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Development of the methods of stochastic control and filtering in
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WFZERC R OMEZE (2£30) : We considered the portfolio optimization problems related to
expected utility maximization and valuation of the derivatives as certain kinds of
stochastic control problems and developed analysis based on filtering theory and the
dynamic programming principles. In particular, we obtained notable results e.g. duality

theorems etc.,
considering down side risk minimization.
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