1988 2002 2005
Savage

12

sure-thing principle

(1 , 100101,
2. , 100049)
: ( Maurice Allais, 1988; Daniel Kahneman, 2002; R obert Aumann,
2005) Savage ( sure- thing principle)
1 (the Sure- thing Principle) ? M
Savage® 1954 Savage™ ,
E , A
E , A ,
1 E L
A Savage , S, S={s1, Sz, S
. Si( i:la213) [l
1 ( ), Si= 1 = 2 = 3 F
P X
7 F={f, g f g
1 1 f S X 1
:2005- 11- 10
, Liym@psych.ac.cn

10 Vol.17,.,,No: 11(2005)



; f , X=
f(s), , X
- f g :
f(s)# g(s) s f(s) =
g(s) S : f
0:S= 1 3 f(s1) =9(s1),
S5 '
(Irrelevant Event,
IE), (Relevant Event, RE) ( 1)
1
IE RE RE
S Sz Ss
f 3 0 7
g 3 1 5
f 4 0 7
g 4 1 5
2 (Independence Condition)
“ K von
Neumann  Morgenstern® (Utility Theo-
ry), Neumann  Morgenstern
20 40 )

( Jacob Marshak, John Nash, Her-
man Rubin ~ Norman Dalkey )
, Marschak®  Nash®
(Expected Utility)
( :Keeney & Raiffa?; Howard & Matheson®;
von Winterfeldt & Edwards™; Clemen®),

( :Chew™; Quiggin™; Luce & Narens™; McClen-
nen™; Sarin & Wakker®)
: (
)
Fishburn

Wakker®

P P'=AP+(1-1)Q~AP'+(1-1)Q (1)
P=P' =AP+(1-A)Q=AP'+(1-1)Q (2)
P>P=AP+(1-10)Q > AP'+(1-1)Q (3)
PP Q VA
(0<A<]), , =

MANAGEMENT -REVIEW | Vol /17

3
Fishourn ~ Wakker® , ,
(decision un-
der uncertainty) (decision under risk)
1 S 1
p
Popet™ |, 1952
, Allais Savage
Savage
Allais (
)
A $1,000,000
B 0.10 $5,000,000
0.89 $1,000,000
0.01 $0
Cc 011 $1,000,000
0.89 $0
D 0.10 $5,000,000
0.90 $0
, Savage A(

)l .
U (1,000,000)>0.10u (5,000,000)+0.89u (1,000,000)+
0.01u(0)

(1 - 0.89)u(1,000,000) > 0.10u(5,000,000)
, Savage
Dy

0.11u(1,000,000) < 0.10u(5,000,000)
Allais 100

( 2),

Savage

No.11(2005) 11



2 (Allais Paradox) —
( f=g, f=q')

State
Probabilities

0.89
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S1 Sz S3
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g M 5M 0
f 0 M M
g 0 5M 0
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