CONTENTS

CONITIDUEOTS +.vvvieitieinii et ittt e ettt teaeesetetetaaaaasasasannrsnssaneaenaens evrerares
TEPOAUCTION ..ot ivetet et et ir e ettt e e euaan s s ee e aas s enta st sneannn seasunrannreeenansases

PART I: Theory

Stochastic Dominance in Nonlinear Utility Theory
P.C. FiSRBUIN .....coneeenieneee et ettt ettt v it ts e et tr e et e raennaaneanens

The ‘‘Comparative Statics’’ of the Shackle-Vickers Approach
to Decision-Making in Ignorance
Donald W. KGIZREr .......cooouviuiiiiieiiiiiiiiii ittt e a e

Stochastic Dominance and Transformations of Random Variables
JACKk MEYE ...ttt

Representative Sets for Stochastic Dominance Rules
W.R. Russell and T.K. S€0 .........cccccccoeviiiiiiiiiiiiiiiiiiiiiiniiiiiiiniinianiee e,

Stochastic Dominance for the Class of Completely Monotonic Utility Functions
GoA. WHIEINOTE ......oeeeeeeeeieee e ite e e e e e et e et e etaiaante e eaneatiransaanannnes

PART II: Estimation and Testing

The Stochastic Dominance Estimation of Default Probability
Mary S. Broske and Haim Levy ............ccccccoviiiieiciiiiiiiiiieniiiiiiiinieenniiinn.

Testing for Stochastic Dominance
Daniel MCFAAAEN .............couuuneiiieieieiiiieieeneaaeaietsteteeaeesanisresaanaeaseassaransen

PART lII: Applications

Insurance and the Value of Publicly Available Information
Marcel Boyer, Georges Dionne, Richard Kihistrom ...............cccooooeeiiiiiinnnnnn.

Vertical Transactions under Uncertainty
J.HOoren and S.Y. Wl ... ettt vee et e aeane

Optimal Tariffs and Quotas under Uncertain International Transfer
Takao 11AGaKi...........ccccuoiuiiiiiiiiiiiiiiiiiiiii et

Investment, Capital Structure and Cost of Capital: Revisited
Yoram Kroll and Haim Levy ..............cccccieiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeee s eiaaaens

Utility Functions, Interest Rates, and the Demand for Bonds
JORN W. PrAIT o...ooooninieaeniiie e ete et e et resae et ra e saan s aaasro s antteansuananeneens

Bibliografische Informationen

E
digitalisiert durch NATI

http://d-nb.info/891620842 IBLI



http://d-nb.info/891620842

