
p(s, x; t, I) = ϕ(t− s, x, I), ϕ(·, x, I)

p(s, x; t, I) =

∫
I
δ(s, x; t, y) dy,

δ(s, x; t, y) = δ̃(t− s, x, y), δ̃(·, x, y)

δ̃(·, x, y) = δ̂(·, y − x), δ̂(·, ·)

ϕ(·, x, I) −→ p(t, x, I)

p(s+ t, x, I) =

∫
R
p(s, x, dz) p(t, z, I) C-K

δ(s, x; t, y) −→ p(s, x; t, y)

p(s, x; t, y) =

∫
R
p(s, x; r, z) p(r, z; t, y) dz C-K

δ̃(·, x, y) −→ p(t, x, y)

p(s+ t, x, y) =

∫
R
p(s, x, z) p(t, z, y) dz C-K

δ̂(·, ·) −→ pt(x) p(t, x)

ps+t(x) =

∫
R
ps(x− z) pt(z) dz ps+t = ps ∗ pt C-K

pt(x) = gt(x) =
1√
2πt

e−
x2

2t , pt(x) =
1
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