KXc—19

FEZMREDRERX FREARERNE) ARAREESE
VR 2 44 6 71 8 HEUE

MRS : 15401

MEFER - ABHET B)

AZSHEARY : 2008 ~2011

SEREES 20340015

MRREESL (X)) REEHABIRIBREZTDI7AFTUVRABLTREADEGA

WiZeiERE4R () Optimal intertemporal risk allocation with applications
to finance and insurance
MEREKE
H#E BEE  (INOUE AKIHIKO)
LEXE - KEREZHER - KT
HEEHES : 50168431

ﬁmW%Wﬁ%(ﬁi)ﬁ&;¢%&U@Eﬁ\%ﬁﬁﬁﬁ%UX7ﬁﬁﬁﬁﬁéﬁﬁ®%ﬁ
21570, ECGHROBGAIZIX, HoNHMEFENENY 27 REL UCR— B2 2
&%ﬁﬁbtoﬁkiﬁﬁﬁﬁﬁm)x?ﬁ“ KT ABBAEAL, Pa—vr by
¥ — B A ZOEAITYEE L, HEEEFIX, TRNETIRICORCEBWNTERIS TV
BhREIBAE S OIRNT DO 7= O O PRGN TiEE . Z2RTICIE LTz, T7b b, b AN
BESRREREERIC R L, 1 RITOBE O~ OFE R4 SR TTICHEE LT,

WFZER R O (#3C) : Inoue, Nakano and Fukuda obtained various results on the
intertemporal risk allocation. In the case of exponential utility, they found that the
premium principle thus obtained becomes time-consistent when viewed as a dynamic risk
measure. Inoue introduced the equilibrium for the intertemporal risk allocation, and
extended the Buhlmann and Esscher principles to this case. Inoue and Kasahara extended
the prediction-theoretic method for the analysis of dynamic dependence structure, which
had been developed only in the one-dimensional case, to the multivariate case. More
precisely, they took the fundamental case of discrete-time processes, and extended various
results in the one-dimensional case to the multivariate case.
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