Adrian Tudorascu Carnegie Mellon

General Fokker-Planck Equations via Monge-Kantorovich-Theory

The generic Fokker-Planck equation describes the evolution of the probability density for a stochastic process associated with an Ito stochastic differential equation. Here we employ elements of the Monge-Kantorovich mass transfer theory to study general (possibly degenerate) Fokker-Planck equations.