#BxXc—19

A 'l
4
K A K E

HEHRBEMAER (RFrHREHIE) HRARRSE

HEEEE S - 12501
MEiER - EBEHE(C)
I HARS - 2010~2012
HEES 22540112
MEFEEL (F130

VR 2 545 1 7 BREAE

FHYURIEELLTOTILIOITREBEDER

MRFES (EX)

Development of Markov decision processes for the dynamic risk management
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IR R OBEE (3€30) : Dynamic risk management is one of the recent topics related the
classical Markov decision Process which has been discussed by mathematical analysis,
numerical analysis and the applied aspect of the theory. It includes Statistics, Economics
and the technological application also. In this research we had applied the theory to
Mathematical finance with uncertain elements for Risk management. The recursive
relation and uncertainty in the theory has the new aspect and our aim is to develop for

these of general utility functions.
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