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OBJECTIVE

“The purpose of the course is to convey an understanding of the formulation and analysis of
decision problems, particularly under conditions of uncertainty and multiplicity of criteria. The
material covered includes basic concepts of statistical decision theory, models for evaluating
information, preference analysis, utility theory and subjective probability .

TOP' CS (with recommended readings from thelist in the bibliography)

Introduction R-0,1 KR-1 BRT-1 RA-0

The payoff table, uncertainty without probabilitiesR-1 LR-13 RA-3
Monetary expectation, value of information R-1,2,3 RA-3
Sequentia decision making, folding decision treesR-5 R-2
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Preference presentation, Certainty monetary value and the utility expectation
rule R-4 K-5 BRT-45 LR-2

The "wealth" effect, the lottery market, rik measures R-4 K-6
Foundations of subjective probability BRT-4

Critical analysis of utility expectation KT-2 RA-5 LR-2 BRT-9
Multiattribute decision making HB KR KLS
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