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We proved the semi-concavity and the Lipschitz continuity, in marginal
distributions, of Schroedinger’ s problem. When the Markov process with zero value function is
ergodic, we gave the long-time asymptotics of value function and of solution of Schroedinger’ s
functional equation.

We simplified the proof of the duality theorem for stochastic optimal transport. We proved a Markov
property of a solution of a class of one-dimensional stochastic optimal transport with a non-convex
cost. We gave a Lagrangian formulation of optimal transport with a concave cost. When a cost
function exhibits more than or equal to linear growth and less than quadratic growth, we gave a
sufficient and necessary condition for the finiteness of stochastic optimal transport. We also gave
the asymptotics of value function as time goes to zero and infinity.
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