Mathematical Economics 2017 at Keio: PROGRAM (Tentative)

March 17 (Fri) Afternoon Session

Mean-variance hedging for additive processes via Malliavin

Hiroyuki Ozaki (Keio University)

Yuhki Hosoya (Kanto Gakuin Univeristy)

Overtaking criterion for unbounded optimal growth models with
a linear technology (with Susumu Kuwata and Hiroyuki Ozaki)

Satoshi Nakada (Hitotsubashi University, Doctoral Program)
Scott decomposition revisited (with Hiroyuki Ozaki)

Daiki Kishishita (The University of Tokyo, Master Program)
Emergence of populism under ambiguity

Hideyuki Mizobuchi (Ryukoku Univeristy)
A family of superlative indexes of output, input and
Productivity (with Valentin Zelenyuk)

Nobuo Koida (Iwate Prefectural University)

Luca Colombo (Deakin University)
Dynamic duopolistic competition with sticky prices under

Paola Labrecciosa (Monash University)
Stackelberg leadership in a productive asset oligopoly

Takashi Ui (Hitotsubashi University)
Robust voting under uncertainty (with Satoshi Nakada and

13:20 Opening Address
13:30 - 14:30 Takuji Arai (Keio University)
calculus
14:30 - 15:30
Recursive H-J-B equation
Coffee Break
16:00 - 17:00
17:00 - 18:00 Héleéne Frankowska (UPMC)
TBA
March 18 (Sat)Morning Session
9:20 - 10:20
10:20 - 11:20
Coffee Break
11:30 - 12:30
Lunch Break
March 18 (Sat)Afternoon Session
14:00 - 15:00
TBA
15:00 - 16:00
uncertainty
Coffee Break
16:30 - 17:30
17:30 - 18:30
Shmuel

19:00

Nitzan)

Conference Dinner



