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The goal of this textbook is to introduce students to the stochastic analysis tools that play an increasing role
in the probabilistic approach to optimization problems, including stochastic control and stochastic
differential games. While optimal control is taught in many graduate programs in applied mathematics and
operations research, the author was intrigued by the lack of coverage of the theory of stochastic differential
games.

This is the first title in SIAM's Financial Mathematics book series and is based on the author s lecture notes.
It will be helpful to students who are interested in stochastic differential equations (forward, backward,
forward-backward); the probabilistic approach to stochastic control (dynamic programming and the
stochastic maximum principle); and mean field games and control of McKean-Vlasov dynamics.

The theory is illustrated by applications to models of systemic risk, macroeconomic growth,
flocking/schooling, crowd behavior, and predatory trading, among others.

Audience: This book is written for young researchers and newcomers to stochastic control and stochastic
differential games.

Contents: Preface; List of Notation; Part I: Stochastic Calculus; Chapter 1: Stochastic Differential
Equations; Chapter 2: Backward Stochastic Differential Equations; Part II: Stochastic Control; Chapter 3:
Continuous Time Stochastic Optimization and Control; Chapter 4: Probabilistic Approaches to Stochastic
Control; Part III: Stochastic Differential Games; Chapter 5: Stochastic Differential Games; Chapter 6: Mean
Field Games; Bibliography; Author Index; Subject Index
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From reader reviews:

Kevin Buckley:

Have you spare time for a day? What do you do when you have more or little spare time? Sure, you can
choose the suitable activity with regard to spend your time. Any person spent their own spare time to take a
move, shopping, or went to the particular Mall. How about open as well as read a book titled Lectures on
BSDEs, Stochastic Control, and Stochastic Differential Games with Financial Applications (SIAM Series on
Financial Mathematics)? Maybe it is to get best activity for you. You recognize beside you can spend your
time along with your favorite's book, you can wiser than before. Do you agree with their opinion or you have
different opinion?

Lidia Hill:

Book is to be different for every single grade. Book for children till adult are different content. As it is
known to us that book is very important for us. The book Lectures on BSDEs, Stochastic Control, and
Stochastic Differential Games with Financial Applications (SIAM Series on Financial Mathematics) has
been making you to know about other know-how and of course you can take more information. It doesn't
matter what advantages for you. The publication Lectures on BSDEs, Stochastic Control, and Stochastic
Differential Games with Financial Applications (SIAM Series on Financial Mathematics) is not only giving
you much more new information but also to get your friend when you really feel bored. You can spend your
current spend time to read your publication. Try to make relationship together with the book Lectures on
BSDEs, Stochastic Control, and Stochastic Differential Games with Financial Applications (SIAM Series on
Financial Mathematics). You never really feel lose out for everything in case you read some books.

Arthur Bennett:

Are you kind of hectic person, only have 10 or perhaps 15 minute in your morning to upgrading your mind
talent or thinking skill actually analytical thinking? Then you are receiving problem with the book compared
to can satisfy your small amount of time to read it because all of this time you only find publication that need
more time to be study. Lectures on BSDEs, Stochastic Control, and Stochastic Differential Games with
Financial Applications (SIAM Series on Financial Mathematics) can be your answer mainly because it can
be read by you actually who have those short extra time problems.

Ralph Wood:

Do you like reading a publication? Confuse to looking for your best book? Or your book has been rare? Why
so many issue for the book? But any kind of people feel that they enjoy with regard to reading. Some people
likes reading through, not only science book but additionally novel and Lectures on BSDEs, Stochastic
Control, and Stochastic Differential Games with Financial Applications (SIAM Series on Financial
Mathematics) or others sources were given expertise for you. After you know how the truly amazing a book,
you feel wish to read more and more. Science guide was created for teacher or maybe students especially.



Those textbooks are helping them to put their knowledge. In additional case, beside science publication, any
other book likes Lectures on BSDEs, Stochastic Control, and Stochastic Differential Games with Financial
Applications (SIAM Series on Financial Mathematics) to make your spare time a lot more colorful. Many
types of book like this one.
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