A58 H: Self-fictitious play for Mean Field Games
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In this talk, we present a new mechanism for approximating Nash equilibria in
ergodic mean field games, under the assumptions that the game is both
potential and monotone. Drawing inspiration from fictitious play in MFGs and
self-interacting dynamics used to approximate the long-time behavior of
McKean— Vlasov equations, we introduce a novel algorithm, which we call self
-fictitious play. We will outline how coupling methods and the Lions— Lasry
divergence can be employed to establish the convergence of this algorithm.
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