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Abstract

We consider mean field games with mean-field-
dependent volatility, and associated fully coupled
nonlocal quasilinear forward-backward PDEs
(FBPDEs). We give the global in time existence
of classical solutions of the FBPDEs, and the
uniqueness under an additional monotonicity
condition. A verification theorem is also obtained
and the solution of the FBPDEs is used to
construct an optimal strategy of the mean field
game. Finally, we discuss the linear-quadratic
case. This is a joint work with Ziyu Huang, Fudan
University.
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