: ‘ > Laboratoire MAPMO

" Mathémallques - Analyse,
. | Probabllités, Modélisation - Orléans

Ah Eyr]nj _Kramers Jow 7c0r ,Perioolic:q”’y forced /ai&LqUe S}BP@LS |

doce = -9Vl (’xe,?f)dk r sdWe T Volxy)
dw:&olk-a-o'egolwl’f \ / |
;n\dﬂ , Wignes ) Tl )/ |

<& 6«1 >0 rP : N -
0< & 6=, § protsses hbtblzm: 1}’%)

T (%la) AOQHQ}*WQM Fvlenﬁal /.
cluss C', confining, W
4‘Periooﬂgc n 8 { o (8) = s Vo (23 (h)%)ﬁ
Wy (‘0) e \“—’Jx:(\/u (iﬁo(b): \6)
Q;w_lﬂoﬂ chaudrerise Te =inf{l'>0: At =0C1 (lge)}
for 'm'l‘l'(al COHOUJ'i(Jn ’.rg = OCt((Ao) (‘a" M)

1 Shlic oe: £=0 =) dace = - UVolae) ot + s W, Y=y

Wo W-

[y -Keomers] B 17.] = 20 2R [146(6)] |
(Day '83] lim P 1T, > s Eplnlf =¢7° |

[Céron- Guyaa\er _lolivwre- Malriew 3]  4ronsidion Vionche Fima
of < o< Lo <X <b <

lim Lo\w(w'f; O -2 log(ﬁ") | G@<C) = low (2+ %ﬁ) |

§-0

whre Z o Gumbd: P12 st} ’—'Q-e-é Vte R

hka |

reackVe fime ~ [2 lg(c")+2 il

Similor esubts  For  dece ==YV (x)dk + 6dnk {[amm,pqyﬂnﬂ
I Boier obol, Helffer e o, Lo Pankrec) —  Non-evishe: | IS, [LpgM]




— 1
|~ Laboratoire MAPMO
" Mathemaliques - Analyse,
={ Probabllifés, Modélisation - Orléans
il Fédération Denis Poisson
r rsité d'Orléans & €

AF’MO
Orléans

2. Diskrbution of To: [BeGente '44)

o -

N'H'ms Hime of dik. FQF ioolic or bit "Tﬁckinj o (-a ), donated 'fo(a]

Thrm:  lim Law(ofa,,,)-zcj(a-1)_%+y<)._.Law(_z-l%z)

§20

= \
+ Oly) eplicit poromatrisation of Toly), (9(8+4) Oly)+5t, 6>0
" 9\,‘_ Lyurmnov Q}(FUNUVL of ‘Xo(la ( NS bdu('a) d\z) ‘
/* agrptetialy gorsic wve i PRYnetlVendop@

whare  p(6) = oI/ T Wanbaol- Fradlin quesipotertcl
U la o\
1@: J ’xo() ‘3
x_Qy)
(“instanton )
IP{ ‘3‘606 ha"'a""&] %: n’_) %2 € Ik [PI'( Lda 6.[46 qdmA]; i
Ply-id ~IP{ 2 4 ok < [yk 81@}
@mu Elz.) = &{-}- A Q,IIGI %kmrf asijHics?
E[Z.}.] & ..2;..

©

O




hl
W Mathématiques - Analyse,
- || Probabilités, Modélisation - Orléans

{A’“’ g °(“*“d*)"u" j ‘%"Wf (kimg swled by € )

curvahnes of Vo ak ‘361(8), ‘Io(a)

(n) = w*(‘*)w°(‘fL e b (beangidion rordos )
! 13 i

&admg gioenvalig of Ay = —~ ¥ Ve ¢ Do Dz M (y)= el (3)44' (H)J[HOM]

[heorem: B 20, orXiy : 200%. 03443}
- (¢,6)]
(’:I,_,(ﬂao];!an) Z ] = 2"“’2[44' R 2 |
E [ + £1(Uo(%] w.(ta) e‘z’““a”“ a!%
4] 1}4

wilh REQD<1 iF <) = S:A‘(‘d)dﬁ KE << <D

4 . Heuristice rlw/s
Two-ghate jump  pro@ss: @@
ih”a PP {T oy “"”’6 )P fz >} Tt
5 P frogh = e U Ry § ()
E® [z, ] j‘éo o~ (m,)li% Q_(aaumﬁo,cab )=nR.1.0)

/ - —E-(faoua,uau)li J +R(‘d"+%"ﬂ°)
- o- R- Aot L %

&
. R o) i &> g’lm; r.(b) & Er<hy

8 \

E@ if €« faYLnH ()

(inkermediake. & @ Stochaskic Sonona )




I' > Laboratoire MAPMO

: S["Mathématiques - Analyse,
Probabllités, Modélisation - Orléans

. - j Féderation Denis Poisson
o [ E Unlversité d'Orléans & CNRS
5, Skeldh of proof: Putenthal #heory

Gengrator: ,f, = %Eot t '803 {er =%29a9c - MV O
. o
fca = X.ZL.‘: gm + %
[ Londim, Macioni & Seo 197

Trv. wass. dli= @ -?'V(q )/6 0113 V sut. Homilan - Jacob: QTM

i&-‘- & o Wi V- [D WGV&F]‘PE_}Q

" : +
.-:ng "ﬁmﬁ ?zs={s£;

¢ =4 (<0t DV e + (1+§ OV )Ry V- () =0

M'\oln& ProCeSS - 2, = 25 ‘20\
J ; R
KQ:/ whtion: A0B = & ABc

hyg AW
‘ LA Ex P(A B) Jge J

!
. commiftor P:"ﬁ {ta<Ta$

La CO\FMC.\.}Y foc mlbﬂw‘c PSS
Vac. principds: s 0 (D) dxdy
@(CF’&F) T & J‘(m.us)ccr ( ,LF Ui

v;tczo‘— Fialds (D((_[)) B fD(c?)c{)) @J :=Q°;§_ .’JTDV} -JTgc

Dicichlet PrinC’:Ple: ca (A,-B) = ?0{;5 ] inF - (@g_q)
P I 4;3|a-0 Cf_j%qﬁfx

Thomson principle: e (A c S
0 | i P / \aﬁalg-’—o tf dwCF =0 (D(@d q”

Good  dwis of 2) C? yIQla\ 3@0\ bounds on @F(A,B) (qivén )




o il - i | | > Laboratoire MAPMO
By £5 ¥, g " Mathématiques - Analyse,
MAPMO o R .| Probabilités, Modélisation - Orléans
s Fédération Denis Poisson
= A . T . ik

) °
loxy)= Tolaly) 1 daly)h,faly)
" Q"ZVQ f’.t,ta)/o" X,.xan z- L\n(‘a) b
2yl

Edn = = Naly)dn - G% Froly) - -ﬁ—.ﬁ: gnm(%)xm
gnm&a) 6'1(9 t”m ¢n

T Jim UT =:nﬁ ‘
n=0: KQy)=14 s By T
o 1 £ )= K
Nt Loty == Dalylin = 2 fuly) - 3"" ‘8 AT
oo (Bl ) -3 ”“3’
0n
%) = assh (Ki/e) © D 9,0 a) <°‘4+<°;:">W€)>
n22: Eoky = ~Dntly = E_gno("a)---- 4
£ « D fask o 30(; = &%3\-’-\[&10 4'0(4&\4]

Progusiton; T () = Talocly )[4+ ) alocly) + By ()] f
olaly) = s‘mk(%%)) ~ & (U)msh(%(}@)) S5 50, (34;40,\;,(%)) |
W koh(B) 8-

\Smm & ron-pbiml condidion  Ex g Y|

Cose 15 0: "Zml order ODEs  for «,




