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Abstract

A classical problem in ergodic control theory consists in the study of the limit behaviour of $λV λ(.)$as$λ→
0$, when$V λ(.)$isthevaluefunctionofadeterministicorstochasticcontrolproblemwithdiscountedcostfunctionalwithinfinitetimehorizonanddiscountfactor$λ$.Westudythisproblemforthelowervaluefunction$V λ$ofastochasticdifferentialgamewithrecursivecost, i.e., thecostfunctionalisdefinedthroughabackwardstochasticdifferentialequationwithinfinitetimehorizon.Butunliketheergodiccontrolapproach,weareinterestedinthecasewherethelimitcanbeafunctiondependingontheinitialcondition.Forthisweextendtheso−
callednon−expansivityassumptionfromthecaseofcontrolproblemstothatofstochasticdifferentialgames.
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