miilklk miwgyn ly miizexazqd mihaid

divnxetpi‘ .(zeiexgz ,letebile‘ ,mifxkn) miiqiqa miilklk miwgyn -ltzd e‘ ,zeivwpet :zeilnihte‘ zeibhxhq‘ .miihxt miixwn zeze‘ ,ziwlg -yn ,zepzen zelgez ,zeipehepen zeibhxhq‘ :zeiqlw ze‘vez .zetzeyn zeieb ‘l zeiebltzd :mincwzn milcen .dxiyid zelbzdd .zeil‘ivpxtic ze‘ee ly oelyik .mipwgy ly lecb xtqn ,dqipk ze‘ved ,min‘ezn zeze‘ ,zereci .mitzzyn ly ixwn xtqn .zetzzydd zexazqd .zeipehepen zeibhxhq‘ .zeycg zel‘ye ze‘vez .zelecb zeihq

Probabilistic aspects of economic games

Basic economic games (auctions, oligopoly, contests). Incomplete information, private random signals. Optimal strategies: functions or joint distributions. Classical results: monotone strategies, conditional expectations, differential equations. Direct revelation. Advanced models: unknown distributions, correlated signals, entry cost, large number of players. Failure of monotone strategies. Participation probability. Random number of participants. Large deviations. Recent results and problems.

All game-theoretic notions will be explained from scratch. We’ll NOT consider random processes, stock market, option pricing etc. Prerequisits: Probability theory.

VeroØtnostnye aspekty ffkonomiqeskih igr