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We consider the behavior of mean field games systems in the long horizon, under the assumption
of monotonicity of the coupling term. Assuming that the Hamiltonian is globally Lipschitz and
locally uniformly convex, we show that the time dependent solution is exponentially close
to the ergodic stationary state in the long intermediate stages. This is evidence of the so-
called exponential turnpike property for optimal control problems. Indeed, our proof follows a
general approach which relies on the stabilization through the Riccati feedback of the associated
linearized system.
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1. Introduction

The long time behavior of mean field games (MFG) systems has been extensively
studied in the recent years (see e.g. [6]-[7] for finite states mean field games
and [2], [3], [4] for the continuous case). Specifically, many papers have studied
the behavior, as the horizon T tends to infinity, of the solutions (u’, m”) of the
simplest form of MFG system:

—uy — Au+ H(x, Du) = F(xz,m(t)), te (0,7)

my — Am — div(m Hy(x, Du)) =0, te(0,7) (1)

m(z,0) =mo(x), u(x,T)=G(x,m(T))
defined for  in the flat torus T¢ = R?/Z%. The typical result which is proved is

the stabilization towards the solution (u,m) of the stationary ergodic mean field
game problem

A~ Au+ H(x,Du) = F(x,m), x€T?
—Am —div(mH,(z, Du)) =0, z¢€T? (2)
Jpa@dz =0, [p,mdr =1.

in which the unknowns are now the ergodic constant A and the functions u, m
defined on T<.
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This kind of convergence is quite natural from the viewpoint of stochastic con-
trol; however, compared to what happens for the long time behavior of a single
Hamilton-Jacobi equation, the stabilization of MFG systems takes different forms
and needs different tools in order to be proved. In particular, the dependence
of the cost criterion from the distribution of the agents makes it impossible here
to neglect the long time behavior of the optimal policy, namely the behavior of
Du” which drives the long time convergence of the Fokker-Planck equation. In
addition, the forward-backward structure leads to a quite different statement of
this convergence, since the proximity between time-dependent and stationary so-
lutions is observed up to a possible boundary layer at initial and final time. One
form of this statement is the following estimate which was proved, under different
kind of assumptions, in [2], [3], [4]:

|@ = all + T — ]| < K(e +eT) vt e[0,T] (3)

where 47 is the u” renormalized with zero average, and the norms may be weaker
or stronger depending whether we are asking the coupling F'(x, m) to be a smooth-
ing nonlocal operator or a purely local function. Notice that ||a” — || could be
replaced by ||Du’ — Dii|| in some possibly different norm, meaning that we are
giving here an estimate on the optimal feedbacks together with the distribution
measures.

An estimate such as (3) is proved with different arguments in previous papers,
either exploiting the strong monotonicity of the coupling ([2]) or using the lin-
earized system around (@, m) ([3], [4]). In the recent paper [4], we also show
that an exponential estimate as (3) is most important in order to handle the long
time behavior of the master equation and a characterization of the convergence
of ul — M\(T — t) for any time scale t (whereas (3) gives significant information
only for time scale t ~ §T").

In the present paper, we show a different strategy for the proof of the exponential
estimate (3), which is related to general methods for getting an exponential turn-
pike property of optimality systems. The turnpike property of optimal control
problems is an old question, which was revisited in the recent literature since
the papers [13], [14]. The terminology itself dates back to the Nobel laureate
in economics Paul A. Samuelson, who wanted to stress that in a long horizon
optimization, if the cost criteria are robust, optimal controls and trajectories are
nearly stationary: if we are planning long-run growth, no matter where we start,
and where we desire to end up, it will pay in the intermediate stages to get into
a steady growth phase ([5]).

In this context, the turnpike is, by analogy, the stable stationary path which is
convenient to take for a long intermediate time. This is a very clear description
of what happens for the MFG system (1) under monotonicity assumption of the
coupling F . Of course, this is not by chance: it is well known that the system
(1) can be recast in the form of an optimality system for a convex functional (see
e.g. [10]), so an estimate as (3) should be read as a manifestation of the turnpike
property for the MFG system.
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In order not to overlap with results proved before, we consider the case of Lip-
schitz Hamiltonians and local couplings. This is a simple but relevant situation,
including the case that the set of controls is compact. Moreover, this setting does
not seem to have been analyzed in previous results on the long time behavior,
which were mostly considering nonlocal and smoothing couplings and coercive
Hamiltonians.

In short terms, we prove in this paper that, if the Hamiltonian is Lipschitz con-
tinuous and locally uniformly convex, and if the nonlinearity F is locally Lipschitz
continuous and nondecreasing, then the exponential turnpike property holds true,
in the form of estimate (3). Some more technical regularity requirement upon F
and H are required, and the precise statement is left to the next section.

The strategy that we adopt relies on the study of the linearized system around
the stationary state (m,u). In order to exploit the exponential stabilization of
this linear system we borrow the approach developed in [13]. Thus, to describe
it shortly, our proof of (3) will come out essentially through the following steps:

(a) We analyze the MFG system linearized around (u,m), namely

il — Ap' — div(u” Hy(x, Du)) = div(mH,,(x, Du)DvT), t€ (0,T)
—v] — AvT + H,(x, Du)Dv" = F'(m)u”, te (0,7T)
ph(0) = po, v"(T)=0.

We show that this system defines a feedback operator as
E(T)po = 0" (0) = (v"(0))

and this operator £(T') is bounded and converges, as T' — 00, to the corresponding
infinite horizon operator Eug := 0(0) — (0(0)), where

fr — Afy — div(iHy(z, Du)) = div(mH,,(x, Du) Do) t € (0,00)
—0; — AU+ H,(x, Du) Do = F'(m)fa te(0,00) (4
f1(0) = po -

Notice that E(T — t) and E are nothing but the classical evolutionary and sta-
tionary Riccati feedback operators. Indeed, by time-shifting, we have vT(t) =
E(T —t)p”(t), and 6(t) = Eji(t). The crucial point here is to prove the exponen-
tial estimate

IEt) = B < ce™

as a consequence of the exponential decay of the infinite horizon problem. This
is also where the exponential rate w for the original MFG system comes from,
namely w is the decay rate of the semigroup generated by the evolution equation

0" — Ap—div(ab(z)) = div(M (z)DER),  te (0,00),
b(z) :== Hy(z, Du(z)), M (x) := m(x)Hypy(z, Du(z)) .
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(b) Given any f1, f2, g, we show that the unique solution to the nonhomogeneous
system

pi —Apt —div(p” Hy(z, Du))=div(mH,,(z, Du)Dv")+ f; t€(0,T),
—ol' — AvT + H,(z, Du)DvT = F'(m)u” + fa te(0,7), (5)

satisfies

T

[o"(2) = E(T = )" ()] < ce*TI]g] +6/ eI i)l + 1L fa(s)I) ds

t

(c) We look at the original system

—uy — Au+ H(z, Du) = F(z,m(t)), te (0,T)
my — Am — div(m Hy(z, Du)) =0, t€(0,T)
mT(0) =m+py, u'(T)=1u+vr.

as a perturbation of the linearized one, as in (5). Thanks to the estimate of the
previous step, through a fixed point we construct a solution which satisfies the
exponential estimate

|a? — a|| + [|mT — m|| < K(e ™ + e @T7Y) vt € [0,7]

provided py and v? are sufficiently small.

(d) By uniqueness and time-shifting, the solution (u”,u?) of (1) satisfies a
similar estimate provided, at some time ¢, @’ (T —t) and m? () are close to u, m
respectively. In this last step, we show that this is true as a consequence of the
general stability of the MFG system, induced by monotone couplings.

Of course, the method we describe here can be applied to more general cases,
and in particular whenever a uniform bound (global in time) for Du® is known.
Moreover, as developed in [4], one could stand on the exponential estimate in
order to go further in the analysis of the long time behavior, specifically looking
at the convergence of u? — \(T' — t). However, we postpone this further step
since it would require a much more technical part involving a deeper study of the
associated master equation.

2. Notation, assumptions and statement of the result

Throughout the paper we work with periodic (in space) functions. Normalizing
the period, we assume that all functions involved are Z?-periodic, we denote by
Q) = RY/Z? the usual flat torus and we work directly with functional spaces
defined on the torus Q. Namely, the spaces L?, H', H?, W' are the common
Lebesgue or Sobolev spaces defined on Q. The space W1*°(Q) coincides with the
space of Lipschitz continuous functions on the torus. We will write || - |2, || - || a2,
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etc. for the usual norms in these spaces. For shortness, we will write || - ||, for the
L? and || - || for the L™ norm. We also denote by P () the space of probability
measures in 2.

1 .
We use the notations: (f) = 9] / f, [:=[f—{f). LiQ) denotes the subspace
Q
of L? functions with zero average in Q and (f, g) the standard scalar product in
L3(9).

We now make precise the set of our assumptions. For the coupling function F,
we assume that:

F e CHT?xR) and m+ F(x,m) is non decreasing. (6)

We denote by F,, F,,, etc.. the partial derivatives of the function F. We further
assume that

VYm € R, F,(z,m) is differentiable with respect to =, and F,,, F,, are
locally Lipschitz with respect to m, uniformly in x, i.e. VK >0, 3Lk >0:
|Fo(z,m) — Fp(z,m)| + |Frne (2, m) — Fpp(z,m")| < Lg [m —m/|

for every x € T¢, m,m’ € [-K, K].

(7)

As far as the Hamiltonian H is concerned, we assume that H € C?*(T? x R) is
globally Lipschitz:

3B8>0: |Hy(z,p)|<B VoreT! pecR? (8)
and locally uniformly convex in p:
VK >0 e >0 : Hp(w,p) > cxld, VreT? peRwith [p| < K, (9)

where again we denote by H,,, H,, etc..the partial derivatives. We also need some
more smoothness assumption upon H, namely:

Vp € RY, H,,(z,p) is differentiable with respect to x, and H,,, H,,, are
locally Lipschitz with respect to p, uniformly in z, i.e. VK >0, 3Ly >0:

| Hyp(%,0) = Hpp(, p')| + [ Hppa (2, 0) — Hppr(,P')| < Lic |[p = P|
for every z € T, p,p’ € R? with |p|, |p/| < K.

(10)

Finally, there is no loss of generality in assuming the normalization condition
H(z,0)=0, since this can always be the case up to a modification of the function F.

Let us point out that, under assumptions (6) and (8), and assuming the convexity
of H(z,p) with respect to p, there exists a unique triple (A, @, m) solution of the
stationary ergodic problem (2). The existence can be easily proved using standard
fixed point theorems, e.g. by freezing m in the HJB equation and looking at
a fixed point m — u — m. Since the Hamiltonian is globally Lipschitz, the
drift in the Fokker-Planck equation is uniformly bounded (independently of u),
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therefore the map v — m has range in a bounded, and actually compact, subset
of continuous functions. The existence of a fixed point is trivial, in this setting.
Uniqueness comes from the monotonicity of F' and the convexity of H, as usual
for MFG systems of this kind. For the interested reader, similar results for ergodic
stationary problems in a more general context, even if with nonlocal smoothing
functions F, can be found in [1].

Moreover, with bootstrap arguments, one can prove that the functions u, m are
smooth (and m > 0 in Q) under the above smoothness conditions assumed upon
F and H. In particular, (7) and (10) imply that F,,(x,m(z)), H,(z, Du(x)),
H,,(z, Du(x)) € Wh>(Q); such a kind of regularity will be used in our study of
the linearized problem.

As far as the initial-terminal data for (1) are concerned, it is enough to our
purposes to assume that

G € C°(T? x R), my € P(Q). (11)

Under this condition, the existence of a solution to the finite horizon problem (1)
can be proved, again, by fixed point. Indeed, for any given probability measure
my, and any given u, the Fokker-Planck equation in (1) admits a (unique) weak
solution which satisfies ||m(t)||c < ct~%? by properties of the heat semigroup
with bounded drift. This implies easily that a fixed point can be constructed for
the system (1), and solutions will be smooth for ¢ € (0,7) bootstrapping usual
parabolic regularity (see also Lemma 6.1 later on).

In the following, by a solution to (1) we mean a solution of this kind. Pre-
cisely, we mean that u and m are classical solutions in (0,7") and weak solutions
in, respectively, (0,7] and [0,7"), which gives sense to the initial-terminal data.
Whenever G is nondecreasing and mg € L>®(T%) (beyond the convexity of H and
monotonicity of F'), a solution of this kind is also unique.

However, we stress that the long time behavior described below applies to any
weak solution of (1), for any choice of G, my satisfying (11). In particular, the
monotonicity of G does not play any role. This is not surprising since this is
exactly the spirit of the turnpike property, whereas initial and terminal conditions
are irrelevant.

Eventually, the result that we prove in this paper is the following.

Theorem 2.1. Assume that (6)—(11) hold true. Then there exists w > 0 and
a constant K, independent of T', such that any solution of (1) satisfies for all
t € [1,T — 1] the inequality

107 (t) — @l geawroe + [|mT (1) = M| ginze < K(e™ + e <T), (12)

Throughout the proofs we denote by C' possibly different constants depending on
the data F,G, H, but not on T'. Note that quantities depending on m and @ can
be considered as depending on F' and H.
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3. The linearized system

For shortness of notation, we set F'(m) = F,,,(x,m(x)). In this section we study
the linearized system

pui — Apt — div(p" Hy(x, Du)) = —div(mH,,(z, Du)Dv') ¢ € (0,T)
—v] — AvT + H,(z, Du)DvT = F'(m)u” te (0,7) (13)
ph(0) = po, 0"(T)=0

where we assume that o € L3(9).

Existence of solutions to (13) can be proved, as it is usually done with MFG
systems, through a fixed point argument. In particular, it can be deduced from
the following a priori estimates. Let us point out that solutions of (13) exist and
are unique in the energy space, i.e.if u,v € L*([0,T]; H'(2)) are weak solutions.
In fact, as we will see later (see e.g. Proposition 4.3), solutions turn out to be
smooth inside the interval (0,7") because of bootstrap arguments.

Lemma 3.1. Assume that F'(m) € C°(Q) and is non negative. Then, there
exists a constant C > 0 (independent of T') such that the solution of (13) satisfies

T
I @15 + 197 ()17 +/0 1D @)1 dt < Cllpoll; -

If in addition F'(m), H,(x, Du), Hy,(z, Du) € WH>®(Q), then there exists a con-
stant C' > 0, independent of T', such that

IDv" () ][z + [ D*0" (0) ]2 < Cllptoll2 -
Proof. From the system (13), we have
T T
(0T (0), p19) = / / mH,,(x, Di) D" DuT + / / Fm)u®.  (14)
o Jo o Ja
By Lemma 7.4 and the ellipticity of H,,(x, Du), we have that
T
W@ <e [ [ mHule DODI D +elplf, (19
o Ja

hence I @113 < ¢ (v (0), o) + ¢ o3 - (16)

Similarly, using Lemma 7.2, we have

o7 () — T (@2 < ¢ / |/ (m)u (s)]|ae~"¢~0ds (17)

Applying this inequality with ¢ = 0 implies

=

[ (0) = (W (O < e /0 1" (s)ll2e~"*ds < e [|(v"(0), pro) | + 03] ,
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which yields, because g has zero average,

[v"(0) = (" (0))l2 < cllollz -
Coming back to (16), we deduce that ||u?(t)||2 < c|luolls for allt > 0.
As a consequence of (14) and (17), we also deduce that

T
lv"(0) — (" (0)) 12 +/ |Dv' [ dzdt < c|lpollz, VYt =0.
0
Now we use Lemma 7.3 to estimate DvT and D?vT. We know that, for all ¢ < t,,
(to — 75)||DUT(75)||3 <
< cl(to — 1) + {107 (t) I3 + I1F' (M) [l z2((tt0)x) + 1107 [ z2(t0)x) } -

Applied with tq = 2, using (17) with ¢ = 2, and the uniform L? bound for u7,
this yields
DT @) < clloll;  VE<T. (18)

Moreover, since H,,(x, Du)Dv” is bounded in L?((0,7T) x ), standard energy
estimates for the Fokker-Planck equation imply

1
| [ 1put < el (19
0 JQ

Now we consider the derivative of the equation of v*, namely w := 9zv” satisfies
—0yw — Aw + Dw - Hy(z, Du) = —0¢(H,(z, D)) - Dv" + 9¢(F'(m)u")
so that applying again Lemma 7.3 to w in (0,1) we get

IDw@ < e {19e” (DI + 19 (F 7))oy ey + 1DV oy | -
Using (18)—(19) and the W* assumption on F”(1m), we conclude that
ID*0"(0)]12 < cllpoll3 - O
Associated to the linearized system (13), we define now the following operator
E(T), defined on the space L3(€) as
E(T)po =" (0) = (v (0)). (20)

The crucial point of our strategy is to establish the long time behavior of the
operator £(T'). To this purpose, we introduce the infinite horizon problem

— Aji— div(iH, (2, Da)) = div(mH,,(x, Da)Dv) t € (0,00)
—6 — Ab + Hy(x, Du)Dv = F'(in)ji t € (0,00)
f1(0) = po,  (9(0)) =0,

D € L2((0,00) x Q), i € L=((0, 00); L2(2))

(21)

where last conditions are introduced so that the problem be well posed. Indeed,
we will first prove that (21) admits a unique solution.
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Lemma 3.2. Problem (21) has a unique solution.

Proof. We first prove that (21) admits a solution, obtained as limit of solutions
of (13) as T'— oo. For this purpose, we take any sequence T,, — oo and set

vn(t) = v (6) = (WT(0)),  palt) = W (1)

From the estimates of Lemma 3.1, v, (0) converges in L?(£2) up to a subsequence.
In addition, integrating the equation of v we have

t)) :/Ot/QHp(x,Du)Dvn—/otAF’(m

and the bounds obtained so far imply [(v,(t))| < c+/t. Therefore, (v,(t)) is
bounded for every ¢ and so v,, is bounded in L?((0,7); H') for any r > 0. Then, by
standard compactness arguments, there exists a further subsequence (eventually
constructed through a diagonal process), which we do not relabel, and functions
, v such that v, — v and p, — p strongly in L*((0,r); H') N C°([0,7]; L?) for
every r > 0.

As a consequence of the estimates obtained before, we have:
Dv € L*((0,00) x Q), p € L*®((0,00); L?),
F'(m)up € L'((0,00) x ), (v(0)) =0,
so that (u,v) is a solution to (21).

Now we wish to prove that (u,v) is unique satisfying the above properties. To
this purpose, let (u1,v1), (p2,v2) be two solutions of (21), and call it = py — o,
¥ = v; — vo. Consider a function &x(t) := £(t/R), where £ is a C*' function such
that £ = 1 in (0,1) and with support in (—1,2). Using ¢ = (11 — p2)&r as test
function in the equation of v; — v, we get

| [ Faisas [ [ e o0t D - 4 /23/@;15()
[ e (B = [ o () <
<& [ivaia <o (7 /M/HDMﬁ>Rj“O

letting R — oo we conclude that

/ /F' ,u,u+/ /m (z, Du) D" D" =0

hence Dvy; = Duw,. Since p11(0) = p2(0), using the equations of pq, p9, this implies
that p; = po in (0,00). Now we have that v; — vy is only time-dependent and
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(v1 —vg); = 0 in weak sense. Since (v1(0)) = (v2(0)) = 0, this means that v; = vy.
Therefore, problem (21) has a unique solution (f, v).

We also stress that the above estimates imply that the solution of (21) satisfies

| [+ s ol < € lhal (22)
te(0,00)
for some constant C' independent of 1. U

The well-posedness result of Lemma 3.2 allows us to define a stationary operator
in L2(Q) associated to the solutions of (21), by setting

Eug = 9(0).

Our next goal, which is also the main result of this Section, is to prove that £(T)
converges to E as T — oo, in the topology of £(L2(%), L2(Q)) the space of linear
bounded operators in LQ(Q).

Henceforth, to shorten notations, we will define the following operators:

A(z) = —Az —div(zH,(x, Du)), A*(z) = =Az+ Dz - Hy(z, Du) ,
K(z) .= —div(mH,,(z, Du)Dz), Q(z) := F'(m)z

which can all be considered as unbounded operators in LZ(€2).

By time shifting and the uniqueness property of Lemma 3.2, we notice that
E(fu(t)) = 0(t) — (0(t)). Hence, the equation of fi can be rephrased in abstract
notation as

i+ (A+ KE)i=0 t € (0,00)

(1(0) = po -

In terms of semigroups of unbounded operators, we will set M := A+ K E and
we will denote by e Mty the unique solution ji(t) of (21). We are going to show
now that this semigroup decays exponentially. Note however that we are not
going to use any abstract result of semigroup theory but we are giving a direct
self-contained proof of the decay.

Lemma 3.3. Assume that F'(m) € C°(Q) and is non negative. Then we have:
(i)  the operator E(t) is bounded and converges to E as t — co.

(ii) The operator M := A+ KE is exponentially stable in L2(Q), i.e. there exists
w > 0 such that

”ethuﬂ(Lg(Q),Lg(Q)) <e vt > 0.

(iii) We have |E(t) — EAHE(Lg(Q),Lg(Q)) <ce ™ for some ¢ > 0 independent of t.
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= (v7(0), o), s

(S(T)(uo),uo):/OT/QmH (z, D&) Dv” Dv” +/ /F

In particular, £(T") is a nonnegative operator due to the convexity of H and
monotonicity of F'. Moreover, from Lemma 3.1 we estimate

|(07(0), mo)| < ¢ lmollz.  hence [[E(T)(uo)ll2 < cllpollz-

Here and below, we denote by c¢ generic possibly different positive constants
(independent of T). Now, let T, be any sequence such that 7,, — oo. By
the bounds obtained so far, £(T},)(uo) would admit a subsequence converging in
L3(2), and, after the stability exploited in Lemma 3.8, its limit cannot be other
than 0(0), where (fi,0) is the unique solution of (21). This implies that there
exists the limit of £(T)(u) as T — oo and we have, for every o € L3(£2)

Proof. (i) Since p has zero average, we have (E£(T)(uo),

E(T)(po) = E(o) as T — oo,
since E(po) = 9(0) by definition.
(ii) Let us consider the function
(B0, = [ oot
This function is decreasing in (0, c0), by integration of (21). We also know that

the (unique) solution of (21) satisfies estimate (22). Therefore there exists a
sequence s; — oo such that [[Dd(s;)||3 < + — 0 and so
J

[ﬁwmwozéwwﬂ—w@»mww+o

by the Poincaré-Wirtinger inequality and since fi(t) is uniformly bounded in
L3(€2). Since we have

[ﬁ@mwzémmmw vt < s,

letting j — oo we deduce that / o(t)au(t) >0  Vi>0. (23)
Q
Now we define e(t) :== sup / o(t)u(t) .
luoll2<1 JQ
This function is decreasing in (0, 00), so there exists ey := limy,oe(t), and

for every n there exist ¢, — 0o, {on} (With [|pon||2 < 1) and the corresponding
solutions (0, fi,) such that

1

1
oo__< AntnAntngoo - 24
= % [ Bulta)inlta) < et (24)
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We set w,, := 0, (t+t,)— (0, (t,)), and p,, := fi,(t+t,,), and since g, is bounded in
L3(2), by (22) we deduce that p, is uniformly bounded in L>((—t,,, +o0c); L3(Q2))
and Duw,, is uniformly bounded in L*((—t,,+00); L3(€2)). As in Lemma 3.2, a
compactness argument implies that, up to subsequences, (w,, p,) converges to a
solution (w, p) of the problem

— Ap — div(p Hy(x, Du)) = div(mH,,(zx, Du)Dw), € (—00,00)
— Aw + Hy(z, Du)Dw = F'(m)p, t € (—o0,00) (25)
Duw € L2((=o0,50) x 9. p & L((~o0, ) L3(€2).

Passing to the limit in (24) we get

| w)0(0) = e

and since [, w,(t)pn(t) = [o 0n(t + t)fin(t +t,) < e(t +t,), we also have

‘Lw®m0§em Vit € (=00, +00)

Therefore, we get

//m xpupwpw//w o= [ w <t>p<t>_/ﬂw<o>p<o>§o
hence /tO/QmH (x, Du) Dwa+/ /F’

This implies that Dw(t) = 0 in (¢,0), so w(t) — (w(t)) = 0. Since (w(0)) = 0,

this implies w(0) = 0. In turn, we deduce

ew:éw@mm:o

With a similar scaling argument we now show that

sup ||@(t)]]2 — 0 as t — o0. (26)
llwoll2<1

Indeed, assume by contradiction that there exist 6 > 0 and sequences t,, — 00,
fon (With ||pon||2 < 1), and corresponding solutions (0, fi,,) such that

[ (tn)lla =6 Vn.

As before, we define the rescaled functions w,, p, which, up to subsequences,
converge to a solution (w, p) of (25). Now we know that, for all t > —t,,

0< /an(t)pn(t) = /Qf;n(t%—tn)ﬂn(tﬂn) <e(t+t,)
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Where we used (23) and the definition of e(-). As n — oo we deduce that
Jo w( =0, for any ¢t € (—o0, +00). Since

/ / i Hy (i, D) Dw Do + / | s = [ wivpt)- [ w0

this implies that Dw = 0. Using Lemma 7.1 we get

lp@)]l2 < ce 7 |p(to)lla Yt > tg

where tg is any real number. Since p(t) is uniformly bounded in L?*(), letting
to — —oo we deduce that p(t) = 0. But, if £ = 0, we have

1p(0)]|2 = 71113010 ia(tn)]l2 > 6

which gives a contradiction. Finally, we proved that (26) holds. The exponential
decay now follows in a standard way; for example, one can fix ¢y such that

1

up i) < £
lloll2<1

and, by time shifting and linearity, it will follow that ||i(nto)|l2 < 5= ||zl -

In the end, this yields the existence of some w > 0 such that ||i(¢)|l2 < e || uol|2 -
Otherwise said, the operator A + K E is exponentially stable in L3(£2).

(iii) By integrating in (0,7) the systems of (u”,v") and (j1,0) we get

/OT/QF’(m)<uT— ) (u” / /m (z, DT)D(T — 9) DT — 0) =
o(T)

=/Q (W7 (T) — A(T))

hence, using the positivity of m and H,,(z, Du), we have

/ / DT — 8) < e [[6(T) — TN 1" () — 4(T)]fo.  (27)

Now, by Lemma 7.4, we have

147 (1) - ||2<c(/ 16 ) vie (0,7).  (28)

Using the above inequality with ¢ = T" together with (27) we deduce

11" (T) = A(T)llz < e |0(T) = ((T))ll2 = e |EAUT)l2 < ce™ ol
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where we used the exponential decay of ji and the boundedness of E. From (27)

in turn we deduce
T
|67 =0 < e,
0o Jo

and using again (28) we conclude with
ln" (1) = a@®)ll2 < ce™ Mol V€ (0,T). (29)

Using Lemma 7.2, we now have:

[ () = o(t) — (0" (1) = 0|2 < ce” T o(T) — (o(T))]| +

te / | F/(m) (1" (5) — ()| e~ dis (30)

T
<ce T Tyt e [ pnle @ 0ds < ce Tl
t

For t = 0 this reads as  ||E(T)po — Epollz < ce T | po]|2 - O

Next, we need to exploit as well the regularizing effect of the operators &, E.

Lemma 3.4. Assume that F'(m), H,(z, Du), Hy,(z, Du) € WH*°(Q), then there
exists a constant C > 0, independent of T', such that

IDE(T)poll2 + | D*E(T) o2 < C o2 - (31)

Moreover, the operators KE(T), as well as KE, are bounded in L%(Q) and there
exists a constant ¢ independent of t such that

| K(E(t) — E)Hc(Lg(Q),Lg(Q)) <ce Vi >0. (32)

Proof. Estimates (31) are just a consequence of Lemma 3.1 and the definition
of £(T). As far as the operator KE(T') is concerned, by definition we have

KE(T)uy = —div(mH,,(x, Du)Dv’(0)) .

Therefore, using the Lipschitz character of m, H,,(z, Du) and the estimates of
Lemma 3.1, we deduce that

IKE(T)poll2 < ¢llpoll2
so KE(T) is a bounded operator in LZ(2).

We can proceed to estimate the difference v — ¢ in a similar way as we did in
Lemma 3.1. Using now (29)—(30) with ¢+ < 2 and the equation of vT — 9, we
estimate first D(v" — 0)(t) for ¢ € (0,1), and then we get

ID* (" = 0)(0)]I3 < ce™" [|poll3

which implies that K E is also bounded in L2(Q) and (32) holds true. O
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Remark 3.5. We observe that the proof of Lemma 3.3 only uses the fact that
F'(m) := F,,(-,m) defines a nonnegative bounded operator in LZ(€2), while the
smoothing effect stated in Lemma 3.4 requires that F’(m) defines a bounded
operator on L?*((0,1); H'). In the case of possibly nonlocal functions F, those
would be the requirements in order that the above statements hold.

Remark 3.6. We notice that the operator £(T) is self adjoint, and so is the
operator K&(T). Since this latter one is bounded over all L3(2), as a consequence
of Lemma 3.4, we deduce that its adjoint £(T")K is also a bounded operator on
its domain.

As a corollary of the previous results, we already deduce an exponential decay
for the solution of (13).

Corollary 3.7. Let (u*,vT) be the solution of (13) and let w be given by Lemma
3.3. Then we have

e @l + 107 (Ollz < ce™ [luolle Ve <T.
Proof. Recall that o7 = £(T — t)u”. Hence we recast the equation of u” as
'+ (A+ KEu' = —K(E(T —t) — E)u" .

By Duhamel’s formula, this implies

t
I @)z < e [lpoll2 + / UK (E(T = 5) = E)u” (5)]|2ds,
0

and then, using (32), we deduce

t
1T @)z < e luolls + ¢ / e=9) =T T (), ds.
0

A standard Gronwall argument allows us to conclude that
I ()]l < ce™lpolls  VE<T.

Since 97 = E(T — t)p’ and (T — t) is bounded, we conclude for 7 as well. [

4. The nonhomogeneous linearized system

We proceed by analyzing the nonhomogenous linearized system
wul —Ap” —div(p” Hy(x, Du))=div(mH,,(z, Du)Dv") + f1, t € (0,T),
—v] — AvT + H,(z, Du)Dv" = F'(m)u” + fa, te(0,T), (33
pr(0) =po, vN(T)=g

where fi, f» and g belong (at least) to L>°((0,T); L*(©2)) and to L*(Q) respec-
tively, with [, fi(t) = 0 for all .
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Now, we define h” as the solution of the following problem

{—hz‘ + A*RT = —E(T —t)KhT —E(T —t)fi + f», te(0,T) (34

R'(T)=g.

We are going to see that h” is in charge of the error between the homogeneous
linearized system (13) and non homogeneous one (33).

Lemma 4.1. Let (u*,v") be the solution of (33). Then we have
vl = &(T —t)u" +n* (35)

where h™ solves (34). In addition, we estimate

12T (Oll2 < ce™ gl + ¢ /t e O ()2 + [ fa(s))l2lds— (36)

where KT (t) = AT (t) — (KT (t)).

Proof. The representation (35) is just a consequence of duality pairings: indeed,
we have

(W7 (1), (1)) = (g, 0(T)) - / (6 + A, 0T + / / Fm)t o+ / (fau) (37)

for any ¢ € L*((0,T); H') such that ¢ + Ay € L*((0,T); (H")'). Let us now
take (¢, z) solution of the system

Y, — AY — div(y Hy(x, Du)) = div(mH,,(x, Du)Dz) Te(t,T),
—2; — Az+ Hy(x, Du)Dz = F'(m)y Te(t,T), (38)
b(t)=¢, 2(T)=0

where ¢ € L2(Q2). By definition of £, we have Z(t) = &(T — t)¢ and actually

Z(1) = E(T — 1)y(r) for every 7 € [t,T). In particular, the equation of ¢ can
also be rephrased as

e+ Ap = =Kz = =K (E(T —7)9) .

Multiplying the second equation in (38) by u’ we have

T T T
o) = [ [ Peute- [ata s [,
t Ja t t
However we recall that u has zero average, so

(" (1), 2(t) = (1" (1), 2(t) = (E(T = )" (1), ) -
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Similarly we write for the last term since f(7) € L3(Q2). Hence

(Tt / / Fm)uT - / (T 2) / fi, E(T=7)6(r). (39)

Subtracting (39) from (37) and using symmetry of £ and K, we get

(07(t) — E(T — )T (£),€) = (9. 9(T)) + / (for ) / (E(T = 7)f1, () dr

= (h"(1),€) (40)

where the last equality results after multiplying (34) by ¢ and integrating in
(t,T). Therefore (35) is proved.

In order to estimate h’, we use again (40). Applying to ¢ Corollary 3.7, we have
[(s)]l2 < ce @ €Il Vs € (t,T], hence

T
(R (1), )] < cll€ll [e_w(T_t)Héﬂz +/ ([ E(T = 8) fullz + || foll2)ds
t
Since £(T') is uniformly bounded, we deduce (36). N

Unfortunately, the L? estimate is not enough for h and we need to improve it up

to the derivatives of hT. We assume in the next corollary that f; and f, are well
behaved.

Corollary 4.2. Assume that g € H?, fo € L*>(0,T; H'(Q)) and there exists a
constant M such that

A1)z + [ f2)]l2 + [ Dfa(t)]l2 < M(e™> + 2Ty Ve e[0,T]. (41)
Then we have
HBT(t)HHz < ce’“’(T’t)HgHHz + cM(e’Z“’t + e"“(T’t)) vt € [0,T] (42)

for some c independent of fi, f2, g, T

Proof. From (36) we already deduced that

||hT( )||2 <c |:€ w(T— t)||g||2+M/ —w(s— t)[€72ws+672w(Tfs)>d8
<c [6 w(T—t) HgHQ_FM(ewat_'_e w(Tﬂf))]

so that (42) holds for ||AT(t)||s. Now we apply Lemma 7.3 which yields

5 t+1
IDRT (015 < C{IIhT(t + 1)l +/ IE(T — s)KCRT (s)l5ds +
t

= [T IAOR + 1R+ ||%T<s>||§>}ds} .
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Using the above estimate for 7, and the fact that £(T — s)K is a bounded oper-
ator (see Remark 3.6), we conclude that estimate (42) also holds for ||DhT(t)|,
if t < T — 1. But the estimate holds in (7" — 1,T) as well, as a consequence
of standard L>®((T — 1,T); L*(2)) estimates for Dh', because g € H?. So we
deduce a complete estimate for [|[DRT (t)]]s.

In addition, the same Lemma 7.3 also gives, in the previous estimate, that

1

t+3
u/" DT |3ds < ¢ [e 4T | Dglls + M(e 4 TP L (43)
t

Therefore, after taking one more derivative (say, J¢) in the equation and applying
again Lemma 7.3 we obtain

t+3

1 2
DR (t)]5 < ¢ { DT (t + §)II§ +/ 10:E(t — s) KR (s)|3ds +
t

t+1 t+3
+l m&awwﬁmm%waﬁ@m+[‘|mM@mw%

We recall that the operator 9¢£(t) is a bounded operator in LZ(2), uniformly
with respect to t, see (31). So, by arbitrariness of &, we deduce

1 t+3
ID*RE(@)]5 < ¢ {IIDhT(t + )5 +/ IR (s)l|2ds +
t

by t+3
+[ nmww%wDﬁ@%+[‘|WM@mw%

Since ||KhT|]; < c||D?*hT|5, we can use (43) in the second integral, while for
|DR™||; we can use the pointwise estimate (42) which was previously obtained
for ||hT||f1. Finally, on account of (41) we get

DT (1)1 < e [T ]| + M (e + eT=0)]" .

and (42) is completed for t < T — % The estimate is then extended up to ¢t =T
using the H? regularity of g. O

We conclude with the full consequence that assumption (41) yields for solutions of
(33). Let us recall that, by what proved in Lemma 3.3, the operator M := A+ KFE
generates a semigroup which is exponentially stable in LZ(€). In other words,

pe+ Mp =0 o
{ = ()2 < celuoll2

1(0) = po

for every uy € LE(Q).
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Proposition 4.3. Assume that F'(m), H,(z, Du), Hy,(z, Du) € Wh*(Q), that
f1, fa satisfy (41) and that g € H%. Then the solution (u*,vT) of (33) satisfies

(@) + (07 ()| 2 <
< C(e_w(T_t)Hf]HH? + e—wt”'uO”Hl) +eM (e—w(T—t) _|_e—wt) . (44)

Proof. On account of (35), we rephrase equation (33) as

pi + Apt = —Kv' + fi = ~KE(T — t)u — Kh' + f;
and therefore

pl + (A+ KB = K(E— (T —t)u” — Kh" + f,.

By the exponential stability of A + K E and Duhamel’s formula, it follows
t
1" ()]l2 < €| poll2 + / IK(E = E(T — ))p" (s)]la e ds +
0

t
+/0 (AT (5)ll2 + [l fu(s))ll2)e ™ ds. (45)
Since Kh' = —div(mH,,(x, Du)Dh")
= —D[mH,,(z, Du)] - Dh" — mTr (H,,(z, Du)D*h")
using the regularity of m, H,,(x, Du) and estimate (42), we have

IKRY ()| < ce TGl g2 + c M (e + e‘“(T_t)) .

Using also (32) and assumption (41), we estimate the right-hand side of (45) and
we obtain

t
IOl < el [Tl (e s
0
t
te / (1G] + M)e =) 4 Mo} =05
0
The above inequality implies
" ()2 < (e lpoll2 + €| gllaz) + M [e7 + e7T0] .

Since || D2E(T — t)u (t)||2 < c||uT(t)]|2 by (31), and using (42), from (35) we
deduce that

ID*T (1)l < (e “Mlpollz + e TGl ) + e M [e7" e 1] .

Finally, we observe that u” satisfies

pt + A pt =yt div(H,(z, D)) + div(mH,,(x, Du)Dv")
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hence applying Lemma 7.3 in (¢, + 1) we get
D" ()2 < ¢ (e Nluolls + e TGl i) + ¢ M? e 4 e TY]

at least for ¢+ > 1. The inequality is then extended to (0,1) by using the H!
character of i, so finally we complete the estimate (44). Il

5. Exponential stability around the stationary solution

In this section we apply the previous estimates to get the exponential stability
for the system

—ul — AuT + H(z, Du) = F(z,m*(t)), te(0,T)
m!I — Am* — div(m” H,(z, Du")) =0, t€(0,T) (46)
m?(0) =mg, u(T)=ur

when the initial-terminal data are close to the stationary solution.

Theorem 5.1. Assume that (6)-(10) hold true and that mo,ur € C*(Q), with
mg € L3(Q). Then there exists n > 0 such that whenever

Imo — M| minze + [[tr — Ul m2awie <1

then the solution of (46) satisfies

|lm™(t) — m||grare + |65 () — @ g2awre < ¢ [e“"t + e_w(T_t)} Vit € [0,7]
where ¢ = c(n, F, H) and w is the decay rate given by Lemma 3.3.
Proof. We apply a fixed point argument. Set

E = {(z,w) € C°[0,T] x Q)* : 2(t),w(t) € L§(Q)Vt € [0,T]} .

In E we consider the closed convex subset

X = { (1) € B [1(®) e+ [0(0) 20« <[ +e==0] e € [0,7])
for a convenient v to be fixed later. For (,0) € X, we define

fi = div(m [H,(z, D+ Dd) — H,(x, Du) — H,,(x, D) D))
+div(i[Hy(xz, Du+ Dv) — Hy(x, Du)]),

fo = —{H(z, Du+ D?) — H(z, Du) — H,(x, Du) D}
+ F(m+ i) — F(m) — F'(m)jt.

(47)

and g = ur — u.

We observe that, on account of the assumptions on F' and H, and specifically (7)
and (10), if (@1, 0) € X then

IA@z + 20l + IDf(E)]l2 < ey (672 +e770) Wt e [0,T]. (48)
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In X we define a map ® such that ®(j, ) = (u?,07), where (u?,v?) is a solution
of the problem (33) with fi, f2, g defined above, and where o7 (¢,2) = vT (t, z) —
(vT(t)) as before. The reader may check that if (ji,9) is a fixed point of the map
®, then m” = m + /i and u” = @+ © give the unique solution of (46).

Henceforth, let (u”,07) = ®(j1,0); thanks to (48), and using Proposition 4.3, we
have that

(@) + (07 ()] a2 <
< C(e—w(T—t)”g“H2 +€_th,UJOHH1> +C’}/2 (e—W(T—t) +e—wt) (49)

where g = up — uw and pg = mo — m.

We now look for L bounds on p”(t) and Dv®(t). To this purpose, we observe
first that, from the above definitions, being (f, ) € X we have

fi(t) = div(Fi(t), where |[Fy(t)]|r~ < ey? (e + e 279 vt € [0,T]
and similarly || fo(t)||z= < c? (e + e 2TD) vt e [0,T].

We now use the LP-regularity theory for both equations with a bootstrap argu-
ment. Indeed, let us assume that, in the interval (¢ —1,¢+ 1), we know that u’ is
bounded in some LP((t — 1,t 4+ 1) x ), p > 2; by regularity of the heat equation
we deduce that Dv” is bounded in L7((t — 1,¢ + 1) x Q) for some ¢ > p, with a
corresponding estimate

HDUTHLQ((t—l,t-s-%)xQ) <

< " req—t41)x0) + [ folle—ta41)x2) + 1DV | 2@-1041x0) } -

Then, we deduce from the equation of ! an improved summability property, say
in (t—1,t+3):
HﬂTHLq((t—l,tJr%)xQ) <
¢ {||DUT||LQ((t—1,t+%)xQ) + ||F1||Lq((t—17t+%)><ﬂ) + ||HT||L2((t—1,t+1)><Q)} :

This is true for all t € (1,7 — 1), but we can replace local with global estimates
in the intervals (0,2) or (T — 2,T) using the L* regularity of Duy and my,
respectively.

Since we can start with the estimate (49), a bootstrap argument in a finite number
of steps leads us to a bound of u”'(¢) in L™ (as soon as ¢ is sufficiently large, say
q > d+2), and then a bound of Dv” () in L*° as well. Moreover we preserve the
estimates obtained above in any interval (t — 1,¢ + 1), so we can upgrade (49)
including the L>®—norms of u? and Dv?, namely:

11E ()] e + 107 (@) pzawiee <
< o€ T |Gl e + e poll i) +e? (€770 78 |

Eventually, if |||/ gzrw1.c and ||po]| g1nze are sufficiently small (e.g. if nc < 3),
one can find some v for which X is a convex invariant set for ®.
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Finally, by parabolic estimates we have that u” is bounded in C%® and o' is
bounded in CH* for some « € (0, 1), which means that the range of ® is relatively
compact in E. By Schauder’s theorem, we conclude that ® has a fixed point. [

6. Turnpike property for general initial-terminal data

In this last section we show that the turnpike property holds for general initial-
terminal data. We start with a regularity result on the solutions of the MFG
system (1).

Lemma 6.1. Let (u’',m") be a solution of the MFG system (1). For everyd > 0
there exists a constant Cs, independent of the horizon T, such that we have

1
I (®)llee + 1Du" ()l + 0" (B)llo < C5 V€ [5,T=0],  (50)

and Cjs is uniformly bounded for § > 1. Moreover, uT and m' are smooth and
are classical solutions in (0,T).

Proof. Since H,(z, Du”) is uniformly bounded, by elliptic regularity we have
Im™(t +8)lloe < C(6, [m" (t)]])

for any possible ¢ > 0. Since m? is a probability density, we deduce that
|m”(t)||s is uniformly bounded as soon as ¢ > 0, and with a universal constant
(only depending on d, ||Hp||~) if t > 1. We deduce that |G(z,m(T))|lw < C,
independently of T'. By the maximum principle this implies that

u” (t)]| oo < CO5T vt € [6,T7,

where, here and below, Cj is uniformly bounded for all § >1. Now we notice that
1
H(z, Du") = V(t,x) - Du”, V= / H,(x, \Du™)d\
0

where we used the normalization condition H(z,0) = 0. Being H Lipschitz, we
have that V is uniformly bounded. Therefore, we can apply Lemma 7.2 to u”,
and we get

T
li®)]l2 < CeoT 4 C / e | F(e,mT(s)) |2 ds Ve < T,
t

hence |@” (t)]|2 < Cs Vt>0>0.

Applying Lemma 7.3 we conclude a similar bound for [[Du”(t)||, at least for
t <T —§. We consider now the equation satisfied by @', namely

—ou" — Au” + H(x, Du") = F(x,m") + / [F(z,m") — H(z, Du")]dx .
Q
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The L> bound on m” and the L? bound on Du” established before imply that
the right-hand side is uniformly bounded. Therefore, in any (¢,¢ + 1) we get, by
parabolic regularity

ID@" (t)]loo < C+ sup @’ (s)ll2 < C,
[t,t+1]

where, as before, C' is uniformly bounded for ¢ > 1 and, eventually, depends on

gifte (6,1)orte (T —1,T —§). This concludes the proof of (50).

Finally, once we know that m” and Du’ are bounded, this means that —u] — Au”
is bounded; this implies that Du” actually belongs to C%((0,T) x Q) for some
a € (0,1). Similarly we get that m” belongs to C%*((0,T) x Q) for some a €
(0,1). This information can be used back in the equation of u’ and with a
standard bootstrap argument we conclude that u? and m” are both smooth in
(0,T) x © and so the system is solved in a classical sense in (0,7). O

We will also use the following lemma which combines the decay estimates of the
single equations, as stated in the Appendix.

T T

Lemma 6.2. Setv:=u" —u and p:=m" —m. There exists a constant C' such
that, for all to,t; € [1,T — 1] we have, for every t € (to+ 1,t; — 1),

151z + 1Dv®) 3 + u@)l; <

sc{ D)t ) 2 + e (ko) 2 + / / rDvF}

Proof. As yu satisfies
Oupt — Agt — div( Hy(, Du) = —div(m(H,(x, Di) — Hy(z, Du))),  (51)

from Lemma 7.4 we get, for all ¢t € (tg, 1),

la(B)2 < €@ (ko) |2 + / / Duf?. (52)

Now we turn to the equation satisfied by v, which is
1
—0w—Av+Dv-V=F(x,m)—F(x,m) V::/Hp(x,)\Du—i—(l—)\)Dﬂ)d)\ € L*>.
0

Since tg,t; € [1,T — 1], v is bounded in L*®((to, 1) X Q) by Lemma 6.1, so F' can
be treated as a Lipschitz function. Applying Lemma 7.2 we deduce

t1
[o(8)[|5 < e"“”)llﬁ(t1>\|§+c/ e 7D || u(s)||3 ds
' (53)

t1
< e oot + e uta) B4e [ [ Do
to Q
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Similarly, using Lemma 7.3 in the interval [¢t,¢ + %], with t < t; — %, we get
t+3
2 ~ 2 ~ 2 2
[1Do(t)]3 < cllot +1/2)[3 +/ [lo(s)]I2 + clu(s)l2) ds
t

t1
<o a(el + ce it e [ [ Do
to Q
where we used both (52) and (53). O

We are ready now to conclude with the exponential estimate for general initial-
terminal data. As in our previous papers [3], [4], the last step relies on the stability
property of MFG systems which provides with a long time average convergence
of (Du”, mT) towards (D, m). This will allow us to find a suitable large interval
[T0, 71] where we can apply the exponential stability result of Theorem 5.1.

Proof of Theorem 2.1. We use (u?,mT) and (u + A\(T — t),m) as a couple of
solutions to the MFG system. The standard duality identity gives

_% Q(uT_a)(mT_m) —/Qm{H(:c,DuT)_H(x,Da)_Hp(x, D) D(u” —7))
—l—/QmT {H(I, Da) — H(z, Du") — H,(x, DuT)D(a — uT)}

+ /Q[F(x, m”) — F(xz,m)|][m” — m]

where we dropped the term with A since m” — /m has zero average. Using the
monotone character of F' and the uniform convexity of H on compact subsets
together with the global bounds of Lemma 6.1, we get

i [ =0T =) = ¢ [l m) DD vee 1,71, (50

Since m is positive, by integration we deduce

c-! /1T_1/Q|DUT—D7:L|2 <- [L(UT—E)(mT—m) f_l.

Since the Poincaré-Wirtinger inequality and the estimates of Lemma 6.1 imply

/(UT(t)—ﬂ)(mT(t)—m)‘ < ||Du” ()= Dally |m" (t)—mll, < C V¢t e [1,T—1],
Q

T-1
we conclude that / / |Du” — Dﬂ]Q <C.

1 Q

Let us now take some £ < 1. In consequence there exist points o € (1,1+1) and
ty€ (T'—(1+1),T — 1) such that

/ |Du(ty) — Duf* < Ce, and / |Du”(t,) — Du* < Ce.
Q Q
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Using again (54) in the interval (o,?;) we obtain

t1
[ [ 1put — DaP < {104 (t) - Dals i (o) il +
to Q

+|DuT (1) — D)y [|m” (1) — m,} < Cez.

T T

—U.

b

If we take t € (14 2,7 —1— 2), then t; — t and ¢ — to are bigger than 1, and we
conclude that

We now use Lemma 6.2 and we denote, as before, yp :=m* —m and v := u

So, for some constant C' we have

.

15l + @)l < C {6“’(“‘“|WT(151) — a3 +e 7 T (to) — mf} + €

s 1 2 2
||v(t)||%11 + ||u(t)||§ < (Cez Vte (1 + E’T —-1- E) ) (55)

We recall that Du”', Dii are uniformly bounded, so for any p > 2 we have
lm(Hy(x, D) — Hy(z, Du" (t)))[l, < C[|Da — Du”(1)],

2 1
< C||Da— DuT(t)|; < C=

whenever t € (1 + %, T—-1- 2). By parabolic regularity applied to the equation

3

of u (see (51)), if p > d we have

lu(t+ Do < C sup Lls()llz + m(H, (2, DT) — Hy(w, Du' ()], ]

so we deduce that

1 2 2
@)l < Cle? +e%] < Cex  Vie (2+ S T-2- g) . (56)

Moreover, by a standard energy estimate for (51), where we use that H, is uni-
formly bounded, in any interval (¢,¢ + 1) we have

t+1 t+1
[ [ <cluopgec [ [+ Do
t Q t Q

t+1
hence (55) implies / / |Dul? < Ce2
t Q

for any t € (14 2,7 —2—2). Using the mean value theorem from (6), and
combining it with the inequalities (55) and (56), we conclude that there exists
some Ty € (2 + %, 3+ %) such that

lm® (10) — M| g~ < Ce. (57)
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Similarly we find some v, which satisfies the equation
1
-0 0 —Av+Dv-V=h, V= / H,(z,ADu + (1 — A)Du)d\
0

h = F(x,m)—F(x,m)—{—/(JF(x,m)—F(m,m)—Dv-V].

Using (55) and (56), the function h is uniformly small in L>((¢,t + 1) x Q) for

any t € (2 + g, T7—-2— Z). By parabolic regularity we deduce that

£

[Dv(t)loc < C sup [[[Dv(s)l|2 + [[h]]oo]
[t,t+1]

. p 2
< Cew Vte(2+—,T—2——).
g 9

Moreover, if we consider the equation satisfied by w := d¢v, which is
—0w — Aw + O¢(Dv - V) = O¢ (F(z,m) — F(z,m)),

by energy estimate we obtain

t+1 t+1
/ /wayQ < it + 1)u§+c/ /[\Dv\2+ uf2)ds.
t Q t Q

Recalling that w = Jgv, with arbitrary &, and using (55), we deduce
t+1 .
/ / |D*v|? < Ce2 (59)
t Q

Using the mean value theorem from (59), and combining it with (55) and (58),
there exists some 7 € (T -3 - %, T—2— %) such that

fortG(Z—f—%,T—Q—g).

1
||fLT<Tl) — fLHHQn[/Vl,oo S Cew . (60)

Because of (57) and (60), if € is sufficiently small, we can use Theorem 5.1 in the
interval |7, 71]. Hence, there exist 0, K > 0 such that

@7 (t) — ull 2ewree + [m" () =M ginpe < K (e 4+ e D) Vi€ [6,T—4].

T

On the other hand, we know from Lemma 6.2 that u?, m? are smooth in (0,7),

so there exists Cs such that
a” (t) — | geawree + [|mT (1) — M| giape < Cs  VEE[L,0|U[T —§,T —1],

and (12) is completed. O
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7. Appendix

We recall here the decay estimates of viscous Hamilton-Jacobi and Fokker-Planck
equations which have been systematically used in our analysis of MFG systems.
Those are mainly classical results in parabolic theory. The proof of the statements
below can be found in detail, among further results of the same kind, in the
Appendix of [3].

Lemma 7.1. Let V € L™®(R x Q) and py € L4(QY). There are constants o > 0
and C > 0, depending only on ||V ||Lemrxq) such that, if p is the solution of

pr —Ap—div(pV) =0 in (0,00) x €,
t (61)
p(0) = po

then lp()]l2 < Ce lpoll2 ¥t >0. (62)

By duality with Lemma 7.1, we get the following.

Lemma 7.2. Let V € L®(R x Q) and vy € L*(). Let o > 0 be as in Lemma
7.1. If v is the solution of

—v—Av+Dv-V=f in(0,T)xQ,
(63)
v(T) = vy

then ¥ := v — (v) satisfies
T
[o(8)ll2 < C =@ [[Gol2 + C/ If(s)le®ds  Vt<T
t

where C'= C(||V||o0)-

With standard energy methods, the derivatives of v can be bounded in L? as well.

Lemma 7.3. Let v be the solution of (63). For every 0 <t < ty, we have

(to =) Du(®)]l; < (64)

<C[(to — 1) +1] {Hf’(tO)Hg + 1 Z2 o)) T ”{}H%Q((t,to)xﬂ)} ; (65)

and / ° / Du? < Cllat)|2 + C / 0 / 1A + o (66)

where C only depends on ||V||co-

Finally, we conclude with a Lemma which is often needed due to the coupling
between the two equations appearing in MFG systems.
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Lemma 7.4. Assume V € LR x Q), F € L2 (0,T;L*(Q))) and take some

loc

function f € C°([0,+o00, LE(Q)). If p € L}, ([0, +00), L}(2)) is the solution of

loc
pe —Ap —div(pV) =div(F) + f in (0,00) x Q, (67)

then we have, for everyt > tqg > 0:

o)l < € {H (i) + /<> (6l ds+ ( / [ 1er) %} (68)

for some C' = C(||V||), where o is defined by Lemma 7.1.
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