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2 Proposal

Research domain

Mathematics, stochastic optimization, economics.

Subject

The economic literature raised early the question of the consistency of choices as time goes on, and
as new decision problems are reformulated at each stage [4]. The student will make such literature
close to that of time consistency for dynamic risk measures [3] and for stochastic optimal control
problems [I]. He will propose an axiomatic framework that expresses time consistency, and he will
identify classes of decision problems that display it [2].

Expected work

The proposals on stochastic dynamic programming and temporal consistency are rather theoretical.
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