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1. Introduction

Stochastic model for information erasure

equation Langevin
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1. Introduction

Brownian motion

:equation Langevin
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Brownian motion
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:equation Langevin
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force random white Gaussian  :RF

:(FPE) equationPlanck -Fokker
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• Time dependent stochastic variables

• Markov processes

• Example: random walk

• The Focker-Planck equation
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2. Stochastic movement

Markov processes

example,For 

by determined are iesprobabilit Joint ),,( 2211 tytyP and ),( tyP

equation) Kolmogorov (Champman
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2. Stochastic movement

Random walk
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Random walk
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2. Stochastic movement

Random walk
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2. Stochastic movement

The Fokker-Planck equation

yields equation Langevin the of nintegratio


 

t

R

stmtm sFdse
m

eutu
0

))(/()/(

0 )(
1

)( 

)s(F)e(dsu)e(
m

x)t(x R

t
)st)(m/(t)m/(


 

0
00 1

1
1 





:finite always is particle on acting force :assumtion
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2. Stochastic movement

The Fokker-Planck equation
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:finite always is particle on acting force :assumtion
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Discussion

Information erasure in a stochastic model
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