Central Limit Theorem:
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Introduce scaled time s = t, so
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Special case: 

let Fi =  (k Fik(x,s)k(s/).
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Then, in the limit of long times (t(∞) and small  (( 0; we'll get to what  is later), the conditional pdf p(x,s| xo,so) satisfies a Fokker-Planck equation in the scaled coordinates,with 


S(x,s)ST(x,s) = F(x,s/)CFT(x,s/)

_1119455713.unknown

_1119456638.unknown

_1119453152.unknown

