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① Fokker- Planck equations for forward + reverse processes are

time reversals of each other
.
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② Heuristic proof of Girsanov 's :

Given ④ dig = b+dt + V2 dB+
⑧ dxt = b'+ dt -1k dot

consider discrete-time approx ,
ie

.
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can also write dB+ in terms of ④ by
equating
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③ Girsanov analysis for Langevin ( will finish in next lecture)
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