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1- Yari

2- Expected Lifetime Utility

3 - Saving Accumulation Process

4 - Lifetime

5- Probability of Survival

6- Subjective Discount Function

7- Utility Function

8- Probability of Death

9-Subjective Weighting Function for Bequest
10-Bequest Function
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1-Rate of Earning
2-Rate of Consumption
3-Rate of Interest
4-Optimal Path

5-Differential Equation

6 -Fischer

7 -Marshal

8- Bequest Motive

9- Marginal Utility of Consumption
10- Marginal Utility of Bequest
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12 -Certainty

13- Time Preference Rate

14- Subjective Discount Rate
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1- Stochastic Poisson Process
2- Human Capital
3-Wealth Equation of Motion
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1-Lump-sum

2- Rate of Time Preference

3- Dynamic Programming Method

4- Relative Degree of Bequest Motive

5- Stochastic Wealth Accumulate Process


https://dor.isc.ac/dor/20.1001.1.22286454.1390.2.5.1.0
https://system.khu.ac.ir/jemr/article-1-137-en.html

[ Downloaded from system.khu.ac.ir on 2026-06-10 ]

[ DOR: 20.1001.1.22286454.1390.2.5.1.0 ]

19 ol & oylass (solatd] gilo Juo Clidin dolilas Y.

D58 W e 625 Ky oo @ S o JlalAE) 0Ll 055 Sz ¢(t) ol s &

CS o sl (B3l s las Sl O o glils 235k 5 T Ol A o Sy 2yl
C_,..»\jwd\._yﬁ)b),i-ﬂﬁl:ﬁ;d)b)ﬂ@%'ﬁbx\{‘}éj\g@‘uﬁbwnkza) QCJ}_;
S P s e db T 50kt s Sl s S pan ilon i i 4B ,C U .l O

oy poty o Shag SLOE 5] Sl e g1l B5lad Sl 0SS 4 (A) Sls o I e

T r Cewddy 5

E Edit) ——B—E;[q)(t)(l+f)+ F+Wa—r)— p]—— EdW(t) — w’a W(t) @)
e Simn GLOLE ot (b (b 65,5 Sy 5L Sl 5 Cosllas wl5 55 L
Dl Cwlo,le
* £ _y *
1" =C O[1+ HDM®)] 7 —W' (1) 00)

Wl s Gty Sty SLE I a0l & oS LS Shay Sl Ogn | 0T 3 87
ot BOT M f g 5 conmman 5 LSS 5 J50 ol 5o ciing gouteT sy jor (S L1 55
Call il p O3 dolal Famdls B8 53 ety ladde b gader Je bl Sl 5l e
sl 0 033 331 ey Sadde 4 45T el oy

S St Sy G155 3 GO Sl 05,5 13 015 0 8 6 Ko ks sl Ko
Q08V0) "3 bu,y 0V i ((085850AVY) Ts e ((0499) TS eyl sl gl
el (1839) U, 5 (0849) TSl 5 sl T 88 la 0 VA syl

1- Wiener Process

2- Stochastic Calculus of Ito
3- Hakanson

4- Merton
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