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Abstract

It is shown that invertible linearizing transformations of the one-dimensional It6
stochastic differential equations cast the associated Fokker-Planck equation to the
heat equation. This leads to the time-dependent exact solutions to the Fokker-Planck
equations via inverse transformations. To obtain the linearizing transformations of
the It6 stochastic differential equation we have extended Gard’s theorem to the time-
dependent case.

1 Introduction

The Fokker-Planck equation plays a prominent role in stochastic modelling in science [6].
Relevant previous work [1, 2, 3, 7, 8, 9] considered the group theoretical approach to reduce
the Fokker-Planck equation to the heat equation. In [3], it is shown that the Fokker-Planck
equation must admit a six dimensional Lie point symmetry algebra to be reducible to the
heat equation. In [8, 9], semi-invariants are used as a criterion of reducibility of the Fokker-
Planck equation to the heat equation. Our treatment of the reducibility problem differs
from the above since we do not consider the group theoretical approach.

We consider the one-dimensional, nonlinear It stochastic differential equation (SDE)
of the form

dX, = f(Xp,t)dt + g(Xp, )dW (t), >0, (1.1)

where X;(w) is the It6 process (w € €, where (2, U, P) is the probability space) and dW ()
is the infinitesimal increment of the Wiener process [10]. We assume that f(X;,t) and
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g(X¢,t) are sufficiently smooth functions. The Fokker-Planck equation associated with
the Ito SDE is

ap  Apf) 18*(g°p) _
8t+ 0X 2 0X2 =0 (1.2)

Here p(X,t) is the probability density function. We look for invertible transformations of
the form

Y =h(X,t), T=0(), g—; £0, (1.3)

that enables us to cast (1.1) into the linear SDE

dY, = E(1)dW. (1.4)
The Fokker-Planck equation associated with the linear SDE (1.4) is

or 1 _,0n
—_ZE2Z " —. 1.5
or 2 0Y? (1.5)
This is just a variable coefficient heat equation. Solution to the Fokker-Planck equation

(1.2) can be found from
p=Jm,

where J is the Jacobian of the transformation (1.3). It is clear that not all nonlinear It6
SDEs (1.1) are linearizable. Therefore, we first determine the linearizability conditions in
Section 2. This leads us to an extension of Gard’s theorem [5]. In Section 3, we then seek
further transformations in order to reduce the linear SDEs into the form (1.5). Finally,
we summarize the results of the paper in Section 4.

2 Linearization of nonautonomous Ito6 SDE

The linearization of the It6 SDE (1.1) is the main focus. Here we provide linearization
conditions for SDE (1.1). We seek transformations (1.3) which transforms the nonlinear
It6 SDE given in (1.1) into a linear equation of the type

dY, = (a(7)Y, + b(7))d7 + (c(7)Yr + e(7))dW. (2.1)

The It6 lemma [10] (see also [10] for the random time change formula for Wiener processes)
for h(X,t) yields

PN [ah(x,t)
ot

oh(X,t) 1 82h(X,t)} 1 Oh(X,t) —
¢

+ —g%(X,1) dr+—= g(X,t)—=—dW.

HI X% 3 5X2 \/g X

(2.2)
From equations (2.1) and (2.2) we obtain

2
xS g PHED

1 [Oh(X, 1)
& [ X

; 5 } =a(r)h(X,t)+0b(r) (2.3)
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and

L [g(X, t)%} — ()X, 1) + (7). (2.4)

Vé
Equation (2.4) has two distinct solutions for ¢(7) = 0 for all values of 7 and ¢(7) # 0

for values of 7 in some interval I. Notice that the equivalence transformation for this
allows us to transform ¢(7) to the constant c. Therefore, we only need to consider two cases.

Case 1 ¢(7) = 0 for all values of .
In this case the solution of equation (2.4) is

WX, 1) = e(6(t)y/6 / g(X;t)dX +H(). (2.5)

Substitution of this A into equation (2.3) yields

5 /1 | 99 . e\f. dX H '
/875(9>dX+£28<a¢(e\2))/g+<aﬂé+b>\@’ 20

where the overhead dot denotes differentiation with respect to t. Now differentiation of
equation (2.6) with respect to X gives

8<1>+8K<a¢<e\/;>)1 where K =
ot \ g 0X e\/; g’

Multiplying both sides of equation (2.7) with g(X,¢) results in

f
g

)
=|&

1
2

gL=a¢ -

L\@ > where L—2 (é) + 2 <i - 1@>, (2.8)

. ot 0X 20X
N

and differentiating (2.8) with respect to X gives

(9L), =0. (2.9)

Case 2 ¢(7) # 0 for values of 7 in some interval I.
In this case the solution of equation (2.4) is given by

()
WX = =260)

Substitution of h into equation (2.3) yields

[H+H<C\/;> /d—X—l—HC\/;(/ (g)th+§—%§—;}>+%czéﬂ} exp (M@/%X)

L H() exp<

) (2.10)
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_ <Z> _ a—ce + aH exp Gﬂ/‘%) s (2.11)

The rearrangement of the terms of the above equation (2.11) gives

[H+H<C\/g>'/%+m\/g(/ (l)td)wg—% g—;)—l—%c%ﬂ—aﬂ} exp (C\/g/%)

9
= <9> L, (2.12)
c c
By setting
TzH—i—H(C\/g)./d?X—i—HC\/g(/(%)th—i—g—%g—;)—i-%cz(ﬁH—aH, (2.13)

we can write equation (2.12) as

T exp (C\/;/ %) = (Z) = % +. (2.14)

Differentiation of equation (2.14) with respect to X results in

(525 r)en (5 4) -0
where
or_B(3)

- — HeyJoL. (2.16)

Thus from equation (2.15) we have

aTJrc\/;T:o
g

X

and making use of equation (2.16) we obtain
c\/é

Differentiation of equation (2.17) with respect to X yields

+HgL+T =0. (2.17)

H(gL)X +Tx =0
and using equation (2.16) gives

n(w%)

HlgL)x +— - +HeyoL =0,
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or

9(gL)x +¢ \/ggL + (cﬁ) =0. (2.18)

Now differentiation of equation (2.18) with respect to X results in

(9(9L)x)x +c\/é (gL)x =0,

or
. (9lgL)x)x
o\ = ——T
\[ (9L)x
and differentiation with respect to X yields
L
<(g(g )x)x) _0 (2.19)
(9L)x X

Note that when

(gL)x =0,

the transformation
. [dX
Y=o [ H = ot

transforms equation (1.1) to
dY; = (a(7)Y; + b(7))dr + e(T)dW-.

The map ¢(t) will be determined from equation (2.8) and when

(“6), o

the transformation

Y:—Z—i—Hexp(C\/g/%), T = ¢(t),

transforms equation (1.1) to
dY: = (a(7)Y: 4+ b(7))dr + (c(7)Yr + e(7))dW-,

where

: L
C(T)\/g _ _ (g((iL))))(()X '

Thus we have proved the following theorem.

Theorem 1. The [to stochastic ordinary differential equation
dXy = f(X, t)dt + g( Xy, t)dWr,
is linearizable if and only if the condition (2.9) or condition (2.19) is satisfied.

Remark. When g; = 0, this result reduces to Gard’s linearization theorem.
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3 The Fokker-Planck equation for the linearized It6 SDEs

We assume that the [t6 SDE corresponding to the Fokker-Planck equation is linearizable
to

dY; = (a(t)Y; + b(£))dt + (c(t)Y; + e(t))dW, (3.1)

and consider twelve cases to obtain the time-dependent solution to the Fokker-Planck
equation.

Case 1 e(t) # 0 and the other coefficients are zero.

This case may arise when the condition (2.9) is satisfied. The Fokker-Planck equation
becomes

e*(t)

(P2), = — (P2)yy -

Its fundamental solution is

exp( —=— ), 7= [e .
V27T P 27

The solution to the linearizable equation can be obtained from

Py(Y,t) =

P(X,t)=JR(Y,T), J:g—; = g(e)(;)t)’ Y:e(t)/g(;- t)dX

This leads to the time-dependent solution of the form

2
_ e(t) o [ )
Pi(X,t) = 1) (2n [ 2 0y) p 2 [ e2(t)dt

Case 2 b(t) = 0 and ¢(t) = 0.
We may have this case when the condition (2.9) is satisfied. The linear transformation

Z =k(t)Y, k(t)=exp <—/a(t) dt> )
leads to
dZy = k(t)e(t)dW,

and the corresponding Fokker-Planck equation is of diffusion type having time-dependent
coefficient. Following the same procedure as in Case 1 we obtain the solution to the
Fokker-Planck equation corresponding to the linearizable It6 SDE as

F (1) (et fg(T{t)dx)Z
2 e2)k2(t)dt

_ e(t)k(t) o
A= g(X,t) (27 [ e2(t)k2(t)dt) " P
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Case 3 a(t) =0 and ¢(t) = 0.
When the condition (2.9) is satisfied one might arrive at this case. The linear transfor-
mation

Z=Y +1t), It) = —/b(t)dt
gives
dZt == e(t)th

and in this case the associated Fokker-Planck equation is again a diffusion equation with
time-dependent coefficient. Employing the same methodology as in Case 1 above, we have

(c(t) J ggydX +1(1))

_ e(t)
Pt = i 2 [e2(t)dt

g(X,t) (27r fe2(t)dt) 1/2

Case 4 ¢(t) = 0.
This case may arise when the condition (2.9) is satisfied. The linear transformation

Z =k(t)Y +1(t), k(t) =exp <—/a(t) dt> , U(t) = —/b(t)k(t)dt,
yields
and using the previous method of solution one arrives at

k) (k) | kg 1)
g(X, 1) (2 [ e2(t)k2(t)dt)"? P 2 [ e2(t)k3(t)dt

Pl(X’t) =

Case 5 ¢(t) # 0 and all other coefficients are zero.
This situation may arise when the condition (2.19) is satisfied. The nonlinear transfor-
mation Z =InY leads to

dZ; = —c*(t)dt + c(t)dW;

and the corresponding Fokker-Planck equation is

(P3), = %( ),y + (Ps),, T= /CQ(t)dt.

The transformation
t
Py=7Z"Y2exp (Z) Py(U,7), U=In_Z,

results in

1

(P4)T = ) (P4)UU~
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Using the fundamental solution of the heat equation and performing computations as in
Case 1 one obtains

- (ln (c(t)f de))z

! ¢
4 2 [ A(t)dt

Am)= g(X,t) (27 [ 2(t)dt)"” o

Case 6 b(t) =0 and e(t) = 0.
We may arrive at this case when the condition (2.19) is satisfied. The nonlinear trans-
formation

Z =Y +1(t), I(t) = / (@ - a(t)) dt,

gives
dZt = C(t)th

Again utilizing the fundamental solution of the heat equation and following the similar
procedure as in Case 1 we obtain

2
(t) [ srigdX _(m (clt) J 505X ) +10))
(27 [ (t)dt) " o 2 [ A(t)dt

Q

P1 (ZC, t) ==

Case 7 a(t) =0 and e(t) = 0.
This case may arise when the condition (2.19) is satisfied. The linear transformation

Z =Y +I), I(t) = —/b(t)dt,
reduces to
dZy = (c(t)Z — c(b)l(t)) dWs.

Its corresponding Fokker-Planck equation is

(P, = 5 ()7~ ctl0)* 5) . (3.2)
Introducing

U=c(t)Z —ct)l(t) and T = /062(t)dt
into (3.2) we obtain

(P2). = SU (Py)yys +2U (Pa)y + Pi. (3.3)

2
Letting

Py =U3?exp (é) Ps(V,7), V=InU,
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one obtains

(P5)T - % (P5)VV
and
nc(t)exp|c 1 2
Priwt) = S(XHexp —<l 0 p28ii)(£§ix’t)dX)>> —§+c(t) / g();t)dX
SX.0) = c(t) (c(t)eXp (c(t)fdeD—:s/Q.

g(X,t) (27 [ 2(t)dt)"”

Case 8 ¢(t) = 0.
This situation can arise when the condition (2.19) is satisfied. The linear transformation

Z = k()Y +1(t), k(t) = exp <— /a(t) dt> ) = —/b(t) k(t)dt,
gives
7, = ((c(t)Z — c(B)I(1))) AW

and following the steps as in Case 7 one obtains

ni{c ex C _1 2
Piet) = J(X.t)exp BELE Qi(CQ((?);lftg(X’”dX)>> — e [Lax

)

o (chD e ()] tx)) "
g(X,t) (27 [ c2(t)dt)1/ 2 '

Case 9 a(t) = 0 and b(t) = 0.
We may arrive at this situation when the condition (2.19) is satisfied. The Fokker-
Planck equation here is

J(X,t) =

(P, = 5 ()Y +e(0))* )

2 YY

and the corresponding expressions for P; and G are

B <ln (c(t) exp (C(t) J g()l(,t) dX) * e(t))>2 t

1
2 [ 2(t)dt _§+C(t)/§dX

P (z,t) = G(X,t)exp

c(t) (C(t) exp (C(t) [ de> " e(t)) -3/2

Gy = (X, 1) (2n [ e(t)de)

Case 10 b(t) =0
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This case may arise when the condition (2.19) is satisfied. The linear transformation

Z =k(t)Y, k(t)=exp <— /a(t) dt) ,
leads to

dZy = ((c(t)Z + e(t)k(t))) dW;
and in this case

nic ex C 1 e ?
i = o (ORI Lo [l

oft) (c(Ok(®) exp (eft) | spbydX) +ke)

e 9(X,t) (27 [ 2(t)dt)'"?

Case 11 a(t) =0
We may arrive at this case when the condition (2.19) is satisfied. The linear transfor-
mation

Z=Y +it), I(t) = — /b(t)dt,
yields the following expressions

dZ, = (c(t)Z + e(t) — c()I(t)) AW,

nil{c ex C ; e ?
Pi(z,t) = R(X,t)exp —<l (<) p<2(ft)cz{(;’)(2t)dX>+ ) —é—i—c(t) / !

~3/2
(1) (C(t) exp (e(t) J Q(T{t)dx) + e)
g(X,t) (2 [ 2(t)dt) "

Case 12 None of the coefficients are zero.

This situation may arise when the condition (2.19) is satisfied. The linear transforma-
tion

R(X,t) =

Z =k(t)Y +1(t), k(t) =exp <—/a(t) dt> , U(t) = —/b(t)k:(t)dt,
helps us in obtaining the following

dZy = ((c(t)Z + e(t)k(t) — c(B)I(t))) AW,

(in (e(t)h(t) exp (et) | kX ) +ek)) o /1

P (z,t) = F(X,t)exp | — RO -3 EdX

k(1) (c(t)k:(t) exp (c(t) I ﬂT{t)dx) + ek) s

o= 9(X,t) (27 [ 2(t)dt)'"?
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4 Conclusions

We have shown that when the It6 stochastic differential equation is linearizable the corre-
sponding Fokker-Planck equation reduces to the heat equation. Two linearization condi-
tions were derived. Twelve distinct classes of time dependent solutions to (1+1) Fokker-
Planck equations have been obtained.
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