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Game-theoretic probability and finance come of age Glenn Shafer and
Vladimir Vovk’s Probability and Finance , published in 2001, showed
that perfect-information games can be used to define mathematical
probability. Based on fifteen years of further research, Game-Theoretic
Foundations for Probability and Finance presents a mature view of the
foundational role game theory can play. Its account of probability
theory opens the way to new methods of prediction and testing and
makes many statistical methods more transparent and widely usable.
Its contributions to finance theory include purely game-theoretic
accounts of I1to’s stochastic calculus, the capital asset pricing model,
the equity premium, and portfolio theory. Game-Theoretic Foundations
for Probability and Finance is a book of research. It is also a teaching
resource. Each chapter is supplemented with carefully designed
exercises and notes relating the new theory to its historical context.
Praise from early readers “Ever since Kolmogorov's Grundbegriffe , the
standard mathematical treatment of probability theory has been
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measure-theoretic. In this ground-breaking work, Shafer and Vovk give
a game-theoretic foundation instead. While being just as rigorous, the
game-theoretic approach allows for vast and useful generalizations of
classical measure-theoretic results, while also giving rise to new,
radical ideas for prediction, statistics and mathematical finance without
stochastic assumptions. The authors set out their theory in great detail,
resulting in what is definitely one of the most important books on the
foundations of probability to have appeared in the last few decades.” —
Peter Griinwald, CWI and University of Leiden “Shafer and Vovk have
thoroughly re-written their 2001 book on the game-theoretic
foundations for probability and for finance. They have included an
account of the tremendous growth that has occurred since, in the
game-theoretic and pathwise approaches to stochastic analysis and in
their applications to continuous-time finance. This hew book will
undoubtedly spur a better understanding of the foundations of these
very important fields, and we should all be grateful to its authors.” —
loannis Karatzas, Columbia University
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The two-volume set LNAI 10191 and 10192 constitutes the refereed
proceedings of the 9th Asian Conference on Intelligent Information and
Database Systems, ACIIDS 2017, held in Kanazawa, Japan, in April
2017. The total of 152 full papers accepted for publication in these
proceedings was carefully reviewed and selected from 420
submissions. They were organized in topical sections named:
Knowledge Engineering and Semantic Web; Social Networks and
Recommender Systems; Text Processing and Information Retrieval;
Intelligent Database Systems; Intelligent Information Systems; Decision
Support and Control Systems; Machine Learning and Data Mining;
Computer Vision Techniques; Advanced Data Mining Techniques and
Applications; Intelligent and Context Systems; Multiple Model Approach
to Machine Learning; Applications of Data Science; Atrtificial Intelligence
Applications for E-services; Automated Reasoning and Proving
Techniques with Applications in Intelligent Systems; Collective
Intelligence forService Innovation, Technology Opportunity, E-Learning
and Fuzzy Intelligent Systems; Intelligent Computer Vision Systems and
Applications; Intelligent Data Analysis, Applications and Technologies
for Internet of Things; Intelligent Algorithms and Brain Functions;
Intelligent Systems and Algorithms in Information Sciences; IT in
Biomedicine; Intelligent Technologies in the Smart Cities in the 21st
Century; Analysis of Image, Video and Motion Data in Life Sciences;
Modern Applications of Machine Learning for Actionable Knowledge
Extraction; Mathematics of Decision Sciences and Information Science;
Scalable Data Analysis in Bioinformatics and Biomedical Informatics;
and Technological Perspective of Agile Transformation in IT
organizations.



