
Markovian Diffusion (Dt)
,
Its sample path,

VEso, IP(/DE+-P+ ( <&(Dt= x) = o(h)

S IE(t+-Dt/DE=x) = xh + o(h) (h+ 0)

IE (Deth-Dz)2Dt =x] = xn + o(h)[
I diffusion

Generalization : dDt = alt , Dx)d+ + blt , Dt) dWe

(SDE)

How does (Pt) propagate w.r .t. time?

f(t ,y(s, x)=-(P(P+ (y(Ds= x)-

conditional polf

of De given
Ds= X ,

y is the space variable

forward equ : E =
-y(alt ,z) .A)

(Fokker-Planck)S backward
qu : -act it-f

L(backward Kolmogor)
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