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Record of visiting international researcher

Name

MORIGUCHI, Chiaki

SHULUS, A.A

HOSKING,Simon

Grant

Home institute

Northwestern

University

Academy of Labor

and Social Relations

Monash University
Accident Research

Centre

Position

Assistant

Professor

Professor

Research

Fellow

73

Period of stay at KIER

Arrival Departure
2007.4.27 2007.4.27
2007/5/8 2007/5/8
2007/5/13 2007/5/19

Research topic during stay

(or purpose)

The Evolution of Income

Concentration in
Japan,1886-2002:Evidence
from Income Tax
Statistics

The Situation of Labor
Relations and Labor
Movement in

Contemporary Russia

Computational problems

in dynamic programming




Period of stay at KIER

Research topic during stay
(or purpose)
Economics of Education

and Training

in order to participate in
the COE project
Purpose of working jointly
with Professor Nishimura
on complex economic
systems
Purpose of attending the
international conference
on the sciences of
complexity and science
education
Purpose Ofattendmgthe .......
international conference
on the sciences of

complexity and science

education

Purpose of attending the
international conference
on the sciences of

complexity and science

education

Name Home institute Position
Arrival Departure

Department of
Science Economics,

BRUNELLO, Giorgio Professor 2006/12/1 2007/5/31
University of
Padova

KONISHI, Hideo Boston College Professor 2007/6/1 2007/6/18
Los Alamos

PINES, David Professor 2007/6/14 2007/6/18
National Laboratory
Department of

ELAYDI, Saber Professor 2007/6/15 2007/6/18
Economics, Trinity
University of

YORKE, James A. Professor 2007/6/15 2007/6/18
Maryland

ALPAR, Ali Sabanci Universitesi : Professor 2007/6/15 2007/6/18
Institute for
Learning and Brain

IMADA, Toshiaki Professor 2007/6/15 2007/6/18
University of
Washington
Department of
Science Economics, - Assistant

ROCCO, Lorenzo 2007/5/12 2007/6/8
University of Professor
Padova

74

Purpose of attending the
international conference
on the sciences of

complexity and science

education

Time of Tracking in

Education




Period of stay at KIER

Research topic during stay

Name Home institute Position
Arrival Departure (or purpose)
Purpose of working jointly
California
with Professor Nishimura
KATO, Goro Polytechnic State Professor 2007/6/24 2007/6/29
on complex economic
University
systems
Department of
Agricultural and Purpose of working jointly
Resource with Professor Nishimura
FARZIN, Hossein Professor 2007/6/27 2007/6/27
Economics, on complex economic
University of systems
California
Department of
Economics, Study on the dynamics of
BERLIANT, Marcus Washington Professor 2007/7/4 2007/7/18 knowledge creation and
University in St. transfer
Louis
Life style and Inequalities
SILOVA, lveta Lehigh University Professor 2007/7/17 2007/7/17 under the Post-socialist
education reform
St.Mary's College of Labor markets and labor
ALAN, E.Dillingham Professor 2007/7/26 2007/7/26
Maryland policy
"The Law and Politics of
the Baltic State Continuity
MALKSOO, Lauri University of Tartu | Professor 2007/7/29 2007/7/29 Claim since the
Restoration of
Independence in 1991"
VYTLACIL, Edward : Columbia REEREG I —I12T
Professor 2007/8/5 2007/8/9
John University R
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Period of stay at KIER

Research topic during stay

Name Home institute Position
Arrival Departure (or purpose)
Heilongjiang Japan-Soviet relations
AN, Chengri Professor 2007/9/1 2008/8/31
University after the war
Joint research on
DSGE
Reserve Bank of numerical methods for
LEES, Kirdan Project 2007/9/18 2007/9/30
New Zealand dynamic macroeconomic
Manager
models
University
Purpose of working jointly
Ca'Foscari di
GRANDMONT, with Professor Nishimura
Venezia at San Director 2007/10/17 : 2007/10/21
Jean-Michel on the complex economic
Giobbe and
systems
CREST-GRECSTA
Purpose of working jointly
Department of
with Professor Nishimura
Economics, Full
MATTANA, Paolo 2007/10/21 : 2007/10/27 : and Professor Shigoka on
University of Professor
the complex economic
Cagliari
systems
University of
Option Smiles with
ANDERSON, Robert California,
Professor 2007/10/28 : 2007/11/2 Heterogeneous Risk
M Department of
Attitudes
Economics
Higher School of
Institution Building and
ABDASHEVA, Economics,
Professor 2007/10/29 : 2007/10/30 @ Market Adaptation in
Svetlana Department of
Transition Economies
Economic Sociology
Higher School of
Institution Building and
Economics,
YAKOVLEV, Andrei Professor 2007/10/29 : 2007/10/30 : Market Adaptation in
Department of
Transition Economies
Economic Sociology

76




Period of stay at KIER

Research topic during stay

Name Home institute Position
Arrival Departure (or purpose)
Hungarian Academy : Senior High-tech sectors vs.
HAVAS, Attila of Sciences Institute { Research 2007/11/21 :2007/11/26 | Knowledge-intensive
of Economics Fellow activities
Department of
Joint research on
Economics,
numerical methods for
AZARIADIS,Costas Washington Professor 2007/11/18  2007/11/21
dynamic macroeconomic
University in St.
models
Louis
Department of
Economics, Study on the dynamics of
BERLIANT, Marcus Washington Professor 2007/12/20 : 2007/12/31 : knowledge creation and
University in St. transfer
Louis
Department of Purpose of working jointly
Economics, with Professor Nishimura
CHENG, Harrison Professor 2008/1/21 2008/1/30
University of on the complex economic
Southern California systems
Power divergence Test @
Moscow State .
ULYANOV, Vladimir Professor 2008/1/20 : 2008/1/27 - EWilHEERSE (I
University
—iA etc.)
The 21st Century COE
Program of the
Central European
GRESKOVITS,Bela Professor 2008/2/4 2008/2/10 international seminar
University
“Varieties of Capitalism
and Transformation"
The 21st Century COE
Program of the
Central European
BOHLE,Dorothee Professor 2008/2/4 2008/2/10 international seminar
University
"Varieties of Capitalism
and Transformation”
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Name

KUZNETSOV,Boris

Victorovich

MCLENNAN, Andrew

TAKAYAMA, Shino

BOUCEKKINE, Raouf

GRANDMONT,

Jean-Michel

Home institute

Interdepartmental

Analytical Center

School of
Economics,
University of

Queensland

School of
Economics,
University of

Queensland

Department of
Economics &
CORE, Universite
catholique de

Louvain

University
Ca'Foscari di
Venezia at San
Giobbe and
CREST-GRECSTA

Position

Professor

Professor

Lecturer

Professor

Director
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Period of stay at KIER

Arrival

2008/2/6

2008/3/7

2008/3/7

2008/3/8

2008/3/9

Departure

2008/2/11

2008/3/11

2008/3/11

2008/3/11

2008/3/11

Research topic during stay

(or purpose)

The 21st Century COE

Program of the
international seminar
"Varieties of Capitalism
and Transformation”
Purpose of attending the
international conference
on Economic Theory,
"Indeterminacy and
Non-linear Dynamics in
Inter temporal Equilibrium
Models"

Purpose of attending the
international conference
on Economic Theory,
"Indeterminacy and
Non-linear Dynamics in
Inter Temporal
Equilibrium  Models"
Purpose of attending the
international conference
on Economic Theory,
"Indeterminacy and
Non-linear Dynamics in
Inter temporal Equilibrium
Models"

Purpose of attending the
international conference
on Economic Theory,
"Indeterminacy and
Non-linear Dynamics in
Intertemporal Equilibrium

Models"




Name

CHUN, Youngsub

ROY, Santanu

KUZMICS, Christoph

JERISON, Michael

Home institute

Institute of
Economic Research,
Seoul National

University

Department of
Economics,
Southern Methodist

University

Kellogg School of
Management,

Northwestern

University

State University of
New York Albany

Position

Director

Professor

Assistant

Professor

Professor
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Period of stay at KIER

Arrival

2008/3/8

2008/3/7

2008/3/17

2008/3/23

Departure

2008/3/11

2008/3/11

MEDS Department

2008/3/29

2008/3/30

Research topic during stay
(or purpose)
Purpose of attending the
international conference
on Economic Theory,
"Indeterminacy and
Non-linear Dynamics in
Intertemporal Equilibrium
Models"
Purpose of attending the
international conference
on Economic Theory,
"Indeterminacy and
Non-linear Dynamics in

Intertemporal Equilibrium

Models"

Efficient Risk Sharing in

Incomplete Markets

Aggregation of

Heterogeneous Preference
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1993-19974F Research assistant and translator, Development Bank of Japan
2002—-20034 Postdoctoral fellow, Kyoto Institute of Economic Research
2003-20044 Postdoctoral fellow, CORE, Université Catholique de Louvain
2004—-20064 Senior lecturer, Department of Economics, University of Melbourne

2006-Bi1E Associate professor, Kyoto Institute of Economic Research
20024F Melbourne University Chancellor’s Prize for Excellence (PhD. Thesis)
20074F IJET Lionel W. McKenzie Prize for contributions to economic theory

Stochastic Optimal Growth with Unbounded Shock, Journal of Economic Theory, 106 (1), 40-65,
2002

Economic Dynamical Systems with Multiplicative Noise, Journal of Mathematical Economics, 39 (1—
2), 135-152, 2003

Stochastic Growth: Asymptotic Distributions, Economic Theory, 21 (4), 913-919, 2003

Stochastic Growth with Increasing Returns: Stability and Path Dependence, Studies in Nonlinear
Dynamics and Econometrics, 7 (2), Article 1, 2003

Discrete Time Models in Economic Theory, CUBO, 6 (1), 187-207 (with K. Nishimura), 2004

Stability of Stochastic Optimal Growth Models: A New Approach, Journal of Economic Theory, 122
(1), 100-118 (with K. Nishimura), 2005

Some Stability Results for Markovian Economic Semigroups, International Journal of Economic
Theory, 1 (1), 57-72 (with K. Reffett and L. Mirman), 2005

Poverty Traps, Handbook of Economic Growth, (S. Durlauf and P. Aghion, eds), North-Holland
(with C. Azariadis), 2005

Stochastic Optimal Growth with Nonconvexities, Journal of Mathematical Economics, 42 (1), 74-96
(with K. Nishimura and R. Rudnicki), 2006

Stochastic Optimal Growth when the Discount Rate Vanishes, Journal of Economic Dynamics and
Control, 31 (4), 1416-1430 (with K. Nishimura), 2007

Log-Linearization of Stochastic Economic Models, Journal of Difference Equations and Applications,
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“The Folk Theorem for Repeated Games with Observation Costs” (joint with Eiichi Miyagawa
and Yasuyuki Miyahara), March 2005, Northwestern University.

“The Folk Theorem for Repeated Games with Observation Costs” (joint with Eiichi Miyagawa
and Yasuyuki Miyahara), March 2005, Washington University at St. Louis.

“The Folk Theorem for Repeated Games with Observation Costs” (joint with Eiichi Miyagawa
and Yasuyuki Miyahara), March 2005, University of Pennsylvania.

“Reputation and Turnover” (joint with Rafael Rob), 20054F4 H , KBRS K5

"Pricing of Network Goods under Dynamic Coordination Failure," November 2005, University
of Cambridge.
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and Yasuyuki Miyahara), November 2005, University of Bristol.

"Pricing of Network Goods under Dynamic Coordination Failure," 200646 . —#& K

"Multilateral Repeated Games: Possibility of Cooperation under Limited Observability" (joint
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"Pricing of Network Goods and Dynamic Coordination by Consumers," December 2006, Yonsei
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"Pricing of Durable Network Goods under Dynamic Coordination Failure," March 2007,
Maastricht University
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"The Folk Theorem for Repeated Games with Observation Costs" (joint with Eiichi Miyagawa
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"Optimal Sharing Rules in Repeated Partnerships™ (joint with Hajime Kobayashi and Katsunori
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"Optimal Sharing Rules in Repeated Partnerships" (joint with Hajime Kobayashi and Katsunori
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Ohta), 200842 A | /IMEpHFL K7

"Pricing of Durable Network Goods under Dynamic Coordination Failure," International
Conference on Economic Theory, March 2008, Kyoto

"Efficiency in Repeated Prisoner's Dilemma with Private Monitoring," Journal of Economic
Theory, 76, 345-361, 1997.

"A Negative Result in Finitely Repeated Games with Product Monitoring," Economics Letters,
74, 67-70, 2001.

"Private Strategies in Finitely Repeated Games with Imperfect Public Monitoring™ (joint with
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"The Maximum Efficient Equilibrium Payoff in the Repeated Prisoners' Dilemma" (joint with
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Games and Economic Behavior, 40, 299-321, 2002.

"Uniqueness of Equilibrium Payoffs in Finitely Repeated Games with Imperfect Monitoring,,"
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“Reputation and Turnover” (joint with Rafael Rob), RAND Journal of Economics, Vol. 37, No.
2, 341-361, 2006.
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2001, "On the Role of Mixed Strategies in Repeated Games with Imperfect Private Monitoring",
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1 & T2 (CA 2 M E— BRIFRAR, IS RO ; 2003)
2 "BELT 7 AF A" (B A, 2007)
1 "The Hilbert-Riemannian structure of equivalent Gaussian measures associated with the Fisher

information.” (Osaka J. Math. 32, 1995, pp. 71-95)

2 " EFRRERFO&R]ET L IR A B S 17z Brownian-Path-Independent-Modelz F VM7=
(MTEC-Journal 9, 1996)

3 "IEFEH 2351 HDefault-Yield-Spread D F5{#fF1F : Mean-Variance-Approach” (MTEC
Journal 10, 1997)

4 "Mean-variance-hedging in continuous-time with stochastic-interest-rate." (Stochastics &
Stochastics-Reports. 67, 1999, pp. 1-17)

5 "On a robustness of quantile-hedging: complete-market's case.”" (Asia-Pacific Financial Markets.
6(2) 1999, pp. 195-201)

6 "W A AL R =% ¥ ) 7 L — 2 (MTECL0/JE 46 50 &k SCEE ;1999)
7 "Forward LIBOR rates models inferred from cap-prices."(Proceedings of the 31st ISCIE
Symposium. 63(6), 2000, pp. 397-403)

8 "Information geometry for symmetric-diffusions.” (Potential Analysis. 14, 200, pp. 1-30)

9 "Quantile hedging for defaultable securities in an incomplete market." (5L KECELARAT BIF 52 FiT
ek vol. 1165, [#27% OZERfENT 1, 200, pp. 215-232)

10 "On superhedging under delta constraints.” (Applied Mathematical Finance. 9, 2002, pp. 103-
121)

11 "An approximation for exponential hedging."(Stochastic Analysis and Related Topics in Kyoto,
In honour of Kiyosi 1td, ASPM, 4, 2004, pp. 279-299)
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12 "Dynamic minimization of worst conditional expectation of shortfall." (Mathematical Finance.
14/4, 2004, pp. 605-618)

13 "Asymptotic analyses for an exponential hedging problem." (s K BCEL AT AIF 22 ATl 78 6
vol.139, [#&5 DEEEARLT |, 2004, pp. 212-228)

14 "Solving long term invesmtment problems with Cox-Ingersoll-Ross interest rates."(joint work
with Hiroaki Hata;Advances in Mathematical Economics. 8, 2005, pp. 231-255)

15 " On exponential hedging and related quadratic backward stochasitic differential equations.” (to
appear in Applied Mathematics and Optimization, 2006)

16 " On a large deviations control for a linear-quadratic model: the complete dual solution."(to
appear in the proceedings of 4th JSIAM-SIMAI meeting, Gakuto-shuppan, 2006)

17 "A note on long-term optimal portfolios under drawdown constraints.” (to appear in Advances in
Applied Probability, 38/2, 673--692, 2006)

18 "Marginal distribution of some path-dependent stochastic volatility model." (to appear in

Statistics and Probability Letters, 2007)

19 A note on the risk-premium process in an equilibrium.” (to appear in International Journal of
Theoretical and Applied Finance, 2008)
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K.N. Toderich, T.Tsukatani, et al.: Ecological conservation and reclamation of arid/saline lands
under agricultural system development in Kyzylkum deserts of Uzbekistan, R. Ahmad and K.A.
Malik (eds) Prospects for Saline Agriculture, 19-28, 2002, Kluwer Academic Publishers,
Netherlands.

1 Fuchinoue, H. and Tsukatani, T.: Afghanistan’s Revival: irrigation on the right and left banks of
Amu-Darya River, Proceedings of NATO ARW, p. 40-50, June, 2003.

2 Toderich, K.N., Tsukatani, T. et al.:Risk assessment of Environmental contaminants of Asiatic
Deserts Ecosystems in relation to plants distribution and structure, International Conference on
Desert Technology — 7, Umaid Bhawan Palace, Jodhpur, Rajasthan, India, p. 48-56, November
2003.

3 Ghotbi N.; Tsukatani T.: Afghanistan’s poppy fields problem & its implications for the regional
development, Proceedings of NATO ARW, p. 51-55, June, 2003.

4 Tsukatani, T. and Fuchinoue, H.: The Left and right banks of Amu Darya, Central Eurasian
Studies Society 2003 Conference (EC-08), Harvard, Oct. 2003.

5 Toderich, K.N., Tsukatani, T., Petukhov, O.F., Gruthinov, V.A., Khujanazarov T., Juylova
E.A.;: "Risk assessment of Environmental contaminants of Asiatic Deserts Ecosystems in relation
to plant distribution and structure". Journal Arid Land Studies, 14S: pp: 33-36, 2004.

6 Toderich K.N., Tsukatani T., Abdusamatov M.,: "Water resources assessment and agricultural
development in the riparian states of Amudarya River Basin". Materials of the International
Conference "Eurasia in XXI century-dialogue of cultures or the conflict of civilization? , Issuk-
kul, Kyrgystan: pp. 38-42, 2004.

7 Paulo Chaves, Tsuneo Tsukatani, Toshiharu Kojiri: Operation of storage reservoir for water
quality by using optimization and artificial intelligence techniques, Mathematics and Computers
in Simulation, Volume 67, Issue 4-5, 419 — 432, 2004.

8 Timur Khujanazarov, Tsuneo Tsukatani, Kristina Toderich & Munimjon Abdusamatov:
Introductory assessment of transboundary water resources in Central Aian riparian countries:
Proceedings of the International Conference "Food Production and Environmental Conservation
in the face of Global Environmental Deterioration™, Fukuoka, Japan: pp. 70-71, 7-11 September,
2004.
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