asano and Yusuke Osaki 284

Portfolio Allocation Problems between Risky and Ambiguous Assets 2020

Annals of Operations Research 63-79
DOI

10.1007/s10479-019-03206-1

Takao Asano and Hiroyuki Kojima 68

Consequentialism and Dynamic Consistency in Updating Ambiguous Beliefs 2019

Economic Theory 223-250
DOI

10.1007/s00199-018-1121-0

Takuji Arai, Takao Asano, and Katsumasa Nishide 85

Optimal Initial Capital Induced by the Optimized Certainty Equivalent 2019

Insurance: Mathematics and Economics 115-125
DOI

10.1016/j - insmatheco.2019.01.006

Takao Asano and Masanori Yokoo 80

Chaotic Dynamics of a Piecewise Linear Model of Credit Cycles 2019

Journal of Mathematical Economics 9-21

DOl
10.1016/j . jmateco.2018.11.001




Takao Asano

Conditional Comonotonicity, Consequentialism, and Dynamic Consistency in Updating Ambiguous Beliefs

China Meeting of Econometric Society

2016

Takao Asano

State Separability in Choquet Expected Utility and Belief Functions

2018

2018

216

2019

187




2017

351

(Asano Takao)

(40423157)

(15301)




