
A concise reading list on Knightian Uncertainty (or Ambiguity).

I plan to only talk about the bold papers.

Classics: Anscombe & Aumann [1]; Savage [13]; vonNuemann & Morgenstern [15].

Old Challengers: Keynes [11]; Knight [12]; Ellsberg [7].

Models of Uncertainty: Bewley [4], and Bewley [5] (Aumann [2] and Aumann [3], Kannai [9]); Gilboa &
Schmeidler [8]; Schmeidler [14].

Surveys of Innovations: Camerer & Weber [6]; Kelsey & Quiggin [10].

Either survey is good background material for Thursday (the second will be available outside Chris’ o¢ce).

Applications: Next week.
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