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Quadratic mean-field games and entropy
minimization
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Abstract: It is well-known since the seminal work of Lasry and Lions that a large class of MFG can be seen
as the optimality system for an optimal control problem for the Fokker-Planck equation. In this talk, in the
case of a quadratic Hamiltonian, I will describe an alternative (Lagrangian) formulation which can be viewed
as an entropy minimization at the level of measures on trajectories. This formulation is reminiscent of the
Schrödinger bridge problem and can lead to numerical methods thanks to the celebrated Sinkhorn algorithm.
I will also sketch connections with incompressible flows. The talk will be based on joint works with J.-D.
Benamou, S. Di Marino and L. Nenna.
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