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Recall Fokker Planck equation

Fokker Planck equation for OU-proces: 𝑑𝑋𝑡 = −𝛼𝑋𝑡𝑑𝑡 + 2𝐷𝑑𝑊𝑡



Fokker Planck equation

The stationary distribution of the above Markov process is the following Gibbs 
distribution: 

one can verify it satifies FP equation



A normalized version

• It is more convenient to normalize the solution of the

• Fokker-Planck equation wrt the invariant distribution





The self-adjoint generator

• Consider the Hilbert space with the following inner product



The self-adjoint generator



The self-adjoint generator




