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A study on the optimal investment action policies on Imperfect Rational
Expectations

NAKAMURA, Syouji
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In this study, we focused on incomplete information model to apply the Imperfect
Rational Expectations to the investment behavior. We apply the incomplete preventive maintenance to the
Imperfect Rational Expectations that Kijima Masaaki and Nakagawa Toshio was proposed in E JOR, 57 [1992].
In particular, we have tried to apply in a computer system. In the computer system, since the impact of
fluctuations human impact is small, to optimize the objective function of the investment behavior by the
concept of Imperfect Rational Expectations. We were planning to try to build a investment and financing

model by these results.
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