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SUMMARY OF RESEARCH RESULTS

[t will be summarized all subjects of what we have been considered in this project and
list the domestic (omitted)/international conferences presented these results. We
evaluate it that the research project attained some level that we have been aimed.
a) The summary and organization of the conference:
b) Mathematical development on a decision model and the modeling for

Markov decision Processes, fuzzy theory:
c¢) Formulation for the fuzzification of Bellman equation,

an application for Economical model:
d)  An application by Dynamic programming for  Technology  and
Economical Management:
e) The sequential analysis in Statistical aspects and the probabilistic

model s in optimization.



The conference:

(1) Keyaki Kaikan, Chiba University, October 23— 24, 2000

This is organized by our research foundation and the talk is presented

14 papers and more. The topic are the fuzzy optimization, Stochastic
optimization, Dynamic programming, Game theory etc.

(2) The other conference held at Suri Kaiseki Institute, Kyoto University,
February 8-10, 2001. There are 20 talks more and the proceeding will be

published in a near future.

The oversea conference which we are presented papers:

(1) STAT2000 The conference holds at Poland, August, 2000.

(2) The 8th Bellman Continuum holds at Taiwan, August 2000.

(3) Conference of Control and Decision by IEEE; CDC2000,We present an invited
talks at this bug conference holds at Sydney, December 2000.

(4) International Symposium of Dynamic Games; ISDG2000 holds at Adelaide,
Australia, December 2000.

Keyword: {Markov decision Processes} {Dynamic Programming}{Fuzzy Theory}

{Bellman Equation} {Mathematical Programming} {Mathematics for Programming}
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{Journal of Math Anal Appl}{246}{2000}{135--149}
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{Ordering of Convex Fuzzy Sets — A Breif Survey and New Results}
{Journal of Oper Res Soc Japan}
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{A Fuzzy Treatment of Uncertagin Markov Decision Processes:
The Average Case}{Proceeding of 8th Bellman Continuum}
{2000}{12—-17}

Yoshida,M.,Yasuda,M. Nakagami,]. and Kurano, M.
{Multi-objective Fuzzy Stopping Systems with Randomness and
Fuzziness} {Proceeding of 8th Bellman Continuum}{2000}{341--346}
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{A Fuzzy Treatment of Uncertagin Markov Decision Processes}
{Proceeding Intern’l Conf on Applied Stoch System Model.}
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{1997 +{¥it Presented at APORS 97 meeting in Melbourne}

(2) REEREKR BEELH, 7T—~4, T4, FHR)

E BT FEAE = QR E) ToFF«R

1998412H ARy (A —ARZUT) [HESORME I 984 K&
1998%F4H 77 L —K(H—ANZUT) Hi N —AD T/ Z3—NKES98)
199846 H ik (HA) FERAL L ST &2 D)s H




19986 v 77— (BT 4) HeRGTH7£98(SPIS)
199946 H Yo7 7= (7 AV %) HESEE R~V ~ 223
1999%:8H £ (HE)MDP V—7iay>
20004E5 4 1U4R (HA) ASSM2000 H %t ORV—2rvayr
(feFETNEZOISA ]
200048 H 7 wm>=a7 (R—72K)STAT2000
[HANTOIE
HAE SRS (RSB R) 5 e TERLIEA AL,
1997 EFES (REM RS ;
On a property of fuzzy stopping times
1998 KT & Bt (IR RBRRE) ;
Fuzzy stopping games of a sequence of fuzzy random variables
19994 AR (RFEBERTF) ;
Ordering of convex fuzzy sets on $R'n$
1999 TR A Bt (RINEREE) ;
A fuzzy modeling of uncertain MDPs
20004F FE£E 2 (2 FLAG R S)
A fuzzy modeling of uncertain MDPs: The average case
2000 TG o Rl (R ERE)
A monotone convergence theorem for $n—$dimensional

convex fuzzy sets

(3) W CGEE4, BL, HRE4A, FHH)
KrlzZal

(4)  Zofh
S DORMEIF R (2 L T L AR SR A
19974 THER T (IR EEHL (e 7.L)
19984 LN R (P R XEfH) k2 (T mr T L)
19994 THERF: (1T L&) ERI3 (T /7 L) BEID
ERkA (BFSE58 R BT E B
2000 TEER T (ITRE2MH) EES (Fr774) BLD



Bk (WF7EFEFRBLITE R

LUk



EE (07T L, Bl EEHIE )

19974 10H6H (H), 10A7H (k) THERY A2 EE)
w5 BTE (CETWN R -85, ZHIEE (THER-BL), il — (TEER-2) , Wiy
B (THER-HAF):
Optimal Fuzzy Stopping of a Sequence of Fuzzy Random Variables
M RAE (FRfkILR - 20F) , BEFIESE (THER-EF), KHIEHE (THEKX-H)
Stopped Decision Processes with General Utility
KER(TER- BT, RICEE (TR BREY), B IEE (THER-

B):

A Span Semi-norm Approach to Controlled Markov Set-chain
REFFER (BER - 2E) -

S f1F i 15 1 PR & B
R (B 1)

RA2 (IZRIF D= "I MY EEHOIEFREMRLE R2 o7 7 A5 o EF
BRI DN T
A1 75 CRBRIFST A - K EB%) | SFIE M ORI T K - SR A ) |

A Competitive Inventory Model under Uniform Demand Distribution

AEACHT CORBRRESE A - K20 | SRR 380 ORBRRE YLK - SR ARLE) -

A Noncooperative Analysis of Spatial Duopoly with Discriminatory

Pricing
RPFIEE ORBROR - #83)

[FiE~ LT 2 27— VAR EE D FF DN DD DR SR NE MR
R I R (TLMN I - R 355)
77 VAR EWFED IS T ONT
ARG UM R - 1235
On Recursion for Expectation of Markov Statistics
T AR (JUN IR -8 3) L IR S LN TR 1)

Conditional Expectations of Markov Statistics



EE2 (T T 0, WFEREREATEEHIA )

1998410 8H (OK), 9H (4&) JuIN A= (ke Y E4H)
ERE IR AN (LN R - #R) -

FRAEHERRFN DO AT DN T
FRE TS LN TR 1), A AT — LK -#%):

Fractional Decision Process
SEPR IR (IR FR) -

77 V4 RNIBFF LRI Re e B iR 2 e 7 7 DA B DA 2D T
& IR ACTLN R #8), 2 FIEE (T3 BE), Hphif — (T 2E k- Bl e EF B 36
(TER-HH):

Fuzzy Stopping Game of Fuzzy Random Sequence
PANIIE=/NE=3 TPNT I F

% H RO A T B i R 2 36 1 2 POkE e B
H FRBR (BLRTR-BRLL):

Convexity and Semicontinuity of Vector-Valued Functions.
MRS ORI AL R R B B F2) SERIFRAN RPN SR - e &R -

—HRIIATNAED IR A b DB G AL E 7 /LB D58
AT (P PR R P ke -

Optimal  sequential strategy for making a backup copy or not under

restricted resources

[ RLAR (sl - 208 RREF IE G (TR K- 0 K IR (TR -HY):
Note on risk-aversion in stopped decision processes

59 FR LR (FR P PR AL R - REARE) -
B OTRIRIEIZ DN T

SLECHONIUSRPNE e e =N IS ON ISRV Yey SR
HH72IXVDRIEIZ DN T



BRI (T eI T L)
199911 H18H (K), 19H (&) THERF (FOE2MH)
Y D IE 2 (THER - B AR BB IE L (T HER-E0R), % HIETE (TR 2E):
Markov decision processes with a constrained stopping time
& AFTE(AETUIN R - 8 55), % IR T (FHE K - B, thsiil] — (T35 K- BE) s P IE 35 (T
HER-HB):
On fuzzy multiobject optimal stopping for a sequence of fuzzy random

variables
M BAR (PRl R-208) B BF IE SR (T HER- 0, L HIEE (T3 R B
Risk-averse stopped Markov decision processes
RIIEFE(TEER - B AR, i — (T3 K- B2) B IE R (T HER-H0H):
Controlled Markov set-chain with set-valued reward: The average case
AU SEZE (Rl R - ) -
PR A G ek N —7 B B 89S & A fcm e 3% R
AT = (O R - B, & JRUACHER (B PE - BR) AR FLE R CROROR - 1), 5 ERERE (RO K
- 1):
Set Covering Problem and its Genetic Algorithm
William Ruckle(ZL 1w K& T AU H) -
Continuous Accumulation Games on Continuous Regions
Pando Grigorov Georgiev(Y 747 K7 VU7
Variational Principle in Banach Spaces and their Parametization
A EAE (AT R T B L)
% H BB & EOH B RIZ DU T
SR e I (B LK - 18 7) -
A Poisson Arrival Selection Problem for Gamma Prior Density with
Parameter r=2
39 F B (e P PR R - R D) -
A two-person game related to the probe complexity
SLEAEIONIY RN e RSk
Bl & D4 — L& Stackelberg Y
P RORIRR T4 B AR
A Best-Choice Problem for the two Streams of 11D Random Variable



EERR IR D S (U R - 1R 9) «
M fEHEBRFN O Hi A & FRIF NI DN T
FEEF B 2 (TN R - 1835 -
i o R e /L — N A% R Z O B SR & O J5 1
iR TS (LN T3k 1)
77 R E R 2 RO e i /L — M RE
L AR KRB (RO K EER)
KPEBPE BB IT A REFMEIZ DN T



LR (1999411 H 18 H (OK), 190 (&), AFFessREfHE R



EES (Tas T 0)
20004E 10 A 23 H(H) , 10A 24 H (k) TEERZE (FRESEH)
P D IE 2 (THER R B B AR
Stopped Morkov Decision Processes with multiple Constroints
P BAE (Fnak L oK - 2808) R B IE SR (T HER-20H), K HIEE (T K- 2H):
B A O1F I~ Va7 PR E R FR O e TR EUZ DV T
3 S ON TN NE SRS U N O NN E
77 1853 FRE D fF O T 28
FEH — BRI R - 208 -
AR~ a7 REBFRIZIBIT HREFATAN OIS HIZ DN T
R B2 (JUIMN RO B5 - 8 ) A8 AR — (TL R 95 ) -
MR EIHENC BT A~ L a7 BERIC DN T
T AT — (LN R - R 355 -
~ Az b E R BT T LARIZ OV T
EMIEEP N N W E
- Z-FOBEEIZEALTHL TV L7 7 DA BDIREIX 53 HAZ A7 D
T7IABITONT
SHPIEIE (BRI - R B 1 )
ArREVEE R 2 27 7 O B DONEFFBAFR DFEERIZ OV T
A8 2 (S K- 1), AR E (A B K- L) JBIR IR (R B K- 1)
~ a7 R BREE TR a0 a— S AT A i i ) HL
REFZ R (k- 2E):
(38 e = o/ M R RELZ 36V D s i g DA E S
URESONUNEZ L E2CIF
Three-person stopping games under WP-maximization and ployers' unequally

weighted privilege
59 R E(HR P REEER) -
W7 — B EZ DRI HONT
AR (@ [ 221~ K) :
2 NFEMZ B G — LTI D i kg
AR EAETWNR) - Z HIEE (THER)  Hahil— (T 25 K) B EF IESE(THEK):
TV AR E LT ITONTDOELR






ZE6 (20004E10 H 23 H (H) 24 A (k) , BFZEF £ EATE R



	 はしがき
	SUMMARY OF RESEARCH RESULTS

