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An exponential decay estimate for the Fokker-Planck equation
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Abstract: We consider large-time behavior of the Fokker-Planck equation. It is natural to study the Fokker-Planck equation

in the L' space because of the conservation law. We derive the limit of the solution as ¢ — oo, and show L' convergence and

an exponential decay estimate in L. To prove the estimate, we introduce the logarithmic entropy. Next, we derive the decay

of the entropy. Combining the entropy decay and the Csiszar-Kullback-Pinsker inequality, we obtain the L! decay estimate.
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