Syllabus Topics in Game Theory : Games and Information (Rome February 2020, Jérome Renault)

The lectures will discuss several aspects of the role of information in strategic interactions. The
emphasis will be on concepts and simple examples, as well as models and results.

Lecture 1 : How to model information in games? The single-player case, the notion of belief hie-
rarchies, the universal belief space, Bayesian games. The value of information may be negative. An
example of informational cascade.

Lectures 2 and 3 (at least) : Strategic use of information. Moving beliefs : the splitting lemma,
sender-receiver games and Bayesian persuasion (Information Design). Correlated Equilibria.

Lectures 4 and 5 : Computing the value of information : repeated games with incomplete informa-
tion, long information design.
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