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Abstract. We establish existence and uniqueness of solutions to evolutive fractional mean
field game systems with regularizing coupling for any order of the fractional Laplacian s € (0,1).
The existence is addressed via the vanishing viscosity method. In particular, we prove that in
the subcritical regime s > 1/2 the solution of the system is classical, while if s < 1/2, we find
a distributional energy solution. To this aim, we develop an appropriate functional setting based
on parabolic Bessel potential spaces. We show uniqueness of solutions both under monotonicity
conditions and for short time horizons.
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1. Introduction. This paper deals with the following backward-forward coupled
system of integro-differential Hamilton—Jacobi-Bellman (HJB) and Fokker—Planck
equations:

0w+ (=A)°u+ H(z, Du) = Fim(t)](z) in Qr ,
(1.1) om+ (—A)*m —div(mD,H (z,Du)) =0 in Qr ,
m(z,0) = mo(x), u(z,T) = up(z) in T? |

where Qr = T? x [0,7], T¢ stands for the flat torus R?/Z? H = H(x,p) is a
superlinear Hamiltonian in the second variable, (—A)®u is the fractional Laplacian of
order s, F' is a regularizing coupling, and mg, ur are given functions.

Systems of the form (1.1) arise in mean field games (MFG) theory, whose goal is to
describe the collective behavior of a continuum of rational agents, each of whom seeks
to minimize a common criterion. This theory was developed independently by Lasry
and Lions [39] and Huang, Malhamé, and Caines [31] with the aim of describing
Nash equilibria in differential games with infinitely many players. Recently, MFG
theory has stimulated an increasing interest due to the wide range of applications in
engineering, finance, and social sciences, among others.

From a PDE viewpoint, the analysis of such models has been carried out either
when the dynamics of the average player is driven by standard diffusions (see, e.g.,
[27, 39]), possibly degenerate diffusion [12], or first order (deterministic) systems
(see, e.g., [11, 13]). Our purpose is to study an intermediate situation, where the
dynamics of agents is perturbed by a 2s-stable Lévy process instead of the standard
diffusion. Lévy processes meet a variety of challenging topics ranging from financial
modeling (see, e.g., the monograph [18]) to physics and biology, among others. We
refer the reader to [6, 51] for a comprehensive treatment of stable-like processes, to
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the monograph [2] for a more general analysis on jump-type processes, and to the nice
survey [1].

The stationary counterpart of (1.1), which heuristically describes an equilibrium
state in the long-time regime, has been analyzed very recently by the first author and
collaborators [14]. In particular, in [14] the investigation is performed for the subcrit-
ical order of the fractional Laplacian s € (%, 1), in the cases of both local and nonlocal
coupling between the equations. There, the well-posedness of the fractional Fokker—
Planck equation is based on variational methods, while the study of the fractional
HJB equation is established via viscosity solutions’ techniques.

Here, we address the existence and uniqueness of solutions to (1.1) through the
vanishing viscosity method; namely, solutions of (1.1) are obtained as limits (in some
sense to be specified below) of solutions u, of the approximating viscous coupled
system of PDEs

-0 — oAu+ (—A)°u+ H(xz,Du) = Fim(t)](z) in Qr,
(1.2) oym — oAm + (=A)*m — divimDpH(z,Du)) =0 in Q7 ,
m(z,0) = mo(x), u(z,T) = ur(z) in T? .

Such a way to tackle the existence issue for first order systems has been sketched in
[10, section 4.4], and it is a quite natural approach in our setting: (1.2) behaves well
in terms of regularity and is also meaningful from the stochastic viewpoint.

In this paper, we provide existence and uniqueness results for any order of the
fractional Laplacian s € (0,1). As it often happens in the PDE literature of MFG, we
consider the periodic case, namely when all the data are defined on T¢. This is the
typical compact setting where one avoids boundary phenomena. While this work was
under preparation, we realized that many technical ingredients regarding fractional
calculus in the periodic case were not available in the literature and known at best to
few experts. Part of this work is then devoted to providing a self-contained survey on
several tools and techniques, ranging from harmonic analysis to interpolation theory,
hoping that these may be useful for future research in this area. This material is
basically contained in the appendices and at the beginning of section 2.

Bessel potential spaces on the torus HY(T?) constitute a natural functional frame-
work for the periodic fractional Laplacian and can be directly defined through multiple
Fourier series. Since we deal with parabolic problems, we also need suitable space-
time spaces, on which it is possible to establish (linear) parabolic regularity. Here,
one expects space regularity of a solution and of its time derivative to differ by a
factor of 2s. Hence, we systematically treat spaces of the form

HE(Qr) = HES(T % (0,T)) = {u € LP(0,T; H(T?)) , dyu € LP(0,T; H, > (T))} |

which are clearly reminiscent of classical parabolic Sobolev spaces W2!. We prove
some fractional parabolic regularity theorems, as well as chain/product rules that are
crucial to work in the nonlinear setting. Then, inspired by some results that appeared
in the context of stochastic partial differential equations, we prove an embedding
theorem for 4 (Qr) that, apart from its own interest, plays a key role in the analysis
of (1.1). We refer the reader to [15] for some discussions on 3*((0,7") x R?) and
[34] and references therein for the case s = 1.

Let us now enter into a more detailed description of the main results of the
paper. First, let us state all the assumptions that will be in force throughout the
article. We suppose that H(z,p) is C3(T¢ x R?), convex in the second variable,
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H(xz,p) > H(z,0) =0, and there exist constants v > 1 and ¢y, Ch, Cy > 0 such that

DPH(:E?p) H(:E,p) ZCH|p|’Y*CH )

.pi
H(z,p) — H(z,q) < Cu(lp]"™" +la""Hlp —al ,

(H1)

(H2) :

(H3) D2 H(z,p)| < Culpl” + Ch
(H4) <
(H5)

D Cu
|D§rH(x7p)| CH|p|771+CYH )
D2 H(z,p)¢- &> Crlp|" 2¢]* — Cu

for every x € T4, p € R?, and ¢ € R%. Denote by P(T9) the set of Borel probability
measures on T endowed with the Monge-Kantorovich distance! d;. The following
are the standing assumptions on the regularizing coupling F': there exists a constant
Cr > 0 such that

(F1)  F:P(T% — C?T*(T%) is continuous,
(F2) ||F[’ITL1} - F[m2]||02+a(']rd) < C’Fdl(ml,mg) for all mi, Mo € T(Td),
(F3) |1F(-,m)||c2+a(rey < CF for every m € P(TY).

Finally, we suppose that

I up € CY*TY), mg € CH(T?) is nonnegative and mo(z)de =1 .
Td
As announced, our first step is to construct solutions of the viscous coupled system
(1.2). More precisely, we have the following.

THEOREM 1.1. Let (I), (H1)—~(H5), and (F1)—~(F3) be in force. Then, for all
o >0 and s € (0,1), there exists a classical solution (us,my) to the fractional MFG
system (1.2).

The proof of this result is a rather standard application of Schauder’s fixed point
theorem. For fixed o > 0, we treat (—A)°u, (—A)°m as perturbation terms in a
viscous MFG system. Semiconcavity estimates for the HJB equation with mixed
local and nonlocal diffusion terms are obtained by means of the adjoint method,
which ensure existence of u. Note that these estimates are stable as ¢ — 0. This
limiting procedure is then described by the next main result.

THEOREM 1.2. Under the same assumptions of Theorem 1.1, let (uy,my,) be a
solution to (1.2). Then, as o — 0 and up to subsequences, u, converges uniformly
to w, Du, converges strongly to Du, and m, converges weakly to m. If s € (0,1/2],
then (u,m) is a weak solution to (1.1), and (u,m) € H2*(Qr) x H2*~1(Qr) for all

€ (1,00). If s € (1/2,1), then Oyu, ym, (—A)*u, (—A)*m belong to some C%3: (Qr),
a € (0,1), and (u,m) is the classical solution to (1.1) .

For a more complete statement of convergences of u,, Duy, my, see (i)—(vi) at
the beginning of the proof of Theorem 1.2 in section 4.2. Moreover, we refer to the
weak notion of solution as the energy one, as detailed in Definitions 3.1 and 3.4. We
mention that very little is known about fractional Fokker—Planck equations, so part
of section 3.1 is devoted to establishing some basic facts and properties of solutions.
The weak treatment of Fokker—Planck equations with local nondegenerate diffusion

dy(u,v) = sup,, de @d(pu — v), where the supremum is taken over the 1-Lipschitz maps ¢ :

T4 - R.
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(see, e.g., [47] and references therein) cannot be directly converted to the nonlocal
framework, heuristically because of the gap between the energy terms (fA)S/ 2 and
the divergence term. Thus, first order techniques such as the ones described in [57]
for the euclidean case are better suited to work in the nonlocal setting.

Regarding uniqueness of solutions, we recall that it is known to hold under two
different regimes for MF'G driven by local diffusions. The first one requires monotonic-
ity of I’ and convexity of H, and appeared in the seminal papers by Lasry and Lions,
while the second one is when the time horizon T is small. The latter was formally
presented in the recorded lectures of Lions, and it has been reanalyzed recently in the
literature (see [3, 4, 17]). The monotone case carries over in our fractional framework,
as we have enough regularity of w, m and uniqueness for the equations by simple en-
ergy arguments. As for the short-time regime, the proofs proposed in [3, 4] cannot
be adapted to our setting, being designed for the Laplacian and established through
L2-type estimates. Here, we follow an approach presented in [16, 17] to deal with
the existence problem in the local case. The idea will be to exploit decay properties
of the semigroup associated to the fractional Laplacian in suitable Bessel potential
spaces. These will be strong enough only in the case s > 1/2. We stress that here it is
crucial to have fractional product (also known as Kato—Ponce inequalities) and chain
rules. As mentioned before, these are known in the euclidean setting and particular
cases only, such as for z-independent compositions. We propose here a self-contained
presentation of these results in our framework.

Our uniqueness theorem can be stated as follows. For its proof, see Theorems 5.1
and 5.2.

THEOREM 1.3. Suppose that (I), (H1)-(H5), and (F1)~(F3) hold. Then (1.1)
admits a unique solution in the following cases:
(a) The monotone case. If H is convex and the following monotonicity condition
holds,

/Td(F[ml](x) — Fmg](z))d(m1 —ma)(x) > 0 Ymy, mg € P(T?) , my # my ,

then (1.1) admits a unique solution.
(b) Small-time uniqueness. For s € (%,1), there exists T* > 0, depending on
d,s, H, F,mg,ur, such that for all T € (0,T*], (1.1) has at most a solution.

Finally, we mention that while this work was under preparation we discovered
that E. R. Jakobsen and O. Ersland were currently studying systems similar to (1.1).
The main difference with respect to this work are the assumptions on s and H. In
[21], s has to be greater than 1/2, and H is not necessarily convex but requires at most
linear growth with respect to Du in some cases. Since without convexity of H one
cannot rely on semiconcavity arguments, a different method to obtain crucial Lipschitz
estimates is used. In [21], some models with local couplings are also analyzed. We
stress that here we develop some function space techniques to study various regimes
of regularity in the whole interval s € (0,1).

Plan of the paper. Section 2 is devoted to some preliminary tools on the functional
spaces used in the following sections. We prove the Sobolev embedding theorem for
parabolic spaces in subsection 2.3.1. Section 3 is completely designated to the separate
analysis of the viscous fractional Fokker—Planck and HJB equations. In particular,
the existence result for the latter is given in subsection 3.2.2. In section 4, we prove
Theorems 1.1 and 1.2, postponing the uniqueness to section 5, where Theorem 1.3
is proven. As announced, in the appendices we gather regularity results in Sobolev
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and Holder spaces for nonhomogeneous fractional heat-type equations together with
fractional Leibniz and composition rules on the torus.

2. Fractional parabolic spaces.

2.1. Holder spaces. We first recall the definition of Holder spaces on the torus
and then define the classical parabolic Holder spaces associated to the heat and frac-
tional heat equations. Let a € (0, 1], and let k£ be a nonnegative integer. A real-valued
function u defined on T¢ belongs to C*+(T4) if u € C*(T?) and

DT _Dr
Dl e sy 120@ =D
wohyeTd dist(x, y)>

for each multi-index r such that |r| = k, where dist(z, y) is the geodesic distance from
x to y on T Note that in the definition of the previous (and following) seminorm,
since u can be seen as a periodic function on R¢, dist(z,y) can be replaced by the
euclidean distance |z — y| and the supremum can be taken in R?. We will denote by
I [|oo;2 the sup-norm on 2 (and eventually drop €2 in the subscript if it is clear from
the context).

Now let I C [0,7] and Q = T? x I. First, define

[U]C;(Q) ‘= sup [U('»t)]m(qrd)
t€[0,T]

and

[ ep(q) = sup [u(x, )les ) -
cl(Q = S o8 ()

For any integer k, we denote by C?%*(Q) the set of functions u = u(x,t) : Q —
R which are continuous in @ together with all derivatives of the form 97 D%u for
2r 4 | 8| < 2k. Moreover, let C?F+ek+a/2(Q) be functions of C?%*(Q) such that the
derivatives 07 D?u, with 2r + |3| = 2k, are a-Hélder in = and «/2-Holder in ¢, with
norm

lullgarransarzgy = Y, N0 Ddullsco+ Y [8{Dfu]cg(Q)+[8{Dfu]cf/2(@_
2r+|8|<2k 2r+|8|=2k

For these classical parabolic Holder spaces, we refer the interested reader to [24,
33, 37] for a more comprehensive discussion.

We now consider some more general Holder spaces. Let X be a Banach space,
and let 8 € (0,1). Denote by C?(I; X) the space of functions u : I — X such that
the norm defined as

[u(t) — u(r)] x

U vy = sup ||u(t + sup
s 1) 3= sup (Ol +5up =5 —5

is finite. Hence, specializing to X = C*(T9), a € (0,1), we have that C?(I; C*(T%))
is the set of functions u : I — C%(T%) with finite norm

||U||cﬂ(1;ca(1rd)) = ||U||OO;Q + Stlelg)[u('»tﬂca(w) + [W]os(rce(ray)
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where the last seminorm is defined as

[u] sup fuC, D) = b llgn )
B(T-C(Td =
CA(Toa(T) = SUp, t— 77

When dealing with regularity of parabolic equations driven by fractional diffusion,
we also need the following Holder spaces with different regularity in time and space.
Following along the lines of [8, 23], we define C%#(Q) as the space of continuous
functions w such that the following Holder parabolic seminorm is finite:

(2.1) [ulen) = [ules @ + ulop o) -

The norm in the space C*#(Q) is defined naturally as

”uHeu»ﬁ(Q) = ||U||oo;Q + [U]eaﬁ(Q) .

Note that if 5 = «/2, the space €*#(Q) coincides with C**/2(Q). As pointed out in
[23], the following equivalence between seminorms holds:

[U]G Q) ~ sup |’LL(£L‘, t) B U(y, 7_)|
wyeTd i refo,r) dist(z, ) + [t — 7|8

All the spaces above can be defined analogously on R? and @ = R? x I. Moreover,
if 4 is a periodic function in the z-variable, norms on T and R? coincide, e.g.,

HU”CQ(Td) = ||U||Cu(Rd), e

Remark 2.1. It is worthwhile to notice that we have to distinguish the spaces
CP(]0,T]; C*(T9)) and C*#(Q), since it results in

C7([0,T);0%(T%)) € €*#(Qr) .

It can be easily seen by taking 8 = a and a periodic function in the z-variable that
behaves like (z 4 ¢)® in a neighborhood of (0,0) (see, in particular, [48, section 4]).

2.2. Fractional Sobolev and Bessel potential spaces. Recall that L?(T?)

is the space of all measurable and periodic functions belonging to LY (R?) with norm

I -1lp = Il - llLeo,1)2)- If k is a nonnegative integer, W*?(T?) consists of LP(T¢)
functions with (distributional) derivatives in LP(T%) up to order k. For x4 € R and
p € (1,00), we can directly define the Bessel potential space H;,‘(']I‘d) as the space of

all distributions v such that (I — A)Zu € LP(T?), where (I — A)%u is the operator
defined in terms of Fourier series

(I-A)2u(z) =Y (1447 k[*) 2 a(k)e*™
kezd

where

a(k) :/ u(z)e 2k dy
Td
The norm in H%(T?) will be denoted by

el = (2 = &) %]
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Note that H}(T%) coincides with W*»(T%) when k is a nonnegative integer and p €
(1,00) by standard arguments in Fourier series (see Remark 2.3 below). Moreover,
C*>(T?) is dense in Hp (T?) by a convolution procedure: this fact will be useful to
prove several properties of Bessel spaces, as it is sufficient to argue in the smooth
setting to get general results.

Bessel potential spaces can also be constructed via complex interpolation. We
will briefly present such a construction, which will be helpful to derive some useful
properties of H;(']I‘d). For additional details, we refer the reader to [44, Chapter 2],
[5, Chapter 4], and [56, section 1.9]. In general, in complex interpolation theory one
considers two Banach spaces X, Y, which are continuously embedded in a Hausdorff
topological vector space Z. Let S be the set

S:={z€eC:0<Rez<1}.

We define

Hxy(S) :={u(d) |u@®): S — X +Y bounded and continuous,
holomorphic on S, ||u(it)| x, |u(l 4 it)||y bounded for t € R} ,

and we equip it with the norm
o sy = e { sup it sup 1 -+ )y .
teR teR

For every 6 € [0, 1], we define the complex interpolation space with respect to (X,Y)
as
(X, Y] ={u(d) :ueHxy(S)}

endowed with the norm

1 fllxv1e = lullgcx v (s) -

inf
UE}CX,y(S)fu,(G):f
Then one has that H/(T?) can be obtained by complex interpolation between LP(T%)
and W*P(T?) (see, e.g., [52, section 3] or [5, Theorem 6.4.5 and p. 170]), that is,

HM(T?) o [LP(TF), WHP(T)]y ,  where pu = k6 .

We briefly also describe some tools to construct real interpolation spaces, namely
the so-called K-method and the trace method, referring the reader to, among others,
[43, Chapter 1] or [44, Chapter 1] for additional details. In general, real interpolation
between LP(T4) and WP (T?) leads to spaces that do not coincide with Bessel po-
tential spaces. Still, we will make use of this other class of fractional spaces to prove
useful properties of (—A)®. Let X,Y be Banach spaces with Y C X, 6 € [0,1], and
p € [1,00]. For every x € X and ¢ > 0, define

K(ta, X.Y) = ot lallx + bl -

If I C (0,00), we denote by LY(I) the Lebesgue space LP(I, %) and L°(I) = L>(I).
We define the real interpolation space (X,Y)q,, between the Banach spaces X,Y as

(X,Y)gp={r€X+Y :t =t K(t,z,X,Y) € L?(0,+00)}

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.
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endowed with the norm
Izllop = 1t K (t, 2, X, Y) || 12(0,400) -

It can be proved that this is a Banach space. We remark that such a construction
turns out to be useful to prove Holder regularity of the solution of the fractional heat
equation in Theorem B.1. Another frequent characterization of real interpolation
spaces is given by means of the trace method (see [56, section 1.8.1], [43, section
1.2.2], and [41]). Let X,Y be Banach spaces as above. For a,p € R with p € (1, +00)
satisfying 0 < o + % < 1, we define the space

W(p,a,Y,X) = {f: Rt = X :t*f(t) € LP(0,+00;Y) and t*f'(t) € LP(0,+o00; X)} .
It is a Banach space endowed with the norm

£ lw (pa, v, x) = max{[[t* f ()] Lr0,4-00v)> 1T ()]l Lr(0,400:x) ) -

We then identify with T'(p, «r,Y, X) the space of traces u of those functions f(t) €
W(p,a,Y, X), equipped with the norm

= inf .
[ullz(p,a.v.x) uf}(o) £ lw ey, x)
By [43, Proposition 1.2.10], this provides a characterization for the real interpolation
space (X,Y)q,, as a trace space. For p € (1,00), 6 € (0,1), and § = % + o, we define
fractional Sobolev spaces W1=%P(T?) by

W1—9=p(’]I‘d) =T(p,a, Wl’p(Td)7 Lp(’]I‘d)) .

For yu > 1, W#P(T%) is defined as the space of functions in W #:?(T?) with derivatives
of order |p] in WH=Lrl2(T) while for u < 0, it is defined by duality. Note that
T(p,a,Y,X)=T({p',—a, X', Y’') by [41, Theorem 1.2].

We finally mention that spaces W#*P(T9) defined above can be characterized using
the Gagliardo seminorm on T? by transposing classical arguments on R? (see, e.g.,
[44]).

Parabolic spaces. We proceed with the definitions of some functional spaces
involving time and space weak derivatives. Let Q = T x I be as before. For any
integer k and p > 1, we denote by Wg’“’k(Q) the space of functions w such that
Or DPu € LP(Q) for any multi-index 3 and r such that |3| + 2r < 2k endowed with
the norm

lall g2k ) = //Q > |0y DYulPdadt

|B|+2r<2k

We now define the fractional generalization of the above spaces. Let again p € R
and p € (1,00). We denote by H.(Q) := LP(0,T; H(T?)) the space of measurable
functions u : (0,T) — HA(T?) endowed with the norm

-

T P
”u”Hg(Q) = (A ”u('vt)HI;I;,‘(']rd) dt) .
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We define the space H4(Q) = H1*(Q) as the space of functions u € HE(Q) with
dyu € (Hiffﬂ (Q))" equipped with the norm

lullses (@) = Nl (@) + N19eull g2y -

We refer the reader to [15]. Note that the above definitions make sense also when
s = 1 (we will usually drop the superscript s for brevity). Those are natural spaces
in the standard parabolic setting: see [34, 17] and [7, Chapter 6] for properties in the
case s = 1. Note that (H;/Sf“(Q))’ coincides with HA™2%(Q).

Moreover, all the aforementioned spaces can be defined analogously on R? and
R? x I, mutatis mutandis. In particular, one has to consider (1 —A) S as the operator
acting on tempered distributions in terms of the Fourier transform JF:

FUI - A)2u)(€) = (L +4m°|6[%)2 Fu()  VEER?.

2.3. The fractional Laplacian on the torus. In this section, we recall the
definition of the fractional Laplacian on the flat torus. Let u : T¢ — R. The fractional
Laplacian on the torus can be defined via the multiple Fourier series

(—Aga)fu(z) = (2m)% Y [k a(k)e>™ . p>0.
kezd

With a slight abuse of notation, we will denote this operator by (—A)*. Indeed,
generally speaking, (—Ara)® coincides with the standard fractional Laplacian on R¢
acting on periodic functions. We refer the reader to [50, 19] for additional details
and to [49] for transference properties from the torus to the euclidean space. Note
that in our analysis we never make use of the integral representation formula for the
fractional Laplacian on the torus.

We present two standard results that will be useful in what follows.

LEMMA 2.2. For every smooth f,g, the following identity holds true for any s €
(0,1) :

ANS T = _ s/2¢ (_A\)S/2 T = —A)gdx .
[ carsats= [ aypayio= [ f-ara

Proof. The functions f and g can be written by multiple Fourier series expansion
f@)= X F0) e and ga) = 3 g
vezd WELD

Then

AV fadr = 2s stAV 2miv- A 2rip-z g
/w( )* fgdx = (2m) /TdZHf()e d(p)e .

v,uEZL

= a0 [ s

v,uE€Z4

= (rp S0 el W [ et

v+p=0

= Cn 3 Wi [ e

v,uEZL
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—en [ 3 W0 e ds = [ (8 f(-8)igde

d
v,u€L? T

where we used that de e?mivtr) e dy — ( if and only if g+ v # 0 and the fact that
the Fourier series defining f and g converge absolutely. |

Remark 2.3. We note that the operator (I — A)Z maps isometrically HJt#(T)
to HJ(T?) (and therefore spaces HT to H7) for any n,u € R. Moreover, for
p > 0, the operator (—A)? is bounded from H;”‘“(Td) to H;](’]Td). Indeed, TH :=
[(=A)5 (I — A)~%], u > 0, is bounded in LP(R%) (see [54, p. 133]), so

(2.2) ”(_A)%UHLP(Rd) < C(S»P)HUHH;(W) .

In other words, (27)"|€|#(1+4n2|€|?)~ % defines a Fourier multiplier on L?(R?). Then,
by the transference result [55, Theorem VIII.3.8], the periodized operator given by

THy = Z (2m)H k)" (1 + 4772|k|2)_%11(k)62”k'z
kezd
is in turn bounded in LP(T9). Tt then follows that
(2.3)
u ~ L £
(—A) 2“||LP(Td) = ||T"(I - A)QUHLP(’W) <O - A)ZUHLP(’W) = C||U||H5(1rd) )

so (—A)% is bounded from HY(T?) to LP(T%). The general case follows by using the
isometry (I — A)z.

Similarly, (1+ (27)#[€*)/(144m2[€2)% and (1+472|€]?)2 /(14 (27)"|€|*) define
Fourier multipliers on LP(R?) for 1 < p < oo, and by continuity they transfer to
LP(T9). This proves the equivalence of norms || - ||,,, and || - [, + [[(=A) % - ||,

By analogous arguments involving Fourier multipliers, one proves that H]’; (T9)
coincides with W*P(T9) when k is a nonpositive integer and p € (1, 00). See [29] for
the euclidean case, which easily transfers to the periodic setting.

The following interpolation estimates hold.

LEMMA 2.4. Let u € LP(T%), p € (1,00):

(i) If s € (0,3) and Du € LP(T?), then for every § > 0 there exists C(6) > 0

depending on §,d, s,p such that

[(=A)ull, < 0 [|Dull, + C(8) [lull, -
ii) If s € [2,1) and D*u € LP(T?), then for every 6 > 0 there exists C(6) > 0
2
depending on 6,d, s, p such that

I(=2)ull, < 8[[D?ul],, + C(6) [[ull,-

Proof. The proof follows by interpolation arguments. We prove only the case (i),
the other being similar. Since H2*(T?) ~ [LP(T%), W*(T%)]s, 6 = 2s, by (2.3) and
Young’s inequality we have

P
T—2s

s 1-0 | 10 ¢ ' L
=870l < lalgny < €l el < 1 =26) (£) 7l + 256

P

u”l,p ’

where ¢ = C(d,s,p). We then conclude (i) by setting § := 2se? and C(6) :=
1
(1-25) (£)7% + 2se2. O
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2.3.1. Embedding theorems for HI‘J‘. We recall some classical continuous
embeddings for (stationary) Bessel potential spaces HE (T?).
LEMMA 2.5.
(i) Let v,p € R with v < p; then Hj(T?) — Hy(T4).
(ii) If pu > d and p — d/p is not an integer, then H]’;(']I‘d) <y Cr=d/p(Td),
(iii) Let v,pu € R with v < p, p, q € (1,00), and
d d
p——=v--
p q

then HE(T?) — HY (T?).

Proof. Ttems (i)—(iii) are proven in [36, Corollary 13.3.9], [36, Theorem 13.8.1],
and [36, Theorem 13.8.7], respectively, for the whole space case. The transference to
the periodic setting can be obtained as follows. Let y € C5°(R?) be a cutoff function
such that x = 1 on the unit cube [0,1]? and 0 < y < 1.

Now let u be a smooth function on T¢, namely a smooth periodic function on R¢.
Then it is easy to check that the extension operator

(2.4) u U= XU on R?
extends to a linear continuous operator W*?(T4) — WP (R9) for all nonnegative
integers k and p > 1. The spaces HE(R?) and H(T?) can both be obtained via
complex interpolation; that is, for some 6 € (0,1) and & > pu > 0, H;)‘('H‘d) ~
[LP(T?), WFP(T4)]g and HE(R?) ~ [LP(R?), WFP(R?)]s. Moreover, they coincide
with W#P(T?) and WHP(R%), respectively, when p is a nonnegative integer. There-
fore, the extension operator (2.4) is also bounded on HY(T?) — H/(R%) by interpo-
lation (see [56, Theorem (a), p. 59] and [44, Chapter 2]).Thus, for all x4 > 0,
(2.5) [l (rey < il Le@ey < Cllalgeway < Crllull e ey
which implies (i) in the case ¥ = 0 (note that for the first inequality in (2.5) to be
true, it is crucial to work in LP, so that the restriction operator LP(RY) — LP(T%)
is continuous). The general case v # 0 follows by applying to (2.5) the isometry
(I — A)*/2. Ttems (ii) and (iii) are obtained analogously. |
2.3.2. Embedding theorems for parabolic spaces H*. We now prove con-
tinuous embedding theorems for the spaces 3L (Qr) = 3HE*(Qr), where Qr =
T4 x (0,T). As usual, we will denote continuous embeddings of Banach spaces by
the symbol X — Y. All the results of this section are valid for s € (0,1]. We will ba-
sically follow the strategy of [34, Theorem 7.2], where analogous results are proven for
(stochastic) spaces associated to heat-type equations (that is, for s = 1) on R x (0, T')
(see also [35]). In addition, we refer the reader to [7, Theorem 6.2.2], [17, Proposition
2.2], and [45, Theorem A.3] for the case s, = 1. We first state the main result of
this section, and, at the end, we will deduce some useful corollaries.

THEOREM 2.6. Lete >0, p € R, p>1,u € HE(Qr), andu(0) € HET28/PrE(Td)
If B is such that

S
-<fB<s,
p

then u € C'g*%([O,T];HI’)‘_QB(Td)). In particular, there exists C > 0 depending on
d,p,B,s,T,e such that

8,
() =l T2, < Clt = 71577 (lullaep @y + 10O /e p)
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for 0 <t,7 <T. Hence,

(2.6) Jull -

o2 b ope-2 oy = CUtlact@n) +10Ou2s/prep) -

Note that the constant C remains bounded for bounded values of T.

We first need some estimates in the spaces of Bessel potentials for the semigroup T
associated to the fractional Laplacian. Recall that for a given smooth u, Tiu := v(t),
where v solves

0w+ (—A)Pv=0 in Qr,

v(0) =u in T .
Then we have the following standard representation formula that can be obtained via
Fourier transform:

(2.7 Toula) = [ pule = g)u(o)dy = pioss u(e)

where p;(z) == F1(e ) (z) = Jpa 2w —tIEl* e In the periodic case, namely
if u: T? — R, defining py(z) :== 3, cpape(@+2) =, 0 e~ =" e2mize e note that

(28) Tou(z) = / ey =3 [ gl gty + 2y

seza? (0)4+2

— /Td Z pi(r —y — 2)u(y)dy = /Td pe(z — y)u(y)dy = Py *ra u(z) .

ZE€EZ2

This shows that some properties of the fractional heat semigroup on the whole space
R? can be directly transferred to the periodic case. First, [Pellp1(gay = 1, and so
[Dell 1 (pay = 1, readily yielding

(2.9) 1Tefll, < WfIL, VP el oo

by Young’s inequality for convolutions. Moreover, p;(x) = t~%/?%p, (t~1/25z) by rescal-
ing, and hence for a multi-index 5 we have
(2.10) | D7 ||

‘DﬁptHLl(Rd) < t—\ﬂ\/Qs HDBIM 4 < Ct—\ﬁ\/?s

ey < | I e

by the boundedness of || D?p, see, e.g., [58, Lemma 2.4]).

s ey €

Remark 2.7. Representation formula (2.8) and decay estimates (2.9) imply that
for any f € C°°(T¢) and multi-indices k,m € N,

(2.11) |DMm T, £, < Ct

On the one hand, this shows that for t > 0, T; maps C™(T¢) onto C**+™(T%). On
the other hand, exploiting the density of C*(T%) in Hp (T?), one obtains that T is
bounded from W™P(T%) to Wk+m»r(T?),

In addition, note that, for u € R, it results that
(2.12) T(I—A)2u=(1I—-A):Tu.

The equality can be verified by taking its Fourier transform.
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LEMMA 2.8.
(i) For anyp > 1 and v € R,y > 0, we have for all f € H;(Td)

|‘th||y+'y,p S Ct—'Y/QS Hf”

where C = C(v,7,d, s,p).
(ii) For any 0 € [0,s] and p > 1, there exists a constant C = C(d, s,p,0) such
that, for all f € ng('ﬂ‘d), it holds that

(2.13) 1Tef = Fll, < Ct* 1 fllag,, -

Proof. To prove (i), one can restrict oneself without loss of generality to v = 0,
since the general case will follow by replacing f by (I — A)™f. The proof is a
consequence of (complex) interpolation between inequalities (2.9) and (2.11); see,
e.g., [56, Theorem (a), p. 59].

We prove (ii) and follow the strategy of [34, Lemma 7.3]. First, by (i) with v = 26
and v = 2s — 20 > 0, we get

(2.14) 1T llzsp < C5 7 1 fllagy
where C'= C(d, p, 0, s). Note that (Tpf) = —(—A)*T.f. Hence, we have

v,p

(T, Df, < /O I~ A)* (T = 2) %I = AY'T, £, dr

t t
o _ 6
<c / 17 Fllye 47 < C [ £llyo, / 41y = O | e,

where we used (2.14) and the fact that [(—A)®*(I — A)~*] is bounded in LP(T%) (see
Remark 2.3). ]

Remark 2.9. We observe that —(—A)® generates an analytic semigroup T; on
LP(T?) for all p > 1, since the inequality
I=(=2)*T:f1l, < CEHI£l,

holds (then we argue via [46, Theorem 2.5.2], for example). The above estimate is in
turn a straightforward consequence of Lemma 2.8(i) with v = 0 and v = 2s.

We recall the following useful lemma and refer the reader to [34, Lemma 7.4] (and
references therein) for its proof.

LEMMA 2.10. Letp > 1 and ap > 1. Then, for any continuous LP-valued function
h() and T < t, we have

h 7"2 (]
(2.15)  [IA(t) = h(7)Il, < Cle,p)(t = 7)™~ 1/ / e e )”pd 1dra

|ro — rq|ttor

o t—T1 d’)/ t—y
— Cla,p)(t — 1) 1/0 W/ IA(r + ) — h(r)|E dr .

As a consequence, one has

(216)  sup 1A(2) — (Hpi // TwlIlhw) <”)”Pd1d2,

I ra = a7

where 14 denotes the indicator function of a given set A.
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We now proceed with the proof of the embeddings of H/.

Proof of Theorem 2.6. Note first that since the operator (I — A)Z maps isomet-
rically 3£(Q7) onto HE~"(Qr) for any 7, 1 (see Remark 2.3), we just consider the
case 23 = p. We than have to prove that

lu(t) — u(r)|2 < CJt — 7] 5P~

lull3e28 (qry + 140 llag—24/p1ep)

for0<t,7<T.
Define

(2.17) f=0m+ (—A)°u,

and by Duhamel’s formula we have

t

u(t) = Tyu(0) + /0 Ty f(r)dr

where T; is defined at the beginning of this section. We claim that

u(r +7) — ulr) = (T, - Du(r) + / gt p)dp

Indeed, we have

Tutr) ~ulr) + [T+ oo

= Tiul0) 4 [ ToorfO)ir =)+ [Tt 4 )y

T+
=T+ [ T )i = ) = e+ 7) = ()

Therefore,
[u(r +7) —u(r)|l) < C(A(r,y) + B(r,7)) ,
where
A(ryy) = [[(Ty = Du()ly
and

p

B(r,y) = H/O7 Ty—pf(r+ p)dp

p ‘
P

Choose « so that % <a<?8. By Lemma 2.10, we have

/W‘J'wf(r—i—'y—w)dw
0

(2.18) lu(t) = u()]l} < Cla,p)(t = T)* P~ I(E,7) + (8, 7))

where

t—1 d’}/ t—y
I(t,7) :/0 ’y“‘o‘p/T A(r,v)dr
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and

J(t,T):/ 1+ap/ B(r,vy)d

To estimate B, we use Holder’s inequality and Lemma 2.8(i) (with » = 0 and v =
2s — 28 € (0,1)). We have
8

v
B(r,v):/Td /o w?_lwl_gwa(r—i-v—w)dw

7B el 8
< (/ w(sl)qdw) / w(k?)p/ [T f(r +~ — w)|Pda dw
0 0

C(d,p, B, s)7 27 / 1F(r+ 7 — ) [By_au d

p

dx

— Cd,p, B,5)7" 1/ 1£0+ 2 e

This and the inequality o < ﬁ give

t—1 d’}/ Yy t—y v
@19) I <Clpap) [ it o [ ol

0
t—T1 d
C(d,p,a, B, )/ ﬁ/ dp/ ||f Hzﬁ 2s,p
(d b, ,6, )( ( oz+ / ||f ”2,8 2€,p

Recalling that f = dyu + (—A)%u, by (2.2),

t
ot B s
J(t,7) < Cd,p, 0, B,5)(t—7) >+ / (10 ()15 + (= 2)*u(r) |85, )

t
—a+B
< C(dap7a757 S)(t - T)( + Q)p‘/O (”atu(r)“gﬂf2s,p + ||u( )||2ﬁ p)
—a+ B
= C(d,p,a,B,s)(t — 7)o+ (HatUH?ﬁﬁJS( + ||UH;125(Q ))

:C(d7p,04,5,8)( )( a+ )p ”u”g{QB (Qr) .

To estimate I, we apply Lemma 2.8(ii) with § = 8 € (0, s) and Theorem B.3 to
get

/A Y)dr < C(d,p, B, 57 /llu r)5,, dr

< 0’75 Hiﬁ(QT) > Cl(d7p7 a,B,s, T, 5)75 (”fHHI?Jﬁ—ZS(QT)+||u(0)||127B72s/p+5,p) .

Thus,
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t—7 d’y t
I(t,’r) SA m/o A(T,’Y)dr

B _o s
S O(dap70‘767 S7T7 E)(t - 7—)(5 )p(Hatu + (_A) UH%?DB*%(QT) + ||U(O)Hgﬁ—25/p+a,p)

—a4B
< O(dvpa «, 67 S, T7 6)(t - T)( e )p(”u‘lg{gﬁ(QT) + ||u(0)||12],3—28/P+5,p) .

Finally, combining the last inequality with (2.18) and (2.19), we proved that
(2.20)

Hu(t) - U(T)”z < C(d7paa765 57T7 €)|t -7

By
Pl ) + 1O s pse)
To obtain (2.6), in the special case y = 243, it remains to show that

(2.21) sup [[u(t)]l, < Clllvllaczs @) + 11U ap—2s/ptep) -

This is a consequence of (2.20) and the continuous embedding of H,?B‘Qs/”“(?rd)

LP(T4) as B > 2s/p. Indeed,

into

+ Hu(O)HZQ)ﬂ—Qs/{H—E,p) -0

By
lu®l, < C(B,5,p,d) [[w(0)ll55_2s/pie p T CTF 1(”“”;]%/3(QT)

We now present some continuous embedding results that stem from Theorem 2.6.

PRrROPOSITION 2.11. Lete >0,g>p>1,0<6 <1, and p,n € R be such that

d d+2s(1—9
(2.22) n<u+5**.

Then, for any u € HE(Qr),

0

T P
(/ luCo0)l1E dt ) < Clullien o,y + 10Oy o) -

: : d+2s 1.1 _u
In particular, if p >0, 1 <p< n and ¢ p T dias then

lull o < Cllullsgngmy + 18O, g0 /pres) -

Here, C depends on d,p,q, it,n,0,T, s but remains bounded for bounded values of T.

Proof. Let 0 < 8 < s be chosen. Recall that, for any 6 € [0,1], if v = v(B) =
(1—28)(1—0)+ 0, then H} can be obtained by (complex) interpolation between H}
and HI/;*QB (see, e.g., [5, Theorem 6.4.5]). Moreover, H, is continuously embedded
in Hf;+d/q7d/p in view of Lemma 2.5. Hence, for a.e. t,

1-6 0
c(d, p, 8, B) [lu(®)ll,—a 12 o < Nu®)ll, , < [lu®ll, o5, lu@,p -

_ d+2s(1-6)

By (2.22), we can choose 28 > % so that n <wv(B) — % + g <p+ g PR

and therefore
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T 0 T 0
D _g)2
(/O l[u(®)l 4 dt) <C (/O @)l 05 @I, dt)

0
T
X (1-6)p P
< Caup (o)L, ( / 7, dt)

—0 0
||/J.—2S/p+57p)(1 » HUHHZL(QT)

< O(H“”S—C;‘(QT) + ||u(0)||p,—2s/p+5,p)p )

< Cllullgen(@qry + I1u(0)

where, in the last inequality, we used Theorem 2.6 and Young’s inequality.

The last statement follows by choosing n =0 and 6 = p/q. ]
PROPOSITION 2.12. Lete >0, <s<1,p> gj_zf, and u(0) € H;;‘_Qs/pﬁ(?l’d).

Then for all u € J{ZS*I(QT) the following inequality holds:

[ullgr 22 gy < Clllullgeze1(@py + w0 l2s—1-25/ptep) »

where

and C depends on d,s,p,T.
Proof. First apply Theorem 2.6 with g = 2s — 1 to get

HE(Qr) < C=5((0,T); HL 2 (T%) .

Then exploit the embedding H~2#(T?) — Ccr2P—5 (T?) of Lemma 2.5. By choosing

[ so that gf% = 5L and 7 as in the statement, then prBf% = 7, and one concludes
by the inclusion of C'z (C7) into €77 (see Remark 2.1). 0

Remark 2.13. We point out that all the estimates carried out in this section can be
proven exactly in the same manner for the R? case. Indeed, the arguments turn around
decay estimates for the fractional heat operator and the fractional heat parabolic
regularity that hold to the same extent on R¢ and T¢.

2.4. Relation between H [ and WP, We prove the embeddings between
WP and HJ' via the trace method. Without going into the details, we mention that
when p = 2 the space W2 coincides with H% by properties of the Fourier transform.
For general p # 2, we follow along the lines of [41, Theorem 3.1}, shortening their
proof by using decay estimates of Lemma 2.8.

LEMMA 2.14. For everye >0, p € R, and 1 < p < 0o, we have
L+ d L, d — d
HETE(TY) — WHP(T?) — H}(T7) .

Proof. Step 1. We first prove that H}~7¢(T?) < W!=%?(T?) for every ¢ > 0
and 6 € (0,1). To show this, it is sufficient to confine ourselves to the case £ < 0,
since HY/(T%) < H/(T?) for every v,n € R such that v > 7. Set X :=1—0 +¢, and
take u € H,(T%). We need to show the existence of f(t) such that

tf(t) € LP(0, 1, WhP(T))
t*f'(t) € LP(0,1; LP(TY)) |
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and
f0)=u

are fulfilled for & = 6§ — 1/p. Once one finds such an f(¢), it is sufficient to multiply
it by a continuously differentiable function ((¢) for ¢ € [0, +00), which vanishes for
t > 1 and is identically 1 for ¢ € [0,1/2], and then set g(t) = ((¢) f(t) for t € [0,1] and
g(t) = 0 for t > 1. As a consequence, it follows that t*g(t) € LP(0,+o0; WP(T?)),
t*g'(t) € LP(0,+o0; LP(T?)), and g(0) = f(0) = u € W'=%P(T9). To reach our goal,
we use the solution of the fractional heat equation with s = 1/2 and initial data equal
to u, that is,
f@t) =T,

where here T; is the semigroup associated to the half-Laplacian. It is clear that
f(0) = u. We show only that t*f(t) € LP(0,1;W'P(T%)), the other case being
similar. By Lemma 2.8(i) with v = X and v = 6 — € > 0, we have

1 L 1 »
< /0 |ta7tuf;pdt> <0y ( /0 t"‘pt(ee)pIIUIli,pdt>
1 3
<Gy (/0 t(a_9+s)pdt> [ullxp < Cs .

Step 2. We claim that for every ¢ > 0 it results that W!=9P(T9) — H;_G_E(Td).

By isometry (see Remark 2.3), the operator (I — A)2 maps WP (T%) onto LP(T%)
and LP(T%) onto W~5?(T9). In addition, it also maps H'~9T¢(T%) onto H~%+¢(T%).
By definition, we have that it is also an isometry between

T(p, o, WHP(T?), LP(T?)) = W'=%P(T%)
and

T(p, a0, LP(T), W= (T%) = (T(p/, —a, W' (T%), L (T*)))’
_ (Wl—(l/p'—a),p/(Td))/ _ W—@,p(Td) )

By Step 1, we obtain
—0+e (rd —0,pmrd
Hyo+2(T) — W=0(T%) |

which turns out to hold for every ¢ > 0. By duality, we can also conclude that
wor(Td) — H z,_E(Td) and hence the validity of the claim after replacing § by 1 —6.

Step 3. Suppose p > 0. We first prove the left inclusion HAT¢(T4) < WHP(T?).
Let u € HETE(T?). Then D*u € LP(T?) for all |k| < [u], where [] stands for the
integer part. On the other hand, DFu € H5+E_[“] (T9) for k = [u], which gives, by
Step 1, D*u € WH=lH2(T9), Then u € WHP(T?). Conversely, if u € WHP(T), it

means that u € HI[,“] (T?). Thus, in view of Step 2 we obtain D*u € H;f*[“]*s('l[‘d),
namely u € H}~#(T%), which in turn implies W#?(T%) < HA~=(T?). The case p < 0
follows by the previous one arguing by duality. ]
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3. Fractional Fokker—Planck and HJB equations.

3.1. On the fractional Fokker—Planck equation. In this section, we gather
some results on fractional Fokker—Planck equations in the periodic setting of the form

3.1) m(z,0) = mo(x) in T¢

{atm —oAm+ (—A)Y*m +div(bm) =0 in T? x (0,T) ,

with ¢ > 0 and mg € L>°(T?). When ¢ = 0, we expect low regularity of solutions,
in particular when 0 < s < 1/2. In this case, we will adopt the usual notion of weak
solution with the following integrability requirements.

DEFINITION 3.1. Let b € L®(Qr) be such that? [divb]~ € L>®(Qr). A function
(3.2)
m € L*(0,T; H(T%)) = H3(Qr)  with 9ym € L*(0,T; Hy ' (T7)) = Hy ' (Qr)

is a weak solution to (3.1) if, for every ¢ € C>®(T? x [0,T)), one has
// —mdyp —bm - Do + (=A)2m(—A)2 pdrdt = / o(z,0)mo(x) dx .
T Td

Remark 3.2. Tt can be verified that (3.2) implies m € C([0,T]; H* /2(T4));
see, e.g., [20, p. 480]. This suggests, by a density argument, that test functions ¢
in the previous formulation can be chosen so that ¢ € L?(0,T; Hi(T%)) with ;¢ €
L%(0,T; Hy *(T%)), therefore satisfying ¢ € C([0,T]; Hélfs)/Q(Td)). In this case, the
integration by parts in time formula holds (with an abuse of notation, integration in
space is hiding duality pairings here):

// pOym + moyp dedt = / oz, TYm(z,T) dx — / o(x,0)m(z,0) dz
T Td

Td

We also point out that solutions defined as in Definition 3.1 are unique as a
consequence of the crucial unilateral bound on divb. This can be justified formally
by multiplying the equation by (I — A)*~!m and deriving a usual L?-energy estimate
(as in (3.6) below).

We will need the following estimates independent of ¢ for classical solutions of
the viscous problem.

PROPOSITION 3.3. Let o >0, mg € C(T?), and b € CL(Qr) such that
[Im0lloc + [[bllc + [[[dive] ™ [0 < K.

Then there exists C = C(K) such that for every classical solution m to (3.1) it holds
that

(3'3) |m||oo Qr <C,
(3.4) / / |Dm|? dadt+ / / A)2m)? dedt < C'
(3.5) 10mll (g < C -

2In what follows, we will denote by [u]~ the negative part of u.
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Proof. By standard comparison arguments involving the function

)67(K+E)t

w(z,t) :=m(x,t — |Imollso

with € — 0 (see, e.g., [24, section II.2]), one concludes that
[mllsci@r < llmolloce™™

Multiply the equation in (3.1) by m and integrate over Qr to get

T
% % HmHQLz(Td) —0’// mAm d:cdt+// m(—A)’mdzdt = —/ mdiv(bm)dzdt .
0 Qr Qr Qr

Using Lemma 2.2 and integrating by parts, we have

1 (T 4a 9
(3.6) 2/, allm(»t)Ilmrd)
+0// \Dm|2dxdt+// [(—A)%m]zdxdt:/ mb - Dm dzdt
T T Qr
1 . 9
=-3 (div b)ym= dzxdt .

Using that [div(b)]~ < K and the L* bound on m (one could also argue via Gronwall’s
lemma), we obtain

1 . 1
I auoy v [ pmides [ (-ay/m e < 00O+ ImO) e

which gives the desired inequality (3.4).
The last estimate follows by observing that, using the equation in (3.1),

‘/Q 3tm¢d$dt‘ < bl @ Imllz2 (@ 1Pl L2 Qe (= A) Emll L2 (@ Il 3 (@)
T

< Clelluy - B

3.2. On the fractional HJB equation.

3.2.1. Semiconcavity estimates. This subsection is devoted to the analysis of
semiconcavity properties of solutions to backward fractional HJB equations

(3.7) {_3f“ —oAu+ (=A)*u+ H(xr,Du) = V(z,t) inQr,

w(z,T) = ur(x) in T? .
We prove, in particular, that u is semiconcave, with semiconcavity constant depending

on the data and independent of o. First, we stress that when ¢ = 0 we mean that u
is a weak (energy) solution according to the following.

DEFINITION 3.4. Let 0 = 0, and let V' be a continuous function on Qr. We say
that v € H5(Qr) with Du € L>®(Qr) is a weak solution to (3.7) if
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_/ o(z, T)ur(x )dl’+/ Orpudxdt
Td

// —A)z @dmdt—&—/ H(z, Du)pdzdt
T Qr

= // Vi dzdt
for all o € C>=(T? x (0,T)).

Remark 3.5. We make a preliminary observation, which we will use in what
follows. Recall that u € H3(Qr) means that v € L2(0,7; H3(T?)) with dyu €
L%(0,T; Hy *(T%)). Note that H3(Qr) is continuously embedded into C(0, T'; L?(T%))
in view of [20, Theorem XVIII.2.1]), so this is equivalent to

for all ¢ € H5(Qr), and u(T) = ur in the L?-sense. Uniqueness of solutions in this
sense holds by usual energy arguments (see also Remark 3.2) and is based on the
crucial property Du € L*>®(Qr) and the C* regularity of H.

PROPOSITION 3.6. Assume that V € C?*T1+2/2(Qr), (H1), and (H3)-(H5) hold
and that
Vllez(@qy + llurllcze < K

for some K > 0. Then every classical solution u to (3.7) satisfies
D?u(x,t) < CT on Qr

where C' depends on K.

The proof will be accomplished via the so-called adjoint method, that is, by using
information of the dual linearized problem. This procedure is particularly effective
when the Hamiltonian lacks uniform convexity. Here, we are inspired by some results
in [27]; see also references therein. We stress that we do not require convexity of H but
just assumptions (H1) and (H3)—(H5). Generally, for uniformly convex Hamiltonians,
similar results can be obtained in a more straightforward way through maximum
principle arguments. When dealing with nonconvex Hamiltonians, such an approach
fails in general.

For any given p, € C=(T?), p. >0, 7 € [0,T), and [|p7[| ;1 (pa) = 1, we consider
the adjoint equation

(3.8)

Op —oAp+ (—A)*p — div(D,H(x, Du)p) =0 in T¢ x [1,T] ,
plx,7) = pr(x) on T¢ .

We have the following preliminary result.

LEMMA 3.7. There exists a classical solution p to (3.8). Moreover,

T
/ / |Du|"pdxdt < C
T Td

where C' depends on K and not on p; or 7.
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Proof. The well-posedness of (3.8) is a consequence of [24, Theorem I1.3.1] and
the regularity assumptions on H and u. By multiplying the fractional HJB equation
by p and the adjoint equation by u, one easily obtains the following formula:

T

(3.9) /T ular 7)oy () = /T ular Tplar T + / Vpdadt

T Td
T
+/ (DpH(z, Du) - Du — H(x, Du))pdadt .
Td

Then, by (H1), we get

(3.10) /Ed u(z, 7)pr(x)dx > /T

T

Vpdxdt—i—CH/ / | Du|” p dxdt

— CH/ /W pdzdt + / p(z, T)u(z, T)dx

Then, since u is a classical solution to (3.7), a standard linearization argument and the
application of the comparison principle for a linear viscous integro-differential PDE
(see, e.g. [24, section I1.2]) yield

(3.11) ull sy < Nz lloompa + T (I1V llsesq + IH (-, 0) | oy ) -

Finally, plugging (3.11) into (3.10) and using the fact that ||p(¢)]l1 = 1 for all ¢, we
conclude the desired estimate. O

We now prove the semiconcavity estimate.

Proof of Proposition 3.6. Since V € C?t*1+%/2(Qr), by a bootstrap argument,
u belongs to C4+®2+2/2(Qr) (see Proposition 3.11 below). So, we can differentiate
twice the equation in any direction & € RY, |¢| = 1. Observe that v = ug satisfies
—0w — oAv + (—=A)°v+ DpH(z,Du) - Dv+ DeH(z,Du) = Ve, v(z,0) = ue(0)
and w = uge solves
(3.12) — dyw — o Aw + (=A)*w + Dv - D} H(z, Du)Dv + DpH (x, Du) - Dw
+2D2:H(x, Du) - Dv+ D H(x,Du) = Vge ,  w(x,0) = uee(0)

Then multiply (3.12) by the adjoint variable p satisfying (3.8) and integrate over
T x [7,T] to get

T
/ w(z, 7)pr (x) dx + / Dv - DipH(x, Du)Dvp dxdt = / w(z, T)p(x,T) dx
T4 T¢

T JTd
T T T
_2/ g D2£H(gc Du)-Dvp dxdt— / » DéH(m,Du)pdwdt—l—/ /I[‘d Veep dadt .
On one hand, by (H5) we have

T T T
/ Duv - D}, H (x, Du) Dvp dzdt > C’l/ / |Du|" 2| Dv|? p daxdt — C’l/ / pdzdt |
Td T Jrd T Jrd
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and hence, using also (H3)—(H4), we conclude that

T T
/ w(sc,T)pT(x)dsc—i-Cl/ / | Du|" 2| Dv|?p dzdt — C'l/ / pdxdt
T T JTd T JTd

T T
§/ w(:v,T)p(x,T)deng/ / |Du|771|Dv|pdxdt+C’3/ / | Du|” p dxdt
Td T JTd T JTd

T T
+(Ca + 6'3)/ / p dxzdt —|—/ / Veepdadt .
T JTd T JTe

Now we apply Young’s inequality to the second term on the right-hand side of the
above inequality to get

T 2 T T
1

/ / | Du|"™ | Dv|p dadt < %/ / |Du|7_2|Dv|2pdxdt+—2/ / | Du|” pdadt .

T JTd T JTd € Jr Jrd

2

Taking € so that C1 = 5, we finally obtain the estimate
1 T
/ w(x, 7)pr(z)dr < / w(z, T)p(z, T)dx + ( + C’3> / / |Dul|” p dxdt
Td Td 2C4 + Jrd
T ~
—|—/ / Veepdadt + Cy .
T Td
During the above computations, C; = C;(Cy). By Lemma 3.7, we finally deduce the
desired semiconcavity estimate after passing to the supremum over p.. 0

Remark 3.8. The viscosity parameter o does not play any role in the above proof,
and hence if u is sufficiently regular to perform a differentiation procedure in the
classical sense, the above scheme can be carried out with merely fractional diffusion
of any order s € (0,1).

We now turn to space-time Holder bounds for (forward) fractional HIB equations
with a bounded right-hand side. These will be useful in the vanishing viscosity limit to
have uniform convergence of solutions and therefore to bring to the limit the viscosity
notion.

PROPOSITION 3.9. Let f € L>®(Qr), and let u be a classical solution to

Ou — oAu+ (—A)u = f(x,t)  in Qr ,
u(z,0) = ug(x) in T4

with ug € C1(T?). Then

(3.13) [ulleas@ry < C

for some a, 8 € (0,1), where the constant C depends only on || f|| L= Q) [[wollc1(re)
and is independent of o.

Remark 3.10. To prove the above result, we need to show the counterpart of
Lemma 2.8 for the semigroup T; generated by the full operator cA — (—A)%. We
point out that the two semigroups e *(=2)" and 2 commute, and therefore

‘j,t _ 6715(7A)S (et(rA).
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Proof of Proposition 3.9. We observe that by Lemma 2.8(i) and (2.9), it is straight-
forward to see that, for v € R, p > 1, and v > 0, we have

(3.14) 1Tef ot < CE2 gl -

Note that C does not depend on ¢ here.
Write u using Duhamel’s formula, that is, u(t) = uq(t) + u2(t), where

t

) = Foug , uslt) = /0 F, L f(r)dr .

The estimate of u;(t) := Tiug follows using the same argument as in Theorem B.3
and the estimates in Lemma 2.8. We focus on us(t) = fot T, f(r)dr. Take v = 0,
7 =2 in (3.14) to get

1T fl12, < Cl =) 2 f 1w, -

Therefore,

=

[[uz|

T
3
H;(Qﬂ:(/o ||uQ<t>||f,p> < CTH | fll =) -

Since ug solves Qyus + (—A)*ug = f, one has

T T
/0 10rua (DI, dt < Ch (/0 I(=8)usl%, , + fll’is,pdt> < Cofl fllzee@ry »

yielding the full estimate
[wllacs(@ry < CUSllLoe(@ry + 1uolls—2s/pte)

for € < 25, Then, for p > %, by the Sobolev embedding theorems in Theorem 2.6
we conclude that
lulleas(@ry < Cllullsey @z < C1 - O

3.2.2. Existence of solutions. In this section, we prove an existence result for
backward integro-differential HJB equations of the form

(3.15) w(z, T) = ur(x) on T? .

{—@u —Au+ (—=A)’u+ H(z,Du) =V(x,t) onQr,

PROPOSITION 3.11. Let V € C*+*1+/2(Qr), with H satisfying (H1)-(H5), and
let up € C**(T?%). Then there exists a unique solution u € C*t*2+2/2(Qr) to (3.15)
and the following estimate holds:

(3.16) [tllgatazrarzigry € CUIVIcarairar gy + Uzl cara ey -

The crucial elements to obtain this existence result are the semiconcavity esti-
mates of the previous section, which yield a priori gradient bounds of solutions. Then
the construction of a solution follows by standard arguments. Since we were not able
to find a similar result in the literature, we detail the proof here for the convenience
of the reader.
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Proof. Step 1: Local existence on Q; = T¢ x (T —1,T) . Let 7 < 1, and let

8 = {u € W2HQ) s u(T) = ur Jlully21 (g, Sa.p>d+ 2}

be the space on which we apply the contraction mapping principle. The parameter
a will be chosen large enough. Fix z € Wg’l(QT), p>d+2, and let w = Jz be the
solution of the problem

A A — U e B
(3.17) {8tw Aw=V - H(z,Dz) = (=A)’z inT*x (T —7,T7,

w(z, T) = ur(z) in T? .
By standard (local) parabolic regularity theory (see [37, Theorem IV.9.1] or [16]),

since the right-hand side of the equation in (3.17) is in LP(Q;), (3.17) admits a
unique solution w € WE’I(QT) satisfying the following estimate:

[wlly21 g,y < CUVILr@. + 1H (@, D2)llLr) + 1(=2)2llzr @) + lurllw2-2/501a)) -

We show that we can choose 7 € (0, 7] sufficiently small so that ||Jz||W3,1(QT) < a.
By [16, Lemma 2.4],

|H (2, Dz)||Lr(@,) < C177 | H (2, Dz)||120(q,) < C27%||Dz| L0, -
Moreover, by [16, Proposition 2.5] we have

1D2]los2. < Cs(llzllwz(q,) + lurllwe-2/pr(ra))
which gives

1
|H (2, D2l o) < Car? (Il fyan gy + 10z 2 s/ pay) -

Concerning the fractional term, we observe that if either s € (0, %) or s € [%, 1), then
by Lemma 2.4 we get for some § > 0

1(=A)2l g,y < 0l2lwz g,y + CO) Izl Lrq,)

where C(§) > 0 grows as § approaches 0. Then note that by writing

T
zc,s>::uT<»——j/ By o) |

we obtain )
I2llzr(@.) < TP lurllpecray + 702l Lr(q.) -
Then

1
lwllyzag.) < € [maxtlizlwza g, 12020, P +C (@) +3)
1 L
+ (7% + 73 ) max{ lurll oz, 1urRyas/poieat + 1VIizs@,)]
1
< C [max{|12llyz1 (g, 12021 g, T (L4 C(6)) +9)

1
+ 272 max{||ur | Lo (ray, [ur([jy2—2/pp(pay} + HVHLP(QT)] :
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At this stage, take

a2 C (2max{llurpogeay, 10z lyasm oo} + 1V 0@ +2

to get
ol g, < C {maxtlizluza g,y 12132 o, } [T +CE)F +6]} +a—2.
Then choose § < &= so that
lewllwz g,y < Cmax{llzlwz g,y 12170 HL+CE)H +a—1

and finally 7 small to conclude that

lwllwzq,) <a-

This shows that J maps 8, into itself.
To prove that J is a contraction, one has to argue as above, exploiting also the
fact that for bounded z € Wg’l(QT), p > d+ 2; then Dz is bounded in L>=(Qr). So,

|1H(x, Dz1) — H(z, D2)|| 1o () < Cllz1 = 22l Loy < CT 10:(21 = 22) o)

for some positive constant C. Therefore, one obtains, for small 7,

1
|Jz1 — JZQHWE’I(QT) < 2 llz1 — Z2||W§’1(QT) ’

which ensures the existence of a unique fixed point, z = Jz, i.e., a solution z of the
HJB equation in the interval (7' — 7, T.

Now note that by Sobolev embedding, if p > d + 2, then u € Co%*(Q,).
Then a bootstrap argument allows one to conclude that u € C4+a’2+a/2(Q7), since
Ve 02+a’1+a/2(Q7‘)~

Step 2. Define

T* := inf{r € [0,T] : (3.15) admits a solution C*T*2+*/2(Q_)} .

In view of Step 1, we claim that the above set is nonempty. We want to show that
T* < 0. To this aim, take a sequence { (73, ux)} in (T*,T) x W21 (Q,, ), where 7}, con-
verges decreasingly to T* and wy, solves (3.15) in @m' Since, by Sobolev embedding,

uy € CH2+2/2(Q_ ), we have that uy, is semiconcave independently of k. Also be-
ing bounded by the comparison principle for classical solutions of integro-differential
uniformly parabolic equations (see [24, Corollary I1.2.18], there exists C' > 0 such that

IDur]l g, <C VEEN

(see [9, Remark 2.1.8]). Arguing as in Step 1, by [37, Theorem IV.9.1] we claim that
uy, satisfies

(3.15) el g,y < C

In particular, the solution turns out to be classical by bootstrapping and [24, Theorem
I1.3.1]. Again by the comparison principle, we also have

(3.19) up =up on Q,,  for every k> h .
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We define a function w : T% x [T*,T] — R by setting u = u; on @, for every
k € N and then by taking its continuous extension to T¢ x [T*,T]. Moreover, it
solves the Cauchy problem on T? x [T*,T] by the continuity of u, d;u, Du, D?*u (using
the results for parabolic Holder spaces, since, as claimed above, at the end, u has
classical regularity). If, by contradiction, T* > 0, one argues as in Step 1 to find
w € W2'(Q-), which solves

—0w — Aw+ (—A)°w+ H(z,Dw) =V on Q. , w(-,T) =u(-,T*) on T¢

(basically one applies the local existence to the backward equation with a datum in
T*), which at the end will have C*t®2+2/2 regularity. One can check that

W) = u(z,t) if (z,t) € T x [T*,T] ,
U Nw(a, T4t —T%) i (x,t) € T x [T* — 7, T*]

belongs to C4+2+/2(Td x [T* — 7,T]) and solves the problem on T¢ x [T* — 7, T],
contradicting the minimality of 7. 0

4. Existence for the MFG system. This section is devoted to the proofs of
existence for systems (1.1) and (1.2). We begin by the viscous case and then proceed
with the vanishing viscosity procedure.

4.1. The viscous case.

Proof of Theorem 1.1. The statement is a consequence of the Schauder’s fixed
point theorem (see [25, Corollary 11.2]). Let
X = CO/([0, T); P(T7)

and
C={meX:|mlcirarorrray < C} -

It is straightforward to see that € is closed and convex. We construct amap 7 : € — C
in the following way: given p € C, let u be the unique solution to

1) {—@u — 0Au+ (—A)*u+ H(z, Du) = Flu(t)](z) in T¢x (0,7) ,
’ u(z, T) = ur(x) in T¢ .

Then we define m = T'(11) as the solution to the fractional Fokker—Planck equation

(4.2) om — aAm + (—A)*m — div(mDyH(x, Du)) =0 in T¢ x (0,7T) ,
' m(z,0) = mo(x) in T? .

We divide the proof in three steps.

Step 1. T is well-defined. To show that the map T is well-defined, first note that,
since € CIT*2(Qr), by the assumptions on F we have Flu] € C*rel+a/2(Qq);
in particular, F[u] is bounded in C’2+0‘71+°‘/2(QT) independently with respect to
u. By Proposition 3.11, problem (4.1) has a unique classical solution belonging to
CAHe2+e/2(Qr) and satisfies the a priori estimate

Hu||C4+0‘«2+0‘/2(QT) <Ci,
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where C1, in particular, depends on [[ur||gita pa) but does not depend on p. Then
we can expand the divergence term of the viscous fractional Fokker—Planck equation
as

oym —ocAm + (—=A)*m — D, H(x, Du) - Dm — mdiv(D,H (z, Du)) =0,

which ends up a linear equation with parabolic Holder coefficients in C2+e-1+a/ 2(Qr),
uniformly with respect to p. Indeed, div(D,H (z, Du)) € C?T*1+%/2(Qr) owing to
[33, Remark 8.8.7]. This gives that

(43) ||m||c4+m2+a/2(QT) S CQ

by [24, Theorem I1.3.1]. In particular, the map T is well-defined from € into itself by
choosing C' above large enough.

Step 2. T is continuous. To this aim, let u, € C converge to some p. Let
(tn, mp), (u, m) be the corresponding solutions. By the continuity assumption (F1),
we conclude that the map (z,t) — F[u,(t)](z) uniformly converges to (z,t) —
Flu(t)](x). We can then consider the equation

—O¢upn, — 0Aup + (—A)’uy, + H(z, Duy) = Flun(t)](z)

whose right-hand side F[u,, (t)](x) is uniformly bounded in C?**1+/2(Qr). Then the
sequence {u,} is uniformly bounded in C*+*2¥%/2(Qr) in view of Proposition 3.11
and thus converges in C*2 to the unique solution v of the HJB equation. As before,
the m,, are solutions of a linear equation with Holder continuous coefficients, providing
uniform estimates in C*+*2+2/2(Qr) for {m,}. Therefore, {m,} converges in C*?
to the unique solution m of the Fokker—Planck equation. Note that the convergence
holds also in C.

Step 3. T(C) is compact. By bounds (4.3), one proves that for every u,, € €, the
sequence m, = T'(u,) has a convergent subsequence. O

4.2. The vanishing viscosity limit. We emphasize that in the limiting proce-
dure 0 — 0, one passes from classical parabolic Wg’l regularity to fractional parabolic
H%S(QT) regularity. The strategy will thus be to pass to the limit in some suitable
weak sense and then recover maximal regularity by means of Theorem B.3.

Proof of Theorem 1.2. Let (u,, m,) be a the solution of (1.2). For o > 0, we know
that a solution exists in view of Theorem 1.1. Collecting the results in Propositions
3.3, 3.6, and 3.9, we are able to construct a sequence o = {o,} — 0 such that, if
(uy, my) is the corresponding solution, we have the following:

(i) ue converges to u in C(Qr) as a consequence of the estimate (3.13) and the

Arzela—Ascoli theorem. Moreover, one easily has bounds for u, in H3, so
U, — u weakly in J5.

(ii) The semiconcavity estimates in Proposition 3.6 yield Du, — Du a.e. in Qr
in view of [9, Theorem 3.3.3]. In addition, by [9, Remark 2.1.8] they also
imply uniform bounds for Du, in L®(Qr), so Du, — Du in the L>®-weak-*
sense. Finally, u is semiconcave with the same semiconcavity bounds.

(iii) By (ii) and dominated convergence theorem, Du, — Du in LP(Qr) for every
finite p > 1.

(iv) As a consequence of the semiconcavity estimates, we have [div(D)]” < C,
where b = —D,H(x, Du,). Indeed,

div(-DpH (x,Duy)) = = Dp, H—=> D} HOyq.u,>—C .
,J ,J
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The first term can be controlled by (i) and (H4). Since 0 < D2H (x, Du) <
C, I; and D*u, < CI,, we have a control on the second term by a constant
independent of o.
(v) In view of the estimate (3.3), m, converges to m € L*°(Qr), weakly-* in L.
(vi) Proposition 3.3 ensures that m,, d;m, are bounded uniformly with respect
to o in H(Qr) and H, *(Qr), respectively, so they weakly converge.
In addition, note that (z,t) — F[m,(¢)](x) uniformly converges to the map (z,t) —
F[m(t)](x). We now pass to the limit in the weak formulation of both equations.

Step 1. Fokker—Planck equation. Multiplying the Fokker—Planck equation by a
test function p € C>°(T9 x [0,T)) and integrating over Qr, we get

(44) - mg(x 0)¢(x,0)dx —/ meOppdrdt — a/ meApdrdt

Qr Qr

// AP (—A)* 2 pdadt + / meDpH (2, Duy) - Dpdxdt =0 .
T Qr
We then let ¢ — 0 to conclude that
- m(aO)cp(x,O)dm—/ m(?t(pdxdt—&—// (=A)*2m(—=A)*?pdadt
T Qr Qr
+ lim // meDpH (x, Du,) - Dodxdt =0
o—0 Qr

by the convergence of m, stated in (v)—(vi). It remains to prove
/ meDpH (x, Duy) - Dodxdt — / mDyH (z, Du) - Dpdzdt .
Qr Qr
We write
‘/ (meDpH (z, Du,) — mD,H(x, Du)) - Dy d:vdt‘
T
< // |meDpH (2, Dug) — meDypH(x, Du)| | Dyl dedt
T
+ // |meDpH(x, Du) — mDyH (z, Du)| | Dy| dxdt .
T

The first term on the right-hand side of the above inequality can be handled using
(H2) and (iii)—(v):

// |me(DpH (2, Dus) — DpH (2, Du))| | Dpldadt

< Clmoll oo (@py I1PpH (x, Dug) — DpH(x, Du)ll 11 g,
< C1|||Dus" "t + |Du|v—1HLp(QT) 1 Dug = Dull po(gpy < Co [Dus — Dull oo,y

where we also applied Holder’s inequality with p the conjugate exponent of ¢q. Finally,

// m)DpH (z, Du) - Dopdxdt — 0
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in view of the L*°-weak-* convergence m, to m and the fact that
IDyH (@, Du)l 11 g < C 1Dul}7h g0 < o0 -

Step 2. The HJB equation. We now pass to the limit in the fractional HJB
equation. Multiplying the equation satisfied by u, by a test function ¢ € C°°(T9 x
(0, 7)), we get

—/ Oyug pdxdt — a/ Augpdrdt + // (=A)’uspdzdt
Qr Qr Qr

N / [ Wi Du ot = / / Flmo O)der

We now integrate by parts using Lemma 2.2 to obtain

—/ g (2, T)p(z,T) der// uaafgodxdt+a/ Du, - Dpdzdt
T

// A)u,(—A)2 @dmdt—&—/ H(z, Du,)pdxdt = // t)]pdxdt .
Qr Qr

Now note that (iii) together with Lemma 2.4 implies also that (—A)2u, — (—A)3uin
L?(Qr). By the regularity assumptions of the coupling F', the term on the right-hand
side converges to [, F[m(t)l¢dzdt as ¢ — 0. We only need to prove that

/ H(x, Du, )pdxdt — / H(z, Du)pdzdt
Qr Qr

as 0 — 0. To this aim we use again (H2) and the convergence of Du, to Du in LP
for every finite p > 1.

Step 3. Recall that the energy solution u € H5(Qr) of the fractional Hamilton—
Jacobi equation is unique. The same is true for the solution of the Fokker—Planck
equation in view of Remark 3.2. Moreover, since u,m are in L>*(Qr), the HIJB
and Fokker—Planck equations can be considered as fractional heat equations with
bounded source terms. Therefore, by Theorem B.3 the solution u belongs a posteriori
to H2*(Qr), while m is of class H2*~1(Qr) for all p > 1.

Step 4. Finally, if s > 1/2, one can set up a bootstrap procedure to obtain
classical regularity. This will be proven in Theorem 4.2 below. ]

Remark 4.1. By the uniform convergence of u, and F[m,] on Qr, we can also
conclude that the limit u solves the HIJB equation in (1.1) in the viscosity sense.

4.3. Classical regularity in the subcritical case s > 1/2. In what follows,
we will assume that

1 1

D) <s< 1.
We aim at proving that (u,m) previously found in Theorem 1.2 solves the MFG
system in the classical sense. We stress that for a (linear) bootstrap procedure to
be performed, s must be greater than 1/2, because the Hamiltonian and divergence
terms deteriorate the regularity of the unknowns up to one derivative, while the gain
realized by the fractional Laplacian is of order 2s.
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THEOREM 4.2. Let s € (3,1), and let (u,m) be a solution to (1.2) (in the sense
of Definitions 3.1 and 3.4). Then u,m both satisfy (B.2) for some 0 < @ < 1 and, in
particular, solve (1.2) in the classical sense. Moreover, there exists a constant C > 0
depending on the data and remaining bounded for bounded values of T such that

[mllee + [[Dufloe < C .

Proof. We first observe that since m € J{gs_l(QT) for all p > 1, by Proposition

2.12 we have that m is bounded in €% 25 (Q7) for some 0 < & < 1 by choosing p large
enough. Therefore, in view of (F3), F[m] € C%/25([0, T]; C***(T)), which is in turn
embedded in Hf, for all p > 1.

Note that u solves the following equation:

o+ (—A)’u = G(z,t) , u(z, T) = ur(x) ,

where G(z,t) := F[m(t)](x) — H(z, Du(z,t)), and Du € L. Then, at first glance,
G € LP(Qr) for all p. This yields u € J-ijs(QT) by applying Theorem B.3, and
in particular Du € H2*"'(Qr). Then H(x,Du) € H2*"'7¢(Qr) by the fractional
chain rule in Lemma A.2, so G € H2*"'7¢(Qr). Using that s > § and taking ¢
small, we can iterate this procedure until, in a finite number of steps, G € HIQ)(QT),
which is the maximal regularity allowed by F[m] € HZ(Qr). Another iteration yields
U € %;*25 (Qr) for all p > 1. Since 2+2s > 3, we can apply Theorem 2.6 with p large
and 3 close to zero to obtain u € C1 ([0, T]; C3+*2(T4)) for some 0 < a1, az < 1 and
thus H(z, Du) € C*([0,T]; C**22(T9)). As a consequence, G € C%2 (Qr), possibly
for a smaller & than the one that appeared at the beginning of the proof. So, Theorem
B.1 applies, providing the desired regularity for u.

Let us now focus on the Fokker—Planck equation. By similar arguments, we can
prove that D, H (z, Du) € H,"2*7¢ N L>(Qr). Moreover, m € H2*"' N L>®(Qr), so
by Lemma A.1 we obtain that div(mD,H (x, Du)) € H2*"?(Qr). An application of
fractional parabolic regularity stated in Theorem B.3 provides m € H%S*Q(QT). We
may iterate this procedure until we get m € J—Cis‘”‘l N L (Qr) and another time to
conclude that m € H;*~¢(Qr) for all p > 1. Since 4s > 2, we can use Theorem 2.6
with p large and 8 small to get m € C®([0,T]; C'*+*4(T%)) for some 0 < az,ay <
1. Since we previously obtained D,H (x, Du) € C*([0,T]; C?T*2(T%)), we finally
have div(mD,H (x, Du)) € €%2 (Qr), reducing eventually the value of & previously
chosen. We deduce the stated regularity for m again from Theorem B.1.

Last, the estimate on the sup-norm of Du on Q7 follows by comparison and semi-
concavity bounds. Note that Proposition 3.6 applies in view of C®* ([0, T]; C3T2(T¢9))
regularity of u; see, in particular, Remark 3.8. Analogous bounds for m are then a
direct consequence of Theorems B.3 and 2.6. O

Remark 4.3. We mention that if up, mg, H, and F' are smoother, an additional
bootstrap procedure yields further regularity of w,m, up to C*°. For the sake of
brevity, we omit the details.

5. Uniqueness. Here, we prove some uniqueness results in the case o = 0, that
is, for system (1.1). We assume that equations are satisfied in the sense of Definitions
3.1 and 3.4. The case 0 > 0 is easier, since solutions enjoy classical regularity, and
the following arguments apply similarly.
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5.1. Uniqueness in the monotone case.

THEOREM 5.1. Assume that H is convex and the following monotonicity condi-
tion holds:

/Td(F[ml](x) — Fmg)(z))d(mi —ma)(x) >0 VYmy,mg € P(T?) , my # my .

Then the solution to (1.1) is unique.

Proof. Uniqueness in the monotone case follows from the usual ideas by Lasry and
Lions [39]. One has to be careful that (u,m) is regular enough to run the argument.
Let (u1,m1) and (ug,m2) be two solutions of the MFG system (1.1). Set v = uy —u»
and p = my — meo. Then v and p satisfy, respectively, the equations
—0w + (—A)°v+ H(x, Duy) — H(x, Dug) = Flm(t)](x) — Flma(#)](z) , v(z,T) =0

and

Orp + (—A)°p — div (mleH(x, Duy) —meD,H (x, Du2)) =0, u(z,0)=0.

We distinguish between the supercritical-critical (namely s € (0,1/2) and s = 1/2)
case and the subcritical (s € (1/2,1)) one.

Case 1. The supercritical-critical case. Recall that u;, Du;,m; € L*(Qr), so
v, Du, p € L>®(Qr). Moreover, v € H5(Qr). Hence, using u € H3(Qr) N L>=(Qr) as
a test function in the weak formulation of Definition 3.4, we get

// —udyo + p(H(x, Dur) — H(z, Dus)) — u(Flmi (0] (x) — Flma(t))(x))dadt

// Az p(—A)cvdedt =0 .
T

Then we use v € H3(Q7)NL>®(0,T; WH>°(T?)) as a test function in the weak formu-
lation of the equation satisfied by j, recalling also that d;u € H; '(Qr), to conclude
that

(5.2) 0= // —pdpv dedt + (—A)2 p(—A)2v dadt
+ / ; Dv - (mi1DpH (z, Duq) — moDpH(z, Dug)) dadt .
Subtracting (5.2) from (5.1), WeTobtaln
(5.3) 0= // (D)) — Flma(0)](2)) + u(H (2, Duy) — H(z, Dus))dadt
— // Dv - (myDpH (2, Duy) — moDypH (x:, Dug))dxdt .
The following inequality holds trTue:

// w(H (z, Duq)—H(x, Dus)) — Dv-(m1DypH(x, Duy) —me Dy H (z, Dug))dzdt <0
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by the convexity of H. Using (5.3), we can conclude that
/ / (m1 — mo) (Flma(8)] — Flma(t)))dtdz < 0.
Qr

In view of the monotonicity condition, we get m; = mo a.e. Finally, by the fact that

uy and ug solve the same equation with the same final datum, they must coincide.
Case 2. The subcritical case. The proof of the case s € (%, 1) is simpler, and it

can be carried out as in Step 1, observing that (u,m) is a classical solution. 0

5.2. Small-time uniqueness. The result of this section is the following.

THEOREM 5.2. For s € (%, 1), there exists T* > 0 depending on d, s, H, F, mg, ur
such that for all T € (0,T%], system (1.1) has at most one solution (u,m).

Rewriting (1.1) as a forward-forward system for v, m setting v(-,t) := u(-, T — t)
for all ¢ € [0,T], then

(5.4) {'U(xa t) = Tpur(x) — f(f ;Tt_TfI)”[v, m|(7)(z)dT
m(:mt) = (‘Ttmo(x) + fO (J'th(I)m[v,m}(T)(x)dq— ,

where
®“[v, m|(7)(-) = F[m(T — 7)|(-) — H(-, Dv(:, 7)) ,
" v, m](7)(-) = div(DpH(-, Dv(-, T — 7))m(T))

for 7 € [0,T]. We will exploit the decay properties of T;.

Proof. For p > 1 and pu > 0, let us denote

. . d
Xp = C([0,T]; H)y(T?)) .

First, observe that any solution is classical by Theorem 4.2, and therefore it
belongs to ng x X251 Moreover, every solution of (1.1) can be seen as a fixed
point of the map ¥ : (v, m) — (¥,7m), where

(5.5) {f’(t) = Tour(z) — [3 Toer ®[v, m)(7)(x)dr
() = Timo() + [y Te—r @™ v, m](7)(x)dr .

We prove that the fixed point of ¥ defined in (5.5) is unique by the contraction
properties of W itself that are valid for small T. Let (v;,m1) and (v, m2) be two
1

fixed points of W. Set ¢ = d(; — %) < 2s — 1 with p > p. This choice yields

() lgs—1-cp < Cllm(T)ll25-1

for some C > 0 in view of Lemma 2.5. We apply Lemma 2.8(i) (with v =25 —1—¢
and v =1+ ¢) and the assumptions on F' and H to get
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/0 Ty (@°[or, ma)(7) () — B° v, o) (7) () )dr

2s,p

< / 1T (87 o1, ma)(7) (&) — B° (o3, ma)(7) (@) 3.,
0

<o ( [ =) U F (7 = 9]0 = Fla(T = 7)1

+/ (t—7)" 2

0
t
< Cy (/ (t—7)" 2
0
t 1+e
Ny
0

|H (-, Dv1 (-, T — 7)) = H(-, Dva (-, T = 7))llg 1 dT)

|m1('7T - T) - mg(',T - T)H2sfl,p dr+

|Dvi (T —7) = Dua (-, T — 7)|lg5_1 dT)

2s—1—¢

< G HF ([ = ma s + o1 = vall . )

by taking 7" small enough.
We now consider the term related to the Fokker—Planck equation. We apply
Lemma 2.8(i) with v = 2s —2 — ¢ and v = 1 4 ¢ to obtain

t
/ (t—7)" 2
0

<G (/0 (¢ —7)" 2 div(DpH(:, Doi(, T = 7)) (ma(7) = ma(7)))llye_a— p, 7

/o To—r (@7 [or, ma](7) () — O™ [v2, mo] (7) (2))dT

2s—1,p

< / 1To—r (@7 [0, ma)(7) () — " [02, ma) () @)l _y , I »

|div (DpH (-, Dvi (-, T = 7))ma (1) — DpH(-, Dva(-, T — 7))ma(7)) st_z_e,p

+ / (t = )75 |div(ma(r)(DpH(-, Dvi( T = 7)) = DpH (-, Doa( T = )))llas s, dT)
0
<G ( / (t—7)" % |DyH(, Dui (T = 7)) (ma(7) = ma(7))lge_y o, d7

¢ _ite
+/O (t—7)" 2 |Ima(7)(DpH (-, Dvi(-, T — 7)) = DpH (-, Dv2 (T — 7)))lgs_1 ., dT)) :
Then one has to observe that

| DpH (Do (-, T = 7)) (ma(7) — ma(7))
< Cs(IDpH [ [lma = mallyg_y_c p + 1DpHllpg_y_ g Ima — ma]|;)

||2s—1—e,p

< Cyllmy —mallyg_q_ 5 < Cs|lmy —mally_q

where we applied Lemma A.1 to the second inequality, Lemma 2.5(iii) to the last
one, the fact that |[D,H|,, ,_. 4 1s bounded independently of 7" by the regularity
assumption on H, and the L° bound on Du and m.

Similarly,
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Ima(r)(DyH(, Dor(,T = 7)) = DH(, Dua(s T = 1))y o,y
< Cu(lImally IDH (-, Don) = DyH( Dva)lg,

+ Imsllyy—1— g I DpH (-, Dvr) = DoH( D) )
< Co||[DpH(+, Dv1) = DpH(+, Dva)llyy . 5 < Csl[D(v1 —v2)llgg 1

< Cy|[D(v1 = v2)llg5-1, < Cs |lvr — 2oy,

where C; = C;(d, s,¢,p, P, 7). This gives

by eventually taking T small enough. At the end, we get

/0 Ty (@™ [o1, m1)(7) () — O™ [u2, o) (7) ())dr

2s—1,p

 (lor = vzl xze + [[ma = mal xz0-1)

o = wallae + = sl ams = 121, m1) = (o, ma) ez

(lor = vallxz0 + [[ma = maf x2-1)

l\')\»—t

which allows us to conclude that (vi,m1) = (ve, me) for T sufficiently small. d

Appendix A. Fractional product and chain rules on the torus. We first
present a version of the Kato—Ponce inequality on Bessel potential spaces on the torus.
We refer the reader to the classical results in [32] and to [30] (and references therein)
for more recent developments, all stated in the euclidean case.

LEMMA A.l. Let u € (0,1), and let 1 < p,p1,q1,p2,92 < o0 such that % =
1 1_ 1 1
p*l+qflfpf2+qf2. Then
Hfgqu(qrd) <CUfllpe (T%) ||9||H;1 (ray ||f||H;2(1rd) 19l 102 ('Jl‘d))

for some C > 0.

We recall that the inequality can be proven in the euclidean case as follows; see,
g., [28]. First, a bilinear multiplier operator with symbol m acting on f,g € §(R%)
is defined as

(A1) Tl = [[ | mlenTHEOTo e ey
We are interested in the symbol | + n|*, since

(ay o = [[ | el s@Ta e i
Then one performs the partition m(&,n) = o1(£,n)[€]* + 02(&, n)|n|*, where

e =gt (-0 () e = 5 ()

and ¢ is a suitable C§° cut-off function; we are then reduced to proving the bound-
edness of the operators T, on LPi(R%) x L% (R?). Indeed, this would yield
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|(=2)2(19)

Lr(R4)
_A)H/2 —A)H/2
<0 (121, o Mol + W lsagee 2072 L)
and the desired estimate with H/ norms would follow by the equivalence of || - .,

with || - ||, +|[(=A)% - [|,. The key result for the boundedness of T, is the Coifman-—
Meyer multiplier theorem (see [30, Theorem A] and references therein). Note that the
assumptions of such a theorem are fulfilled, since the multipliers o; are homogeneous
of degree zero.

Proof of Lemma A.1. One may argue as in the euclidean case. We start by ob-
serving that bilinear operators T,, have a periodic counterpart defined on the torus,
that is,

(A.2) B, (f,9)(x) :== Z Z oi(p, V) f()g(v)e?mitnt)e.

HEZI veZ

By the transference results on multilinear multipliers in [22, Theorem 3], since o; are
bilinear Coifman—Meyer multipliers on R% x R%, they are also so on T¢ x T¢. One just
has to be careful, since o; are discontinuous at (0,0), but it is sufficient to have them
defined in (0, 0) so that (0,0) is a Lebesgue point for both o;. O

We also present a chain rule for fractional Sobolev spaces.

LEMMA A.2. Let >0, and let ¥ : T? x R4 — R be of class CM*1(T? x RY) with
bounded derivatives on T% x R* up to order [i]. Let u € WHP(T%) N HI(T?). Then

G u( D lwer sy < Cllullwes s +1)

and, for all e > 0,
(s wC) =z pay < Clllwll g ray +1) -

Proof. We just consider the case 0 < p < 1, the general case being treated simi-
larly. We start with the inequality in WP spaces, using their construction through
the trace method. It is sufficient to recall that

||UHW1*H1P(W) = u:irflfo) maX{HtH_l/pf(t)||LP(0,oo;W1wP('ﬂ‘d))§ ||tﬂ_1/pf/(t)||Lp(1rd><(oyoo))}

and observe that

1V (z, f@)wrray < CA+ [ fllwreea)

where the constant C' depends on global bounds on the derivatives of W. Then one
uses W(z, f(r)) to estimate ||W(-,u(-))|lw1-nr(ray, where f is close to the infimum
in the definition of ||u|ly1-up(ray. The analogous inequality in H}' spaces is then a
consequence of Lemma 2.14. O

Appendix B. Regularity in parabolic fractional Holder spaces. We con-
sider the problem

(B.1) {M +(=A)u = f(x,t) inQr,

u(z,0) = up(x) in T .
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The purpose of this section is to present a fractional analogue of classical parabolic
Holder and Sobolev regularity. We point out that related results for this problem
on the euclidean space appeared in [8, Appendix A] and [15]; see also references
therein. We stress that transference of these results to the periodic setting is delicate,
in particular concerning regularity in Sobolev spaces, and to our knowledge they are
not explicitly stated in the literature. We present some proofs that make use of
interpolation methods and results for abstract parabolic equations, with some details
for the reader’s convenience.

As for regularity in Holder spaces, we follow the approach of [44, Chapter 5-6]
and [42, Chapter 3-4] (see also [43, Chapter 5]).

THEOREM B.1. Let o € (0,1) so that 25+« is not an integer, let f € C* 25 (Q7),
and let ug € C*+(T%). Then problem (B.1) has a unique classical solution u, and
there exists a positive constant C' depending on d,T, «, s (which remains bounded for
bounded values of T ) such that

(B2 [10¢ull et gy + | (~A) tllgu s gy < Clluollczrragmny + 1f oz o) -

We begin with some preliminary decay estimates for the fractional heat semigroup
T in Hoélder spaces.
LEMMA B.2. For every 0 < 01 < 05, 01,05 € R, there exists C = C(61,02) such
that for all f € C%(T?)
[ Te fllgoa ray < CE=O700/25| £ o, (pay

Proof. Computations of Remark 2.7 (in particular the representation formula for
T: and Young’s inequality for convolution) show that for every k > h, k,h € NU {0}
there exists C = C(h, k) such that

_k
[Tt fllertneray < Ct 2| fllonpay -

This implies that T;f : C"(T¢) — C**+"(T?) is bounded for ¢ > 0. Recall that, as a
consequence of the so-called reiteration theorem [43, section 1.2.4] and [42, Theorem
1.1.14 and Example 1.1.7] (whose proofs can be readily adapted to the torus), we get

(Ch(Td), Ck+h(Td))a,oo _ Ch+a(r]rd) )

In addition, one also has T;f : L=(T¢) — L*°(T¢). By interpolation (see [43, Propo-
sition 1.2.6]), T; maps C% (T9) onto C% (T¢) with the desired estimate. o

Proof of Theorem B.1. Step 1. We first prove the existence of a constant C' > 0
such that

sup |u(:,t)[|c2s+a(ray < C( sup [|f(1)]cara) + [luollc2srarey) -
te[0,T] te[0,T]

We first observe that for s, € (0,1) such that 2s + « is not an integer we have
C#FHe(TY) = (CT(TY), C* T (TH) 1 s /2600 » 0< <25

We show that u(-,t) is bounded with values in C2*+®(T%). Fix ¢ € [0,7]. Then for
every & > 0 we split u(t) as u(t) = a(§) + b(&) + ¢(§) using Duhamel’s formula, that
is,
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min{&,t}
a(§) = /0 T ft—7)(z)dr ,

be) = / T, 1t - 7)(x)dr |

min{¢,t}
C(g) = Tt—min{{,t}Tmin{E,t}u() .

Then a(§) € CHO(T4), b(€), c(t) € C?5+2+9(T?) for each § € (0,2s). Indeed,

la(&)l et o £ ()l
a(é)||ca+s(Td S/ dr sup |[f(7)|ce(ra
eI = T0/25 7 o, @

¢ 1-6/2s
< sup Nlaa .
7 —5/235 I 1£(T) | g (e

In addition,

t

1B(E) | etoss (gay < /

C
—————dr sup ||f(7)||ce(re
min(e.ny T2 S | o (Tay

C s
< ¢ /2s o )
< 5/255 T:E?T] ()l ce (e

Similarly to the above computations, we have

||C(§)||Czs+a+a(qrd) < ||‘J’min{&'7t}u0||C2s+o<+6(']rd) < Cf_é/%”uO”Cszra(Td) .

Therefore, by the definition of K in section 2.2 we have

5_(1_6/28)[{(5; u(t)7 Ca+6(']fd), C2s+a+6(Td))
< ¢ I929) (la(€) || gats ray + E[1B(E) + (&) || 2ot ats(Ta))
<C( sup ||f(T)llca(rey + luollc2eta(ray) -
T€[0,T]
This shows, in particular, that u(t) € C25T%(T?) = (C*+9(T4), C**+F(T)); _s /25,00
and
lu()l|c2te(ray < CUIflloa(@ry + uollc2s+a(ray)

for all ¢ € [0,T]. Since dju = —(=A)*u+ f and ||(=A)*u(t)||ce(re) is controlled by

lu(t)l|c2s+a(ray (see, e.g., [50, Theorem 1.4]), we obtain the bound on ||dyul| e (1ay +
[(=A)*u®)||ce (e

Step 2. We need to show that dyu and (—A)®u are both «/2s-Holder continuous
in time. Note that as before it is sufficient to estimate the term (—A)®*u. One can
proceed adapting the arguments in [42, Theorem 4.0.14] to the fractional framework
and essentially use the estimates of Lemma B.2. We refer the reader to [26] for
detailed computations. Anyhow, our setting falls into a general treatment for abstract
parabolic equations; see [53] or [42, Theorem 4.0.15]. 0

Concerning parabolic regularity in Sobolev spaces, we need the following.

THEOREM B.3. Let p > 1, € > 0, and p € R. Suppose that u € HL(Q) solves

(B.1) with ug € H,’f*%/p“('lfd). Then there exists C > 0 that depends on d,T,p,s, e
(but remains bounded for bounded values of T') such that

lullscs@ry < CUI 22 (qry T lluollu-2s/p+ep) -
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Proof. A detailed proof of this result on R? can be found in [15]. In the periodic
setting, one may proceed as follows. Note first that by Duhamel’s formula, u(t) =
uq (t) + ug(t), where

ul(t) = ‘I{LLO y ’LLQ(ZL) :‘/O ‘It,,,—f(T)d’T .

Recall that (—A)® generates the analytic semigroup T; on LP(T?) in view of
Remark 2.9. This observation allows one to apply the abstract regularity result [38,
Theorem 1], which yields the following estimate for uo:

luzllscze(@r) < ClifllLe(@r) -

The general case follows by the isometry property of the operator (I — A)% in view
of Remark 2.3.

The estimate of the term involving initial datum |lu1|5cx(q.) < Clluollu—2s/ptep
can be obtained directly using decay estimates. We assume without loss of generality
that ¢ < %. By Lemma 2.8(i), we have

14 e
lur(@®),.,p = ITeuoll,, < Ct™7 72

o ||,u723/p+e,p :

Note that C here does not depend on T'. Integrating between 0 and 7', we have

T
pe
el @ry :/0 lua (- Bl At < CT= luolly oy pyesp -

Since uy solves Qyug + (—A)%u; = 0, we get

T T
sl gy = [ 100G oy = [ NA (I
T T
<C [N = A w0l it =C [ 0l

which allows us to conclude. O

Remark B.4. In Theorem B.3, we “pay a price” of € in terms of the regularity of
the initial datum in order to make the argument more transparent. Set now p = 2s
for simplicity. Actually, it is natural for the initial datum ug in (B.1) to belong to the
space T'(p, 0, Hgs(']l‘d), LP(T)), that is, the space of traces of functions in 9{%5(’11“1 X
(0,400)) = W(p,0, H2*(T), LP(T?)). Similarly, T'(p, 0, H2*(T%), LP(T?)) is the space
of traces of functions in 9{12)5 (Qr) by an easy localization argument. As mentioned
in section 2, T(p,O,Hgs(’]I‘d),Lp(Td)) is equivalent to the real interpolation space
(H25(T?), LP(T%))1 /- The latter is isomorphic to the Besov space B;Z;Qs/p(Td) and
therefore to W?25=25/P»(T%). This chain of equivalences can be motivated as follows:
arguing as in [5, Theorem 6.4.5-(4) and Exercise 6.8.7], (H2*(T%), LP(T%))1 ., is
equivalent to the space of functions u € LP(T¢) with finite seminorm

- ju(x) — u(e + h)|? ’
[U}BZf;2S/P(Td) - (//derd |h|d+28p728 dxdh < 00 .

This is indeed the Gagliardo seminorm, an equivalent method of defining the space
W2s=25/pP(T4) (see [42, Example 1.0.6]). Such a space is larger, in general, than
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st_Qs/erE(’]I‘d) by Lemma 2.14. Therefore, by these ideas one could slightly relax
the dependence on u(0) in, e.g., Theorem 2.6 and Propositions 2.11, 2.12, etc.
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