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1. Ementa

Mean field games (MFGs) is a methodology that allows one to approximate large finite player games.
This course will introduce the basic concepts and methods in MFGs, and look at a few applications and
numerical examples in finance, including algorithmic trading and systemic risk.

2. Procedimentos de avaliacéo

Né&o seré aplicado avaliacdo durante o curso.

3. Bibliografia Obrigatéria

4. Mini Curriculo
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