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Conditioned diffusion processes with an absorbing boundary condition
for finite or infinite horizon
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When the unconditioned process is a diffusion living on the half-line x €] — 0o, a[ in the presence
of an absorbing boundary condition at position x = a, we construct various conditioned processes
corresponding to finite or infinite horizon. When the time horizon is finite T' < 400, the conditioning
consists in imposing the probability distribution P*(y,T’) to be surviving at time T at the position
y €] — 0o, a[, as well as the probability distribution v*(75) of the absorption time T, € [0,T].
When the time horizon is infinite 7" = 400, the conditioning consists in imposing the probability
distribution v*(7,) of the absorption time T, € [0, +o00[, whose normalization [1—5™(00)] determines
the conditioned probability S*(co) € [0, 1] of forever-survival. This case of infinite horizon T' = +o0
can be thus reformulated as the conditioning of diffusion processes with respect to their first-passage-
time properties at position a. This general framework is applied to the explicit case where the
unconditioned process is the Brownian motion with uniform drift u to generate stochastic trajectories
satisfying various types of conditioning constraints. Finally, we describe the links with the dynamical
large deviations at Level 2.5 and the stochastic control theory.

I. INTRODUCTION
A. Conditioned diffusion processes

Diffusion processes describe the temporal evolution of a very large number of natural and artificial phenomena and
have multiple applications in engineering, natural and social sciences, as well as finance. To analyze the conditioned
processes that emerge when one imposes some constraints in the future, mathematicians have developed the so-called
h-transform [I] [2], based on the pioneering work of Doob [3], which takes into account the desired constraint in a
rigorous way. A gentle exposure of this method is given in Karlin and Taylor’s book [4]. This technique is also
exposed, from the physicist point of view, in the recent articles [5l [6]. The most well-known example of conditioned
process is the diffusion bridge, where a one-dimensional diffusion process starting at position xy at the initial time
t = 0 is conditioned to end in configuration x¢ at the final time ¢t = ¢; : for this bridge, the conditional probability
distribution B*(z,t) to be at position x at some internal time ¢ €]0,%¢s[ can be computed from the unconditioned
propagator P(xa,ts|x1,t1) via the famous bridge formula

P(xyg, tf|lz, t)P(x,t|zo,0)

B* t) =
(1) Py ts]xo.0)

(1)

which is normalized over the position = as a consequence of the Chapman-Kolmogorov property. The conditioned
dynamics of this stochastic bridge can then be obtained from the backward dynamics of the unconditioned propagator
P(xyg,ty|lz,t) with respect to its initial variables (z,t) and the forward dynamics of the unconditioned propagator
P(z,t|x0,0) with respect to its final variables (z,t). In ecology, such bridges are standard processes for studying
animal behaviors [7], while in mathematical finance they are employed as credit-risk models [§].

More generally, depending on the physical applications, other constraints can be relevant. For example, in nuclear
engineering, when the reactor is operating at the critical point, one should have a constant neutron population and
a neutron flux as flat as possible (this critical regime is obtained thanks to the control rods) [9, [10]. Among the
many processes conditioned to satisfy certain constraints, let us quote the Brownian excursion, i.e. a Brownian bridge
conditioned to be positive [I1], 12], the Brownian meander, i.e. a Brownian motion evolving under the condition that
its minimum remains positive [I3] and the taboo process i.e. a Brownian motion conditioned to stay in a prescribed
(bounded) region [14], [15]. For applications of such processes, we refer to the recent review [6]. As can be already
seen on the bridge formula of Eq. [1} the key ingredient of Doob’s method is the finite-time propagator P(xs, t2]z1,t1)
of the unconditioned process. Whenever this finite-time propagator is known analytically, Doob’s technique can be
applied to construct various kinds of conditioned processes [4H6L [16], [I7]. In particular, an important extension of the
bridge formula of Eq. |I| occurs when one imposes the joint probability distribution E*(z,t) of the final position ¢



and of the final time ¢; normalized over xy and over ¢

+oo —+oo
/ dxf/ dth*({Ef,tf) =1 (2)
—o0 0

while the initial position z( at the initial time ¢ = 0 is still fixed. The conditioned probability distribution P*(z,t)
to be at position x at time ¢ can then be reconstructed via an average of the bridge formula of Eq. [I] over the final
probability distribution E*(xy,tr) that one imposes

teo +eo P(zy, ty|z,t)P(x,t|zo,0)
P* — E* ) ) ) ?
(z,1) / dﬂﬁf/t dtyE™(xy,ty) Ples.ts]0,0) (3)

— 00

For instance, this formula has been applied to impose an arbitrary final distribution of the final position z; at some
fixed horizon t; = T [17), [I8] or to analyze the conditioning with respect to the distribution of the first-passage-time
ty at the position xy = a [I7, [I8]. Other recent applications of Eq. [3| concern the conditioning of diffusion processes
with killing rates [19], and the conditioning of two diffusion processes with respect to their first encounter properties
[20). Among the many other directions to extend the range of applicability of the Doob’s method, let us mention
the discrete-time constrained random walks and Lévy flights [21], 22], run-and-tumble trajectories [23], processes with
resetting [24], or non-intersecting Brownian bridges [25].

Another recent generalization concerns the conditioning with respect to global dynamical constraints, i.e. time-
additive observables of the stochastic trajectories. In particular, the conditioning on the area has been studied via
various methods for Brownian processes or bridges [26] and for Ornstein-Uhlenbeck bridges [27]. The conditioning
on the area and on other time-additive observables has been then analyzed both for the Brownian motion and for
discrete-time random walks [28], while the conditioning with respect to one local time and two local times are studied
in [29] and [30]. This approach has been generalized recently [31] to various types of discrete-time or continuous-
time Markov processes, while the time-additive observable can involve both the time spent in each configuration and
the increments of the Markov process. This general reformulation of the 'microcanonical conditioning’, where the
time-additive observable is constrained to reach a given value after the finite time window 7', allows one to make
the link [31] with the ’canonical conditioning’ based on generating functions of additive observables that has been
much studied recently in the field of dynamical large deviations of Markov processes for T' — +oo [32H76]. In these
studies, as explained in detail in the two complementary papers [55] [56] and in the habilitation thesis [57], the Doob
conditioned processes correspond to the processes that optimize the dynamical large deviations in the presence of the
imposed constraints, showing the link with the field of stochastic control. It should be stressed that the corresponding
rate functions at Level 2.5 are explicit for many Markov processes, including discrete-time Markov chains [T7H8T],
continuous-time Markov jump processes [57, [77, [BOHIO0] and Diffusion processes [57, [70], 80, [RT], [85], 86}, 98, [T0T, 102].

As incredible as it may seem, the very deep connections between the field of Doob conditioning of large deviations
and the field of stochastic control are actually already present in the famous paper written in 1931 by E. Schrédinger
[103], as discussed in detail in the recent detailed commentary [104] accompanying its english translation, as well as
in the two reviews [105] [106] written from the viewpoint of stochastic control and optimal transport. The Schrédinger
perspective that was introduced for the specific problem of the ”Schrodinger bridge” between an arbitrary initial
condition at time ¢ = 0 and an arbitrary final condition at time ¢t = T' [I03] can be adapted to the present case of Eq.
as follows. The normalized distribution E*(xf,ts) of Eq. [2|is considered as the atypical empirical result measured
in an experiment concerning a large number N of unconditioned processes starting all at x¢ at time ¢ = 0. The goal
is then to reconstruct a posteriori what is the most likely dynamics that has been able to produce this atypical result,
via the optimization of the appropriate dynamical relative entropy. So, this alternative Schrédinger construction of
the conditioned process based on the notion of relative entropy contains interesting new information with respect to
the Doob construction, in particular the following two points that will be useful in the present work :

(i) The relative entropy cost of the conditioning constraint E*(xy,ty) with respect to the corresponding typical
result allows one to measure how rare the conditioning event E*(xy,ty) is for the initial dynamics.

(ii) It becomes possible to construct the appropriate conditioned processes when the conditioning constraints are
less detailed than the whole normalized joint distribution E*(zf,ts) of Eq. [2|: one just needs to optimize the relative
entropy in the presence of the remaining constraints that one imposes.

B. Goals of the present work

The conditioning of stochastic processes with respect to a random time is also an important issue, especially for
first passage times [I07HIT0]. Indeed, it is natural to try to modify a process so that it reaches a target faster, or at a
given fixed time, or avoids it for a certain amount of time or even forever. However, despite the considerable amount



of work mentioned before, very little is known for Brownian motion conditioned on the first passage time to level a,
except for the pioneering work of Baudoin [I7] on the side of mathematics and the more recent work [18] on the side of
physics. The goal of the present paper is to revisit this conditioning with respect to first passage time properties and
to analyze the wealth of possibilities offered by Eq 3 for the conditioning of diffusion processes living on the half-line
x €] — 00, a[ in the presence of an absorbing boundary at position 2 = a, for a finite or infinite horizon.

More precisely, we will consider that the unconditioned process X (¢) satisfies the Ito Stochastic Differential Equation
involving the drift p(x), the diffusion coefficient D(x), and the Wiener process W (t)

dX (t) = p(X (£))dt + /2D(X (£))dW (%) (4)

in the region X €] — 0o, a[, while z = a is an absorbing boundary. As explained above on the examples of Eqs [l| and
when one imposes some conditioning constraints, one should first write the corresponding conditioned probability
distribution in the product form

P*(x,t) = Q(x, t) P(x, t|zo,0) ()

where P(x,t|xo,0) represents the unconditioned propagator, while the remaining function Q(x,t) has to be computed
in terms of the precise conditioning constraints via Eq. One should then analyze the dynamics of P*(x,t) of
Eq. 5, based on the forward Fokker-Planck dynamics satisfied by the unconditioned propagator P(z,t|xo,0) and on
the backward Fokker-Planck dynamics satisfied the function Q(x,t). In the present setting, the conclusion of this
dynamical analysis will be that the function Q(z,t) allows one to compute the conditioned drift

i (@, t)= p(x) + 2D ()2, I Q(a, 1) (6)

which can be plugged into the Ito analog to Eq. []

AX* ()= p* (X* (1), t)dt + /2D(X*(£))dW () (7)

to generate stochastic trajectories of the conditioned process X*(¢) with an absorbing boundary at a.

In summary, for each type of conditioning constraints that we will consider, we will write the appropriate function
Q(z,t) of Eq. [ to compute the corresponding conditioned drift p*(z,t) via Eq. @ For the Brownian motion of drift
1, some examples of the conditioned drifts p*(z,t) that will be discussed are given in Table

C. Organization of the paper

The paper is organized as follows. Section [[I] explains the construction of the conditioned diffusion processes for
the different types of conditioning constraints that one wishes to consider. This general framework is then applied to
the explicit case where the unconditioned process is the Brownian motion with uniform drift u starting at * = 0 with
absorbing condition at position a > 0, both for finite horizon T' < +o0 in section [[IT] and for infinite horizon T = 400
in section [[V] with many illustrative examples where stochastic trajectories satisfying various types of conditioning
constraints are generated. Our conclusions are summarized in section [V] Finally, the Appendices describe the links
with the Schrédinger perspective that involve the dynamical large deviations of the unconditioned process and the
stochastic control theory.

II. CONDITIONED DIFFUSION PROCESSES WITH ABSORPTION AT POSITION z =a

In this section, we describe the general construction of the conditioned diffusion process X*(¢) in the presence of
an absorbing boundary at position z = a.

A. Unconditioned process : diffusion X (¢) on | — oo, a] with absorbing condition at position a

As explained in the Introduction and as can be seen on Egs|l] and [3] the essential building block of Doob’s method
is the finite-time propagator P(xs,t2|21,t1) of the unconditioned process with its dynamics with respect to the final
variables (z2, t2) and with respect to the initial variables (x1,¢1). In this subsection, we thus describe all the properties
of the unconditioned process that will be needed later to construct conditioned processes.



Conditioning the Brownian motion of drift p Conditioned drift :
toward the distributions v*(7,) and P*(y,T)
% a2 (afz)2
/ dT,v*( ( t) e2Ta ~ 2(Ta—1)

with the survival probability S*(T)
S*(T) = fa dyP*(y T) =1- fT dTa’y* (Ta) a2 _ (a—z)? (a=y? _ (a—y)? sinh (7(61—95)(61—1/))
—c0 ) 0 +62'T (T—0) (| —— / dyp y, T 3T (T —1) —7:|
T —¢t ?

at the time horizon T p(z,t) =0y In [
sinh (a o y))

Conditioning toward absorption at T at a : u(z,t) = i
'Y*(Ta) = 5(Ta - T*)
Conditioning toward survival at T" at y™ : ur(z,t) = T+ (yT:f) coth ((a*zT)(if;y))

P*(y,T)=6(y —y")

Conditioning toward the normalized distribution 30 (ag)?
~*(T,) for the time horizon T' = oo : ft+oo dToy"(Ta) (Tf‘it) * e2Ta " 2Ta=D) [ﬁ + ;‘a_—zt:|

/J’Zo (1'7 t) = N % W2 (a—x)2
ft - dToy*(Ta) (TTit) e?Ta 2(Ta=b
Ji dT () =1 a
Conditioning toward full survival S*(c0) =1 . 1
at the infinite horizon T' = +o0 froo (T,1) = —

when the unconditioned drift is positive p > 0

Conditioning toward full survival S*(c0) =1 .
at the infinite horizon T' = +o0 fhoo (2, )
when the unconditioned drift is negative u < 0

= —pcoth(u(a — z))

Table I. Examples of conditioned drifts p*(x,t) for the Brownian motion of drift p with an absorbing boundary condition
at position a : the first line contains the general formula for the finite time horizon T, where the conditioned drift u*(z,t)
is computed in terms of the absorbing distribution v*(75) for T, € [0,7] and in terms the survival distribution P*(y,T') for
y €] — 00, a[. The other lines display the applications to the simplest examples, either for finite horizon T" or for the limit of
the infinite horizon T' = +oco. More details and other examples can be found in sections [[IT] and [[V]

1. Forward and backward Fokker-Planck dynamics for the propagator P(x2,tz|z1,t1)

The Fokker-Planck generator associated to the Ito Stochastic Differential Equation of Eq.

F, = u(2)0, + D(a)0? (3)

governs the backward dynamics of the propagator P(xs,ta|z1,t1) with respect to its initial variables (x1, 1)
=04, P(xa,ta|x1,t1) = Fuy P2, ta|x1, t1) = p(x1)0s, P22, t2|x1,t1) + D(xl)ailP(x27t2|x1,t1) (9)

while the adjoint operator of the generator of Eq.

Fi = —0,u(x) + 92D(x) (10)

governs the forward dynamics of the propagator P(zs,ta]x1,t1) with respect to the its final variables (2, t2)
O, Pz, ta|x1,t1) = leP(zg,tg\zl,tl) = —0y, [W(x2)P(x2, ta|x1,t1)] + 5‘52 [D(z2)P(x2,ta|x1,t1)] (11)

The absorbing boundary condition at position a corresponds to the vanishing of the propagator P(xs,ta|z1,t1) at
positions x5 = a and x1 = a at any time t

P(SCQ = a,t2|x1,t1) = O
P($2,t2|l‘1 = a,tl) =0 (12)

while the initial condition at coinciding times t; = ¢; reads

P(xg,ty = t1|x1,t1) = 0(z2 — 21) (13)



2. Survival probability S(t2|x1,t1) and probability distribution y(t2|z1,t1) of the absorption-time ta at position a

The total survival probability S(t2]|z1,t1) at time ¢o when starting at the position z; at time ¢; can be computed
via the integration of the propagator P(xa,t2|x1,t1) over all the possible positions zs €] — 00, a|

a

S(t2|$1,t1) = / d.’EQP(ZCQ,th,’Ehtl) (14)

—00

with the initial condition at coinciding times to = t; inherited from Eq. ﬂ}l
S(tz = t1|l‘1,t1) = / d$26($2 — xl) =1 for z1<a (15)

The probability distribution y(t2|x1,t1) of the absorption-time ¢5 can be obtained from the derivative of the survival
probability of Eq. with respect to t5

a

Y(t2|z1,t1) = =0, S(ta|z1,t1) = —/ dz20p, P(2,ta|T1,11) (16)

— 00

Using the forward Fokker-Planck Eq. [IT] and the absorbing boundary condition of Eq. [I2} Eq. [I6] can be rewritten
using integration by parts as

Y(t2lzr, )= — /a dwy (=0y, [(w2) P22, ta|21, 1)) + 05, [D(x2) (2, ta]x1,11)])

— 00

= [p(2) P(w2, ta2|21,t1) — Oy (D(22) P(wa, to]w1, 1)) 5o 2"

= —D(a) (9z, P(22, 2|21, 1)) (17)

Tro2=a

where one recognizes the Fick diffusion current entering the absorbing boundary z = a. The initial condition at
to = t1 reads using Eq. for any z1 < a

V(te = ti]z1, t1)= —D(a) (6’ (v2 — 21)) =0 (18)

Tro2=a

Using Eq. the normalization over the possible finite times to € [t1, +00[

+oo +oo
/ dtyy(ta|z1,t1) = 7/ dt20y, S(ta|z1, t1) = — [S(talwr, t1)]2 =, ™ = 1 — S(colw1, t1) = 1 — S(oo|z1) (19)
t1 t1
involves the probability S(oolz1) € [0,1] to survive forever, i.e. to never touch the boundary x = a when starting at
position ;.
Both the survival probability S(t2|z1,¢1) and the probability distribution 7(ta|z1,%1) inherit from the propagator
P(xa,t2|x1,t1) the backward dynamics of Eq. |§| with respect to the initial variables (z1,%1)

—BtlS(t2|a:1,t1)= fwls(t2|x1,t1) = M(.%l)azlS(tgl.’El, tl) + D(x1)8§15(t2|a:1,t1)

O (talzr, t)= Fuyy(to|m1, t1) = p(21) 05, (2|21, t1) + D(21)02 Y(to|z1, 1) (20)
In particular, the forever-survival S(oco|z) satisfies
0 = Fa, S(o0lw1) = [p(z1) + D(21)0%s,] 0, S(00]21) (21)

3. Probability P(a — €,t2|x1,t1) to be near the absorbing boundary at x2 = a — € in terms of the absorption-time distribution

For later purposes, it is also useful to evaluate the probability to be near the absorbing boundary at position
29 = a — € via the Taylor expansion at first order in € around P(zy = a,ta]z1,t1) = 0 of Eq.

P(a — 6,t2|$17t1): P((L, t2|$1,t1) — € (8I2P(x2,t2\a:1,t1)) + 0(62)

Tro2=a

talz1,t1) + O(€?) (22)

=€

o
Do)’
where Eq. [I7 was used to rewrite the leading contribution at first order in € in terms of the absorption-time distribution

~(ta|z1,t1) of Eq.



B. Conditioned process X*(t) with respect to some finite horizon 7' < +o00
1. Conditioning toward the distributions P*(y,T) for y €] — 00, a[ and v*(Ta) for To € [0,T]

For the unconditioned diffusion process X (t) starting at position X (0) = z¢ at time ¢ =0 :
(i) the probability distribution P(y, T|xo,0) to be surviving at the position y is normalized over y €] — 0o, a[ to the
survival probability at time T’

5(Tfa00) = [ " dyP(y. Tleo.0) (23)

— 00

(ii) the probability distribution v(Tg |z, 0) of the absorption time T, is normalized over T, € [0, T], to the probability
to be already dead at time T

T
/ dToy(Ty|zo,0) =1 — S(T|x0,0) (24)
0

and is thus complementary to the survival probability of Eq.

Now we construct the conditioned diffusion process X*(t) by imposing instead the following other properties:

(i) another probability distribution P*(y,T) to be surviving at position y at time T, whose normalization over
y €] — 00, a] will be the conditioned survival probability S*(T) at time T

[ " P, T) = S°(T) (25)

(ii) another probability distribution v*(7,) of the absorption time T,, whose normalization over T, € [0,T] is the
conditioned probability to be already dead at time 7', and is thus complementary to Eq.

/ AT T) = 1- 5T (26)
0

The conditioned survival probability S*(¢) at any intermediate time ¢ €]0, 7| can be computed via

t
') =1~ [ i (@) (27)
0
In summary, for the time horizon T', we impose the following joint distribution E*(z,¢s) for the final end-point
(x¢,ty) for the stochastic trajectories
E(wp,tp) =77 ()00 <ty <T)o(x —a) + P (x5, T)0(—00 < zp <a)i(ty —T) (28)

where the first contribution corresponds to the trajectories ending at the absorbing boundary z; = a at times
ty € [0,T], while the second contribution corresponds to the trajectories ending at time t; = T at the positions
x €] — 00, al. The normalization of Eq. [2| can be checked using Eqs [25 and

+o0 +o0 T a
[ [ aEae = [ aye) s [ dnpen sn-s@mesm=1 @)

—00 0 —

2. Conditioned probability distribution P*(xz,t) at any intermediate time t € [0, T

At any intermediate time t € [0, T, the conditioned probability distribution P*(z,t) to be surviving at position z
can be obtained via Eq. [3| using the joint distribution E*(z¢,t¢) of Eq. 28 to obtain

T
. B N . P(a — €, Ta‘xat)P(x’ﬂxO’O)
P (CC, t)— /t dTa’y (Ta) |:!1_I>r(l) P(a — €, Ta|x0, 0)

Y, T|’JJ, t)P(I, t|z0a O)
P(y7 T‘SL’(), O)

+/a dyP*(y,T)P(

—00

(30)

The first contribution involving the conditioned absorbing-time distribution v*(T,) contains the bridge formula of Eq.
ending at position (a — €) — a at time T, € [¢t,T], while the second contribution involving the conditioned survival
probability P*(y,T) contains the bridge formula of Eq. [I| ending at position y at time 7.



7

The normalization of Eq. over the possible positions z €] — 00, a[ at time ¢ can be computed using the Chapman-
Kolmogorov property of the unconditioned process and Eq.

a JoP* (gt TdT e | ffoo dzP(a — €, Ty|x, t)P(x, t|xo,0)
/_oo =P (@, )_/t 27" (Ta) |l P(a— ¢, T4|7o,0)
@ [ dzP(y, Tz, t) P(x,t|z0,0)
+ dyP*(y, T)—=
[ ) P(y, Tla0,0)
T a
= / dT, " (Ta) +/ dyP*(y,T) = [S*(t) = S*(T)] + S*(T) = 5*(¢) (31)
t —00

i.e. one obtains, as it should, the conditioned survival probability S*(¢) that one imposes.

The initial condition at ¢ = 0 is the same as for the initial process P(x,t = 0]zo,0) = d(z — x) of Eq. as a
consequence of Egs 25 and

T
: P(CL*E,Ta‘.’B,O)P(w,O‘(ﬂO,O)
P*(z,t =0)= dToy* (T,) |1
(=, ) /0 7 (Te) LI—I}%) P(a —€,T,|x0,0)

Y, T|$a O)P(Z‘, t"r()a O)

P(yv T|x07 0)

a P
+ dyP*(y,T) (

— 00

= 6(x — o) (32)

In the first contribution of Eq. the property of Eq. allows one to rewrite the limit involving € — 0 in terms
of the first-passage distributions v(Ty|z,t) and (T, |z, 0)
li P(G—E,Ta|$,t) ’Y(Talxvt)
im =
e—0 P(a — €, Tg|z0,0)  ~v(T4|xo,0)

(33)

In summary, the conditioned probability distribution of Eq. can be rewritten in the product form of Eq. |5, where
the function

_ [T (T ¢ PyT)
QT(xat) :/t dTa’W"Y(TJxvt)‘i’/oo dymp(va‘xat) (34)

inherits the backward Fokker-Planck dynamics of Eq. concerning v(T,|z,t) and of Eq. |§| concerning P(y, T|x,t)
with respect to their initial variables (z, t)

_atQT(x7t) = szT(x>t) = ,U/(l')amQT(iU,t) + D(‘T)a;?QT(xat) (35)

since the derivative with respect to the time ¢ appearing as the lower boundary of the integral of the first contribution
of Eq. [34] gives zero as a consequence of Eq.
7 (1)

a0y e =0 (36)

3. Dynamics of the conditioned process X (t)

As explained in the Introduction, once the conditioned probability distribution P*(x,t) has been written in terms
of the conditioned constraints, the next goal is to analyze the corresponding dynamics. Using the forward dynamics
of Eq. [11] satisfied by the unconditioned propagator P(z,t|xg,0)

Oy P(z,t|20,0) = =0, [u(x) P(x, t|20,0)] + 0% [D(x) P(x, t|zo, 0)] (37)

and the backward dynamics of Eq. satisfied by Qr(z,t), one obtains that the time derivative of the conditioned
probability distribution of Eq. [p| reads

Oy P*(z,t)= P(x,t|z0,0) [0:Qr(x,t)] + Qr(z,t) [0,P(x, t|z0,0)]
= P(z,120,0) [~p(2)0,Qr(x, 1) — D(2);Qr(x,t)]
+Qr(x,t) [~0y [(x) P(x, tzo, 0)] + 97 [D(x) P(x, t]xo, 0)]] (38)
Using Eq. [5| to replace the unconditioned propagator

P(z,t|x0,0) =



into Eq. one obtains that the conditioned probability distribution P*(z,t) satisfies the following forward Fokker-
Planck dynamics with respect to (z,t)

O P*(x,t)= —MH(m)azQT(x,t) - C};((?tt))D(x)aiQT(x,t)
—On(x . P*(z,t) o 052 . P*(z,t)
R L | R G )
= —0q [y (z, )P (2, 1)] + 07 [D(2) P* (=, 1)] (40)

where the diffusion coefficient D(x) is the same as in the unconditional dynamics of Eq. |11} while the conditioned
drift ph(x,t) differs from the initial drift pu(z) and involves the function Qr(z,t) of Eq.

pr (@, t)= p(x) + 2D (2)0: In Qr (2, )

)

= p(z) +2D(2)0z In </t dTaW’V(Ta‘x,t) + /‘1 Py, T)

d P U A
Y P(y, Tlzo,0)

— 00

P(y,Tﬂc,t)> (41)

The corresponding Ito Stochastic Differential Equation for the conditioned process X*(¢) of Eq. [7| can be then used
to generate stochastic trajectories of the conditioned process X*(t) with absorption at x = a.

4. Supplementary information that can be obtained from the Schrédinger perspective

A natural question is how different is the conditioned process X *(t) with respect to the initial unconditioned process
X (t). However this question is usually not addressed within the Doob perspective that we have applied in the present
main text, while it plays a major role within the Schréodinger perspective that we describe in the two Appendices, in
relation of the large deviation properties of a large number N of unconditioned processes :

(i) In Appendix [A] the relative entropy cost of the conditioning constraints [P*(.,T);~v*(.)] is written in Eq.
and is used to give some precise meaning to conditioning constraints that are less detailed than the whole distributions
[P*(.,T);v*(.)] at the time horizon T', with various illustrative examples.

(ii) In Appendix [B] we explain how the Schrodinger perspective provides an alternative construction of the condi-
tioned process via the optimization of its dynamical relative entropy in the presence of the conditioning constraints,
which allows one to make the link with the stochastic control theory.

C. Cases S*(T) =0 where the conditioning is toward full absorption before the horizon time T

When the conditioning corresponds to full absorption before the horizon time 7' in Eqs [25] and [26]
P*(y,T)=0 for y €] —o00,a|

T
/ dT,~v*(T,)=1 (42)
0
then the function Qr(z,t) contains only the first contribution of Eq. involving an integral over the time T, €]¢, T
T

[time] 7/ * V(Ta|x7t)
z,t) = AL,y (1y) ———= 43
T ( ’ ) : a ( a)V(Ta|$o,0) ( )

D. Cases S*(00) =0 where the conditioning is toward full absorption before the infinite horizon T = +oo

The limit of the infinite horizon T' — 400 can be directly taken on Eqs|[42| and [43]to obtain the following conclusion:
when the conditioning is toward some first-passage-time distribution v*(7,) normalized over T, €]0, +o0]

+o00
/ AT, (T,) =1 (44)
0

time

the function QLO ](x, t) reads

V(Talz, t)

(Tlr0,0) (45)

“+o0
QUme (z,t) = / AT, (T.)
t



E. Cases S*(T') =1 where the conditioning is toward full survival at the horizon time T
When the conditioning corresponds to full survival at the horizon time T in Eqs [25] and

/ﬁ(@PﬂyﬂU=l
v (T,)=0 for T, €]0,T) (46)

then the function Qr(x,t) contains only the second contribution of Eq. involving an integral over the spatial
position y €] — o0, a

[space] _ /a * P(va‘xvt)
e t)= | dyP*(y, T)—L 10
o VD By T, 0)

— 00

(47)

Let us now consider the important specific choice where the conditioned probability distribution P*[survivingl(y )
is simply given by the unconditioned probability distribution P(y,T|xo,0) normalized by the corresponding survival
probability S(T'|zo,0) of the unconditioned process

P(y7T|I0aO) _ P(yaT|x07O)

P*[surviving] 1) = — _
) = T Ay Pl Tl 0)  S(TTe0,0)

(48)

This choice can be justified via the optimization of the appropriate relative entropy, as explained around Eq. of
Appendix [A] Then the function of Eq. [A7]

P(y,Tlz,t)  [' o dyP(y, Tz, t)  S(T|x,t)

[surviving] _ ¢ *[surviving| _ _
t) = dyP T = = 49
Qi = [ ay Py T )~ STw00)  STee0)

reduces to the ratio of the two survival probabilities S(T|x,t) and S(T|zg,0) of the unconditioned process.

F. Cases S"(c0) =1 where the conditioning is toward full survival at the infinite horizon T' = +o0

When one considers the limit of the infinite horizon " — 400 of Eqs and one first needs to choose what
spatial conditioning P*(y,T) one should consider during the limit procedure T' — +o0.

To be concrete, we will now focus only the specific choice of Eq[48] where the limit of the infinite horizon 7' — +o0o
can be taken in Eq. 9] to obtain

- Tl|z,t
Q[survwzng}(x,t): lim S( ‘fﬂ, )

= 2% S(Tlwo, 0) (50)

The rewriting in terms of the forever-survival probabilities S(cc|.) and in terms of the first-passage-time distributions
~(ta].,.) as

—+o00
T—+o0 S(T'|z9,0)  T—+e0 §(o0|2q) + [ dtyy(ta|zo, 0)
shows that the evaluation of this limit will depend on whether the forever-survival probability S(ocol.) of the uncon-
ditioned process vanishes or not :
(a) If the forever-survival probability S(oco|.) of the unconditioned process is finite, the limit of Eq. will only
involve the ratio of the two forever-survival probabilities S(oo|z) and S(oco|xg)

i S O Aoy (ta|z, t
Q([;‘juy-vzvzng] (.’177 t) — Thm (OOl{E) + f];oo 2’7( 2|£17 ) _ S(OO'.’E) (52)
—too S(OO|JZO) + fT dtg’}/(t2|$0,0) S(OO|QZ0)

(b) If the forever-survival probability of the unconditioned process vanishes S(oco|.) = 0, the limit of Eq. will
involve the asymptotic behavior of the first-passage-time distributions 7(¢2|x,t) and ~y(¢2]xo,0) of the unconditioned
process

. S + (%0 dtoy(ta|z, t T dtory(ta|z, t
Q([;urvzvzng] (x,t) — lim (OO“T) f’];oo 27( 2|Z ) — lim Ioo 2’)/( 2|l‘ )
T—+o0 S(OO|.’1?0> + fT dtz’y(t2|$0, O) T—+oo fT dtg’y(t2|$0, O)

(53)
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G. Cases S"(c0) €]0,1] where the conditioning is toward partial survival at the infinite horizon 7' = +oco

Let us now consider the limit of the infinite horizon T' — 400 for the cases with partial forever-survival S*(c0) €]0,1[.
The normalization over T, € [0, +oo] of the conditioned distribution v*(T) is given by Eq. [25| for T — 400

Awdzﬁ%n>:1—s%w> (54)

For the spatial component, let us consider the choice analogous to Eq. with the additional normalization S*(o0)
as prefactor to respect the normalization of Eq.

: jvi P(y,T|zo,0)
P*[partzal] T) = §* P*[survwzng] T) = §* ’
(4,7) = 5*(c0) (1) = 5 (o0) S (5)
Using Eqs [49| and the function Qr—too(z,t) of Eq. becomes
; o To|z,t) . S(T|z,t)
*[partial] = dT.~*(T ’Y( ) * 1 3
Qe )= [ AT (1) B 4 5o | lim s
< Tolot) | S(oolz) + [ diar(ts]a, t)
= [ anr @) 2 o) b (50
t V(Ta|x0,0) T—+o0 S(OO|1‘()) + fT dtz’y(t2|$o, 0)

where the evaluation of the last limit will depend on whether the forever-survival probability S(oco|.) of the uncondi-
tioned process vanishes or not, as already discussed in Egs [52] and
*[partial]

As a final remark, let us stress again that the final result of Eq. [56| for Qoo (z,t) is based on the specific
choice of Eq. which can be justified via the optimization of the appropriate relative entropy, as explained around
Eq. of Appendix However if one considers another choice for P*(y,T), then one can return to the general
expression of Eq. and analyze its asymptotic behavior for T' — +oc0.

III. APPLICATION TO THE BROWNIAN MOTION WITH DRIFT ;. FOR FINITE HORIZON T

In this section, the conditioning for finite horizon 7" described in section [[I] is applied to the simplest case where
the unconditioned process is the Brownian motion with uniform drift p starting at x = 0 with absorbing condition at
position a > 0.

A. Unconditioned process X(t) : Brownian motion with drift ;4 and absorbing condition at position a > 0

The unconditioned process X (t) satisfies the Stochastic Differential Equation [4] with pu(x) = g and D(x) = 1/2
dX (t) = pdt + dB(t) (57)

with the initial condition X (¢ = 0) = 0 and the absorbing condition at position a. The corresponding propagator
Pl (x2,t2]x1,t1) obtained via the method of images

To—T]— — 2 o4z —2a— — 2
Pl (g, tolar, t1) = 2 (tl t1) (e( HGIRT _ gulamen) o~ SRR > (58)
Ttz — 11
allows one to compute the distribution (5|21, 1) of the absorption-time ¢, of Eq.
1 (a, — T ) _(a—zy—p(ta—t1))2
(K] [ (K] N G VN 2(tg—t
Y (tg‘xl,tl)— (8 P ($27t2|$1,t1)> = e (t2—t1)
2 2 To=a vV 27T(t2 — tl)%
_ (a — ml)eu(a—w‘ﬁ) - ;Ezt;”ilt)f) — 2 (ty—ty) 59
V2r(ty —t1)2
22—t
The integral
+
/ - di —7@}?)2—%7 _ _V 2 e~ lul(a—z1) (60)
0 T3 (a— 1)
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yields the normalization of v (¢3|z1, 1) over the possible finite times ty € [t1, +00[

o0 I N -l T R 1 if u>0
] _ (a—zy)ertomy) Tt (u-lul)(a—an) _ noR=
/tl dt2’7 (t2|$1,t1) /—271_ 0 7_% € 2 2 € e2,u(a7:cl) if < 0 (61)

So one recovers the well-known property that the forever-survival probability S!*(occ|z;) of Eq. vanishes only for
positive drift > 0

+oo :
(1] —1_ (1] _Jo if u>0
S (OO|1'1) =1 [1 dt27 (t2|$1,t1) - { 1— 62;1,(0,711) —1— 672|,u,|(afa:1) if < 0 (62)

while for negative drift u < 0, the particle starting at z; can escape toward (—oo) without touching the position a
with the finite probability S (co|z;) = 1 — e2#(@=%1) gatisfying Eq.

B. Conditioned process X*(t) with respect to the finite horizon T

For the Brownian motion with drift u starting at position 0 at time ¢ =0 :
(i) the probability distribution to be surviving at position y €] — 0o, a[ at time T is given by Eq

1 y—uT)? y—2a—puT)?

1 —a)? a2 2 (a—; (a—
= eﬂy_%_ﬁ_%,r (eaa#y) _e_aaT y)) (63)

(ii) the probability distribution of the absorption time Ty, is given by Eq.
a— a 2 7
O~ O e T (64)

V2T V2T

As explained around Eqs [25| and we now impose to the conditioned process the following properties instead :
(i) another probability distribution P*(y,T) to be surviving at position y at time T’

(ii) another probability distribution v*(7y) of the absorption time T, for T, € [0,T].

The normalization of Eqgs [25| and [26|involves the conditioned survival probability S*(T") at the time T

AT, 10,0)=

a T
§°(T) = / dyP*(y,T) =1 / ATy (T,) (65)

— 00

The ratio of the first-passage time distributions computed using Eq. [59]

Y (Tl t) (T, 2 la—z (pTo)®  (am2p(Tysn)?
AT, [0,0) \T, —¢t a )° '

3
Ta 2 a—x ﬁt, o2 _ (a—x)?

= e 2 BT+ o — 2T, = 1) 66

(Ta - t) ( a > (66)

and the ratio of the propagators computed using Eq.

y—a)2 z—a)2 2 . —x
1 eﬂ(y—x)— (25(1Ti)t) - (Q?Ti)t) —5(T-1) (e(a (y>£i) = —e e é)f‘i) L))
(]

P (y, Tz, t) 2m(T—t)
p[u](y7T|0,0)* 1 gy zw? a2 u2pf (azwa _(a—y)a

—_— 2T 2T 2 T _ T

57 € e e
; (a=z)(a y))
2 _ 2 2 sinh (7
frt—pat (azq@ ;?th) +ar— (212Tf>z) ¢

T—1t : (a—y)
sinh (%)
can be plugged into Eq. to obtain that the dependence with respect to the initial drift x4 can be factorized

T (T, P[“ T|x,t

(1] gl |z,1) / . Py, Tz, t)
= [ dT.v*(T, dyP*(

7 (@.0) V) 5T, 0,0) PUi(y, (0,0

= eTt_’”Q[Tg] (z,t) (68)
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while the remaining function Qlﬁl (x,t) corresponding to vanishing initial drift © = 0 reads

T 2 2
0, o (G . Ta \° 5 -2
Qr ' (x,t) ( " )/ dT,v* (Ta) (T —t) e

. 2 ooy sinh (R0
+e2T 2(T t) / dyp* y’ 2T (T —t) (69)
Tt sinh (@)

As a consequence, the conditioned drift of Eq.

(2 t) = o+ 0 QW 8) = i+ 9y In [e‘ftw[ﬁ] (x, t)] — 0, QY (1) (70)

is independent of the initial drift u. The fact that conditioned processes can be independent of the unconditioned
drift has stressed a lot of interest recently [I8] [TTT] and we refer to these two references for detailed discussions.

C. Cases S*(T) =0 where the conditioning is toward full absorption before the horizon T
When the conditioning corresponds to full absorption before the horizon T' in Eq. [65]
T
/ dT,~v*(T,)=1-85*(T)=1 (71)
0
the function Q[qg] (z,t) contains only the first contribution of Eq.

T 3
- To \? o (a-2)?
[19] (x,t) — (a ; LL‘) / dTa’}/*(Ta) <T t) e27Ta Q((Ta_)t) (72)
t a —

and the conditioned drift of Eq. reads

3
Ta B a2 _ a—x)?
0, QY (x,1) = 0, [m +ln< AT, ( )(T _t) émﬁoﬂ
§
2

o2 _ (a—a)?
1 f dTa'Y( ) Tait e2Ta  2(Ta—1t) [Talft}

pr (2, t)

:x_a+(a—x) 7\ a2 (a—a)? (73)
f dTafY ( ) (Tait) e2Ta ~ 2(Ta—1)
1. Case where the absorption-time T, takes the single value T™ €]0,T[ : v*(Ta) = 6(Ta —T™)
For the special case where the absorption-time T, takes the single value 7™ €]0, T
7 (Ta) = 6(To = T7) (74)

the function Q[qg] (z,t) of Eq. |[72|reads using the Heaviside function 6(.)

3
— * 2,2 a—z)2
Pl =or = (257) (=) o5 (73)

a

and the corresponding conditioned drift of Eq. [73|reduces for ¢ € [0,T*[ to
1 a—x

“(,t) = 0, n QI (w, 1) = —
(o 0) = 0. mQP a1y =~ 2T

Equation can be found in [I8]. This equation is also found in the mathematical literature (with the usual
convention T = 1) where it is obtained using enlargements of filtration techniques [I7, [I12]. Observe that when the
final time T* becomes arbitrarily large (T* — o), the drift Eq[76] reduces to that of the taboo process (with taboo
state a),

(76)

(77)
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which is the unique diffusion on | — 0o, a[ with a generator of the form [15]

2

Le 1 -
2dz? a-—xdx
Loosely speaking, one can see the taboo process as a Bessel process [113] but for the present geometry | — oo, a[. With
such a drift, the boundary now corresponds to an entrance boundary [4], which means that the boundary cannot be
reached from the interior of the state space (here the interval | — 0o, a[). Originally introduced in the mathematical
literature, and since then widely studied in this field [I5] 114l [I15] for both semi-infinite and finite domains, the
taboo process and its later generalizations have recently found applications in physics [I16] where they are relevant
for studying confined polymers [I17]. For a physicist-oriented survey, we refer to the recent article [I4].

Also observe that as the level a becomes large (a — 00), the first term in the r.h.s. of Eq is small compared to
the second, except when x approaches a near the final time 7*. In this case, the drift Eq[76] becomes

[BB] - a—x
pooNe) = (79)
which is the drift of a Brownian bridge ending at a at the final time 7 [4] [6, 26]. This can be understood intuitively
since, when a is large, the process spends most of the time far from the boundary (recall that the process starts at
2o = 0 < a) and thus it does not feel the boundary, except at the final time T* when the process is constrained to
end at the level a. Apart from near-final times, the process therefore has a very low probability of reaching a.

Finally, also observe that when a = 0, then the drift Eq[76 becomes

1 T

,u't(x) = E - T+ — ¢t (80)

which is the drift of a three-dimensional Bessel bridge [I18], a process also known as Brownian excursion [6].

2. Case where the absorption-time T, takes only two values TX < T} : v*(Ta) =pd(Ta —T2) + (1 — p)o(Ta — T7)

For the special case where the absorption-time T, takes only two values T < T’}
Y (Ta) = pd(To — T2) + (1 = p)0(To — T7) (81)

the function Q[jg] (z,t) of Eq. [72| reads

3 3
— T* 2 Gii, (“:m)z _ T* 2 afi* (a:m)z
Q9 ) = pO(T" — 1) ( ”C)( E ) RIS (L pyo(rr — ) ( )( + ) T (k)

a T —t a

So here one needs to separate two regions for the conditioned drift of Eq.

(i) in the region I corresponding to 0 < ¢ < T*, Eq. [73| yields
3
2

T a2 _ (a—z)? . 7 a2 _ (a—=)? .
i 2T ~ 2(T* —t) o 4 2T 2(TF —t)
. 1 p(r=) e [+ 00 (25) 7 ]
iz, t) = — +(a—x) T PR P PR
- " \2 3T T 3(TF—n T \2 T T amFon
p(r=) e T (1-p) () T

(ii) in the region II corresponding to T* <t < T7, the absorption at 7 has already taken place, so the conditioned
drift is similar to Eq. [76] with the replacement T* — T

1 a—T
x t) = 84
prr(z,t) z—a  Tf—t (84)
Observe that
N " . 1 a—T ” «
pi(z, T2) = tkg}i pr(z,t) = z—a T 1T~ = pir(z,T2) (85)

so that the conditioned drift is continuous on the whole interval [0, 77 ].
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20 0.5 1
time

1.5

Figure 1. A sample of 30 diffusions for the conditioned drift given by Eq. and Eq. with parameters a =2 , TX = 0.5
and T7 = 1.5. The time step used in the discretization is dt = 10=%. All trajectories generated with different noise histories

are statistically independent.

Cases S*(T) = 1 where the conditioning is toward full survival at the horizon T

D.

When the conditioning corresponds to full survival at the horizon 7" in Eq.

/j dyP*(y, T) =S*(T) =1 (86)

the function Q[TO] (z,t) contains only the second contribution of Eq.

; (a—z)(a—y)
(a—y)? _(a—yp2 SiDN ( T—¢

[0] 27— fazm) T ¢ *
Oty = S50, [ L 7 aypry, mye st 5t (s7)
T—-t)_ sinh (a(ajjy)>

and the conditioned drift of Eq. reads

(a_y? Sinh (%)

* [0] (a B l,)2 ¢ * (a—p)?
pr(z,t)= 0 nQyp (z,t) = 0p |~ o/~ +In dyP*(y,T)e 2T~ 270
2(T — t) o sinh (a(aw))

T

—9)? _ (a—p)? (%{:‘:) cosh((“—;)#)

a * ot 2 t
ffoo dyp (yaT)e 2T (T-9 sinh(“(a;y))
(88)

a—x +
- (a—y)2 (a—y)2 sinh((a*;)i‘:*y))

T—t a -
oo dyPy, T)e =020 = ety

Special case with a single position y* €] — oo, a[ at time T : P*(y,T) = 6(y — y™)

1.
For the case with a single position y* €] — oo, a[ at time T
Py, T) =6(y —y") (89)
Eq. 7 reads
2 (a2 T -y @—y? Sinh ((aﬂz)“(—a;y ))
2T 2(T—1t) (90)

[0] — oS
" (I,t) — 2T 2(T-1) e -
T—1 sinh (a(a;y ))



15

\' o

ufl’ "t
RNy

| | | |
2 02 0.4 0.6 0.8 1

time

Figure 2. A sample of 30 diffusions for the conditioned drift given by Eq. with parameters a =1, T =1 and y* = 0.5.
The time step used in the discretization is dt = 10~%. All trajectories generated with different noise histories are statistically
independent.

and the conditioned drift of Eq. reduces to

(2, t)= 0, QI (2, t) = 0, (—M +1n [Sinh (W)D

5 (5o (el

The drift of Eq. corresponds to a Brownian bridge ending at y* at time 7', conditioned to stay below the positive
level a. Observe that when y* is close to a

1 a—x

| t 92
ylgol'uT(aj ) a—x T—t ( )

corresponding to the drift of Eq. [76] as expected. Similarly, when the frontier a becomes large, one get that

. * _ y* -
Jun (0 = 7y %
which is the drift of an unconstrained Brownian bridge ending at y* at time 7.
2. Special case with two position (yi,y3) at time T : P*(y,T) = pd(y —y7) + (1 —p)o(y — y3)
For the case with two positions (y7,ys) at time T

Py, T) =pé(y — 1) + (1 —p)o(y — v3) (94)

the conditioned drift of Eq. reads

(a=yP? _ (a—y])? (y%:f) Cosh(%) 1-p) (@=u)?  (a—y3)? (y%:f) Cosh(%)
pe” 2T (T —1) + (1 —ple 2T 3(T—1)

a—z Sinh<7a(a;ﬁ)> sinh<7“(“;y5)>
“;‘(x’t) = T _¢ + (a—z)(a—y*) (a—=z)(a—y}) (95)
- (a—yP)2  (a—y})?2 sinh(T‘l) (a—v3)2  (a—y})? Sinh(T'Z
pe 2T  ~ 2(T—1t) 2T  2(T—t)

———<>+ (L —ple et w—
sinh<7a<a;y1)> ) sinh(‘a(a;%))
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Figure 3. A sample of 30 diffusions for the conditioned drift given by Eq. with parameters a = 1, T =1, yJ = 0.5 and

ys = —0.5. The time step used in the discretization is dt = 10~%. All trajectories generated with different noise histories are
statistically independent.

-0 0.2 0.4 0.6 0.8 1
time

Figure 4. A sample of 30 diffusions for the conditioned drift given by Eq. [09] with parameters a =1, T* = 0.4, T =1, y* = 0.5
and S* = 1/3. The time step used in the discretization is dt = 10™*. All trajectories generated with different noise histories
are statistically independent.

E. Simplest example with partial survival probability S*(7) €]0, 1] at time T

As simplest example with partial survival probability S*(T) = S* €]0,1[ at time T in Eq let us consider the
case with a single time 7™ €]0, T and a single position y* €] — 00, a]

Y (Ta)= (1= 8")8(T, = T7)
P*(y, T)= S"0(y — y*) (96)
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Then Eq. 69| yields the function QL})] (z,t)
3
— * 2 2 a—xz)2
QP (e.1)= (1~ 59 ( ) (i) e
a2 _(a=2)? / <a )% (aoy®)? Sinh((a x)(at - ))
+S*6W 200T—t) 2(T—t) (a—y™) (97)
sinh (%)
and its partial derivative with respect to x

3
[0] — (1 — S9O(T* — a-T T ? 2((4%:@?) 1 a-"r
0,Q0 (z,1) = (1 — §)6( t)< ) () e i

(a—2)? T  (a=y)%_ (a=y*)2 {% sinh ((afz%(:z;y )) + (yT::) cosh ((aimT)(—a;y ))}

a2
+8*e2T " 2T—6) | ——¢~ 2T 2(T—-t) (98)
T—1t . ala—y*)
sinh ( 7 )
that allow to obtain the corresponding conditioned drift of Eq.
O, Q[O]
pi.t) = 0,10 QP 1) = 29T (99)
QT (xa t)

IV. APPLICATION TO THE BROWNIAN MOTION WITH DRIFT i FOR INFINITE HORIZON

In this section, the conditioning for infinite horizon T' = +o0o described in section [[ is applied to the simplest
case where the unconditioned process is the Brownian motion with uniform drift x4 starting at x = 0 with absorbing
condition at position a > 0, whose properties have been already described in subsection [[ITT’A]

A. Cases S"(c0) =0 where the conditioning is toward full absorption before the infinite horizon 7" = +oco

When the conditioning corresponds to full absorption before the infinite horizon T' = 400 in Eq. [7]]
+oo
/ dT,v*(Ty) =1—-85"(c0) =1 (100)
0
the function QL (z,t) of Eq. [72| reads

_ +o0 T, 3 o2 a—x)?

QU (z, 1) = <a ”’) / AT, 7" (T,) < > e Fre 3 (101)
a ¢ Ty —1

and the conditioned drift of Eq. can be rewritten as

3 2
+oo T, \2 g den T —
ft dTa’Y*(Ta) (Taft) e2Ta 2Ta=t) |:zfa + ’la“ajt

foo (@, 1) = 3 2 (102)
too * T, \? -5
[ AT, (T) (Ta_t) ey
1. Bounds on the conditioned drift pus,(z,t) for an arbitrary normalized distribution v* (1)

To get some physical intuition about the possible values of the conditioned drift p%_(z,t) of Eq. for an arbitrary
normalized distribution v*(7,), one can make the change of variables from the first-passage time T, € [t, 400 toward
the corresponding drift A(7;,) that appears when the value T}, is alone (see Eq. [76] .

1 a—x

ML) = — +7— (103)
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This change of variables is monotonic

d\(Ty) a—x
=— <0 104
dTy, (T, —t)? (104)
The drift A\(Ty,) for T, =t gives the maximal possible drift
Amaz = MTy = t) = +00 (105)
while the drift A\(Ty) for T, = 400 gives the minimal possible drift
Amin = AT, = =— 0 106
(T, = +00) = ——— < (106)

where one recognizes the Bessel drift that will be discussed below in Eq. As a consequence, the conditioned drift
who(z,t) of Eq. belongs to the half-line

1

N t) > )\min = — 107
pioet) > — (107
One could plug the change of variables of Eq. [I03]
(a—x)?
T = 1
a(M) t+1+(a—m)>\ (108)

into Eq. [102] but the result will not be illuminating when the normalized distribution v*(7T) is arbitrary, while there
will be simplifications when the normalized distribution v*(7,) belongs to some special family, as described in the
next subsection.

. - +o0 _(amaTg)? . +o0
2. Special family v*(To) = [[77° dAm(X)—2—e~ 2Ta — with some normalized measure [;"> dAm(\) =1
V27T,

Bl

If one requires the conditioned first-passage-time distribution y*(7},) to be the normalized first-passage-time distri-
bution v (T,]0,0) of Eq. [64] that would have the Brownian motion of uniform drift A > 0

N 2 2 2
a _(a 2T7(;a) a £ AT,

se =gy (109)
VorTyg \V2TTy
then the function of Eq. can be evaluated using the integral of Eq. [60]for A > 0

_ +o0 3 a—)?
QY(z,t)= (a z)/ AT, —% o= =5 T (T“) e
a t V2rT? T, —t

3
()t [ (1) b
2 t Ty —t

_ (a B (E) e)\a—gt V 2T —X(a—zx)
V2T

2
e)\xf%t (110)

Y (T,) = ’YW (1,10,0) =

The conditioned drift then reduces to A
o (z,t) = 9, n QY (z,t) = A (111)

in agreement with the physical intuition that the conditioning toward the normalized first-passage time distribution
of Eq. that would have the Brownian motion of uniform drift A should simply produce the conditioned drift A
independently of the initial drift u.

This simple result suggests to considering the more general case where the conditioned first-passage time distribution
v*(T,,) can be decomposed as an integral over A € [0, +oo[ of the normalized distributions v*(7,|0,0) of Eq.

+oo +o0 a—ATg)2
Y (Ta) = / dAm(\)P(T,]0,0) = / dAm(N)— e T (112)
0 0 VorTz2?
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with some measure m(\) normalized over A € [0, +o0|

—+oo +oo
1= / dT,~*(T,) = / ddm()) (113)
0 0
Then the function of Eq. reads using the previous computation of Eq.
+oo \2
QU(z,t) = / dm(N)er Tt (114)
0
and the conditioned drift

JoE dam(A)aere
JoF dam(A)era— e

iz, t) = 0. m QU (1) = (115)

is in agreement with the formula (3.20) given in [I7].

B. Cases S*(c0) =1 where the conditioning is toward full survival at the infinite horizon T' = +o0

Now we apply the formula of Eq. which is based on the specific choice of Eq. where the conditioned
probability distribution P*[svrvivingl(y T') is simply given by the unconditioned probability distribution Pl (y, T|0,0)
normalized by the corresponding survival probability S/ (T]0,0) of the Brownian motion of drift

Pl (y, T)0,0) Py, T10,0)

P*[surviving] ) = — = 116
W 1) = gy PGy, T10,0) ~ SI(TI,0) o)

As a consequence, the conditioned process will then a priori depend on the initial drift pu.

1. When the initial drift is vanishing or positive p > 0

When the initial drift is positive u > 0, the forever-survival probability of Eq. vanishes S(oo|.) = 0, so the
function Qﬁwmmng] (z,t) of Eq. can be computed from the first-passage-time distribution ~* (ta]z,t) of Eq.

too g (a—a)erla=®) _lamm2 iy
+ dto~—1°~ 2(ta—1t) 2
Q[surviving] (.’1? t): lim ToodtQ'Y[H] (t2|l‘7t) — lim fT 2 \/ﬁ(h*t)% € ’
> T Todoo [ dtan [ (£5]0,0)  Toteo [0 dpy-aer. Tt
T 27rt2j
a—x 2 2
= LT ettt iy T = TSty (117)
a T—+o0 f—',-oo 1 Se_m_%.r a
0 (T+7)2
The corresponding conditioned drift
- 1
1) = o+ 0, QT (1 4) = i+ 0, [In(a — 1) — pur] = ——— (118)

does not depend on the value of the initial drift x4 within the region u > 0 that we consider in this subsection. The
drift of Eq. corresponds to the taboo process (with taboo state a) that we encountered in section [[II C 1} namely
a Brownian motion conditioned to remain forever below the level a [I5].

2. When the initial drift is strictly negative p < 0

When the initial drift is strictly negative u < 0, the forever-survival probability of Eq. is finite S [“](oo|a:) > 0,

[surviving]

so the function Qoo (z,t) of Eq. can be computed in terms of the finite survival probability S (co|z) of
Eq. [62]

S[M] (oo|x) . 1 — 62/‘(“_;”)
Sl (oolzg) 1 — e2na

Q[;umiving] (CC, t) _ (119)
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The corresponding conditioned drift

. 2 pe2mla—z)
Mi.o(%t): o+ Oy IHQLZumwmg] (x,t) =pu+0,In (1 _ e2u(a—x)) _ %
— e a—x
1 4 e2n(a—a)
=p (162“@@ = —pcoth(u(a — ) (120)

depends on the value of the initial drift p within the region p < 0 that we consider in this subsection. In the limit of
vanishing drift 4 — 07, one recovers Eq. at leading order

i) = ——— + O(n) (121)

as expected. Also observe that as x approaches the boundary a, the conditioned drift behaves as

1
r(w,t) ~ — 122
Holwt) ~ (122)
which is the taboo drift and consequently, the conditioned process can never cross the barrier a. Moreover, when
x — —oo the conditioned drift behaves as

wo(@,t) ~ p (123)
Tr—r— 00

which means that the conditioned process ”converges” toward —oo since yu is negative. To the best of our knowledge,

Eq. (with p = —1) first appears in Williams’ paper [119].

For semi-infinite domains, the process conditioned to never touch the barrier and thus to survive forever is different
depending on whether the drift of the original process is positive or strictly negative. Of course, in both cases the
barrier a becomes an entrance boundary, but in the first case, the conditioned process is a universal taboo process (in
the sense that it is independent of the original drift) while, in the second case, the process strongly depends on the
original drift. In the last case, at large times and far from the boundary, the conditioned process behaves like a free
Brownian motion with negative drift and therefore ends up going to - infinity.

C. Cases S*(c0) €]0,1] where the conditioning is toward partial survival at the infinite horizon T' = +o0

Now we would like to apply the formula of Eq. [56] which is based on the specific choice of Eq. which is the
analog of Eq. discussed above

Pl (y,T)0,0)

prlvertioll(y, 1) = §*(00) —; (T10,0)

(124)

so that the conditioned process will then a priori depend on the initial drift p.

1. When the initial drift is vanishing or positive u > 0

When the initial drift is vanishing or positive 4 > 0, the function Q% amal]( x,t) of Eq. |p6| can be evaluated using
the building blocks of Eq. [66] and [I17]

To|z,t) . S (T |z, t)
[partial] dT ( S* 1 )
Qe )= [ A () g+ 5709 |l G

3
T, \2(a—2x\ _,pqp62iya® (a=m)? a—x _ .62
= dT, e e+ Tttt o, — T, -5 4+ S*(c0 e hTHirt
/t 7 (Te) <Ta - t> ( a > (00) a

— u? +oo T % a? (a71)2
_ (a a x) e Hetirt / T, (T.) (T it) e 30 4 §7(00) (125)
t a




21

The corresponding conditioned drift

Mzo (J), t): TR 81 In Qipartwl] (x’ t)

_ .2 +oo T 3 o2 a—=)2
=p+9;In l(a x> e Hatit [/ dT,~v* (Tw) ( = ) eﬁ*2(4<Ta—)t) +S*(oo)])
a T, —t
1 *
= m + 81; In dTa’y eQT‘l 2(T” _t) + S ( )
t
3
2

a2 a—x
1 [ dT, (T, < ) €?Ta s {Tal_t]

= + (a—x) To” 5
f+oo dTory*(Ta (Tf—t) i

(126)

02 _ (a—=)2

r—a e2Ta ~ 2(Ta—1) + S*(OO)

does not depend on the value of the initial drift p with the region p > 0 that we consider in this subsection.

As a simple example, let us consider the case where v*(T,) is a delta function at the value T* with the weight
[1 — S*] complementary to the survival probability S*(co0) = S*

V' (Ta) = (1= 57)6(Ta = T7) (127)

The conditioned drift of Eq. then reads

_ 2

\3 a2 (a-m)
1 (1 - S*)0(T t)(TT ) et L]

3 a2 (a—0)?
) e2T* ~ 2(TF—%) +S*

(128)

,LL;O(LIZ,t) =

time

Figure 5. A sample of 30 diffusions for the conditioned drift given by Eq. with parameters a =1, T" = 2, and S* = 0.5.
The time step used in the discretization is dt = 10~*. All trajectories generated with different noise histories are statistically
independent. The simulations of the surviving processes are stopped at time ¢t = 4.
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2. When the initial drift is strictly negative p < 0

When the initial drift is strictly negative p < 0, the function QZLP artiall (z,t) of Eq. can be evaluated using the
building blocks of Eq. [66] and

. o0 (T, |z, t) SWH(T|x, t)
*[partial] = AT ~*(T y alty * li s
QOO (I? ) /t a’y ( a) ')/['U‘] (Ta|0, 0) + S (OO) T—I)TOO S[,U‘] (T|O7 O)

too T, P la—z p2, . a2 (a—a)? 1 — e2ula—=)
= [ ATy (1) [ —na ST 4 8% (00) || (12
| ana >(Ta_t) ( - ) roreo) LS ] 2)

The corresponding conditioned drift

/}L;o(l‘at) — ,u—|—6$ In Q*[partial] (l‘,t)
3
+o0 * 2 —z * e2rla—=)
S T (@) (755 ( a==] 4 5% (o0) |2
[ T (1) () (e52) et B i A5 4 g o) [1zec)]
+ * 2 a—zx — u? fa—a)? a—1x * e2rla—=)
_ ft OOdTa’y (Ta) (Tant) ( a ) et t+2Ta ey |::cia + Tafti| + S (OO),U, |:1+1722ua :|

N 3 2 (ew? A (130)
I AT (L) () (e5) €7 T IR RS 45 o0) 15255

a—x

a— I) —prt+ b t+2Ta 2<(Ta )t) {L

a

depends on the value of the initial drift ;¢ within the region p < 0 that we consider in this subsection.
As a simple example, let us consider again the case of Eq. : the conditioned drift of Eq. then reads

3

(=570 - 1) () (2)

* —pT ﬁ = (a— a—zx
(1—5%)0(T* —t) (T:f_t) (=2)e " Tt e — S + 5% {&]

(9]

2 2 _ )2
pa bt S 2((QT*E—)t) |: 1
1 62““

a—zx :| + S*/f[' |:1+62“(G’T')
Mio(%t) =

] (131)

e2na

0 1 2 3 4

time

Figure 6. A sample of 30 diffusions for the conditioned drift given by Eq. with parameters a =1, T" = 2, up = —2
and S* = 1/3. The time step used in the discretization is dt = 10™*. All trajectories generated with different noise histories
are statistically independent. The surviving processes asymptotically behave as Brownian motions with negative drift pu.
Simulations are stopped at time t = 4.
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V. CONCLUSIONS

In this paper, we have focused on the case where the unconditioned process is a diffusion living on the half-line
Z €] — 00, al in the presence of an absorbing boundary condition at position = a, to construct various conditioned
processes corresponding to finite or infinite horizons. When the time horizon is finite T" < +o00, we have explained
that the conditioning consists in imposing the probability distribution P*(y,T") to be surviving at time 7" and at the
position y €] — 00, al, as well as the probability distribution v*(7,) of the absorption time T, € [0,7]. When the
time horizon is infinite T = 400, the conditioning consists in imposing the probability distribution v*(7}) of the
absorption time Ty, € [0, +-00[, whose normalization [1 — S*(c0)] determines the conditioned probability S*(c0) € [0, 1]
of forever-survival. This case of infinite horizon T' = 400 can be thus reformulated as the conditioning of diffusion
processes with respect to their first-passage-time properties at position a. We have applied this general framework to
the simplest case where the unconditioned process is the Brownian motion with uniform drift pu to generate stochastic
trajectories satisfying various types of conditioning constraints. Finally, the Appendices describe the links with the
Schrédinger perspective that involve the dynamical large deviations of a large number N of independent unconditioned
processes and the stochastic control theory.

We thank an anonymous referee for suggesting the following two directions to apply the present work in the future:

(i) in the field of population dynamical models subject to extinction/survival constraints,

(ii) in the field of absorbing-state phase transitions.

Appendix A: Conditioning constraints that are less detailed than the distributions [P*(.,T);7*(.)] at T'

In Section [[I] of main text, we have described the conditioning with respect to the distributions [P*(.,T);~v*(.)]
at time T and some of its consequences. In the present Appendix, we describe how to construct the appropriate
conditioned processes when the conditioning constraints are less detailed than the distributions [P*(.,T);v*(.)] at
T. In the present Appendix and in the next appendix, we adopt the Schrodinger perspective mentioned in the
Introduction, where one considers a large number N of independent realizations X, (¢) of the unconditioned process
labelled by n = 1,2,.., N starting all at the same initial condition X, (0) = xg, with the absorbing condition at
position z = a to analyze their large deviations properties with respect to V.

1. Empirical ensemble-averaged observables for N independent unconditioned processes X, (t)

The basic empirical observable is the ensemble-averaged density P(x,t) at position = and at time ¢

R 1 Y
P(at) = > 6(Xn(t) — x) (A1)

In the bulk = €] — oo, a[ where probability is conserved, this empirical density has to satisfy the continuity equation
Oy P(z,t) = =0, J (2,1) (A2)

where the empirical current J (x,t) can be parametrized in terms of some empirical drift ji(z,t), while the diffusion
coefficient D(x) is fixed

J(x,t) = julz, ) P(z,t) — 0, [D@c)ﬁ(x, t)} (A3)

At the absorbing boundary condition « = a, the empirical density P(z,t) of Eq. vanishes at any time ¢

P(z=a,t) =0 (A4)
The normalization of the empirical density P(m, t) over the position & €] —o00, a[ gives the empirical survival probability
S(t) at time ¢

S(t) = / " deP(at) (A5)

—o0
whose time-decay corresponds to the empirical distribution 4(t) of the absorption-time ¢
ds(t @ X
A(t) = —% = —/ dxOyP(z,t) (A6)

— 00
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Using the continuity Eq. one obtains that 4(t) is directly related to the empirical current .J(a,t) entering the
boundary a

T=a “

A(t) = / " 0w, (1) = [j(:c,t)} = J(a,1) (A7)

—00 r=—00

Using the parametrization of Eq. and the absorbing boundary condition of Eq. [A4] Eq. can be also rewritten

in terms of the partial derivative of the density (axﬁ(a:, t)) |z—a near the boundary as

At = Ja,t) = [, ) P, t) = 0, (D(@) P@,))| loma = ~D(@) (0:P(@,1)) lu=a (A8)

In the thermodynamic limit N — 400, all these empirical observables concentrate on their typical values given by
the corresponding observables without hats described in subsection [[TA] of the main text. However for large finite N,
dynamical fluctuations around these typical values are possible and can be analyzed via the theory of large deviations.

2. Large deviations for the empirical observables associated to the finite time horizon T
a.  Application of the Sanov theorem for N independent processes observed at the finite time horizon T

For each of the unconditioned process X, (t) starting at z¢ at time ¢t = 0, its final state at the time horizon T is
characterized by :

(i) either its position X, (T) =y, €] — 00, a[ if it is still surviving at T}

(ii) or its absorption time 7.2 €]0, T if it did not survive up to time 7.

The global normalization for the probabilities of these events read

a T
1= / Ay P(yn, Tlix0,0) + / AT (T8 |2, 0) (A9)
—o0 0

When one considers the N independent processes X, (t) with n = 1,.., N at the finite time horizon T, the empirical
histogram P(y,T) at time T of the position y €] — 00, a]

) = % —y) = % > 6(yn —v) (A10)
n=1

and the empirical histogram 4(7,) of the absorption-time T, €]0, T'[

)= = Z §(Tebs — (A11)
satisfy the global normalization analog to Eq. [A9]
a . T
1= [ wPn)+ [ ana) (A12)
—o00 0

In the field of large deviations (see the reviews [I20H122] and references therein), the Sanov theorem concerning
the empirical histogram of independent identically distributed variables is one of the most important result. In our
present case, its application gives the following conclusion : The joint probability distribution to observe the empirical
density P(y,T) for y €] — 00, a] and the empirical distribution 4(7,) for T, €]0, T[ satisfy the large deviation form for
large N

N—+o00 s

pFanov [P(.,T);@(.)] o s (/a QP T) + /OT dT,4(T,) — 1) o~ NI [P(LT)A ()] (A13)

where the delta function imposes the normalization constraint of Eq. while the Sanov rate function

e lpso] - w425 [ snm ()
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corresponds to the relative entropy of the empirical distributions [15(, T); 'y()} with respect to the true distributions
[P(.,T|zg,0);v(.|z0,0)]. The Sanov rate function of Eq. vanishes only when the empirical distribution coincides
the true distribution {P(,T),&()} = [P(.,T|zg,0);v(.|z0,0)], and is strictly positive otherwise

Zime [P, TRA0)] >0 for [P(T):5(0)] # [P Tlao,0):7( o, 0)] (A15)

b.  Relative entropy cost of the conditioning constraints [P*(.,T);~"(.)] imposed at the finite time horizon T

The above framework involving N independent unconditioned processes provide the interesting alternative
Schrodinger perspective on the conditioning constraints imposed at the finite horizon T' < 400 in the main text: one
can interpret the imposed distributions P*(y,T) for y €] — o0, a[ and v*(1,) for T, € [0,T] of Eq. 25| and Eq. 26 as
the empirical results {p(,T),’y() obtained in an experiment concerning N independent unconditioned processes.
As a consequence, the Sanov rate function of Eq. evaluated for the imposed conditions [P*(.,T);~v*(.)] at the
horizon T'

a

dyP*(y, T) In (PP*(y’T))) + /O T () I (78@)) (A16)

ISanov P*(.T):~*()] =
Foner [P, 1) 0] = [ o Tlo0 Tolao,0)

— 00

allows one to measure the relative entropy cost of the conditioning constraints [P*(.,T);~*(.)] with respect to the
'true’ distributions [P(.,T|zg, 0);v(.|zg,0)]. So this allows one to characterize how rare are the conditioning events
one is interested in, and to compare the rarity of various conditioning constraints.

This Sanov rate function Z7%"°% [P*(.,T);~7*(.)] is also essential if one wishes to give some precise meaning to
conditioning constraints that are less detailed than the whole distributions [P*(.,T);v*(.)] at the time horizon T'. The
idea is that one needs to optimize the Sanov rate function in the presence of the conditioning constraints that one
imposes. Let us describe some simple examples in the following subsections.

3. Conditioning toward the surviving probability distribution P*(y,T) at time T alone

If one wishes to impose only the probability distribution P*(y,T) at time T', together with its corresponding survival
probability

S*(T) = [ " dyP (y, T) (A17)

one needs to optimize the Sanov rate function ZZ*°v [P*(., T); v*(.)] of Eq. over the absorption-time distribution
~v*(.) normalized to [1 — S*]. It is thus convenient to introduce the following Lagrangian involving the Lagrange
multiplier o associated to the normalization constraint

T
E;pace [’Y*()] _ I;anmz [P*(,T),'Y*()] + o (/0 dTa'y*(Ta) - [1 - S*(T)]>

_ / dyP*(y, T)In (M) + /OT AT,y (Ta) In (M) +a (/OT ATy (Ta) — [1 — S*(T)})(AlS)

— 00

The optimization of this Lagrangian over the distribution v*(7)

IO, ()
0=—L "L —In|{— _J+1+a A19
67+(T.) il0.0) (A19)
leads to the optimal solution
YOPT,) = ey (Tu|xo, 0) (A20)

that should satisfy the normalization constraint

T T
1— 5*(T) = / AT,y (T,) = e~1= / AT, y(Ta|zo,0) = e~ [1 — S(Tz0,0)] (A21)
0 0
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Plugging this value of the Lagrange multiplier « into Eq. leads to the final optimal solution
1= §*(T)
xopt (Y = T, 0 A22

The contribution to the Lagrangian of Eq. [AT§] of this optimal solution

=(1-S5*T))In (%) (A23)

leads to the relatlve entropy cost of the probability distribution P*(y,T) at time T" and of its corresponding survival
probability S*(T') of Eq. -

I;pace [P*(, ), S*( )] ISanov [P*( ) fy*opt( )]
“( Py, T) ) . 1—8*(T)

In conclusion, if one wishes to impose only the probability distribution P*(y,T) at time T, one should use the
optimal solution v*°P*(T,) of Eq. [A22]in the formula given in the main text : the function of Eq. [34 becomes

*opt P* )
space AT, =% (T, |z, 1) / ay—L . T, t
/ T |$(), | Zl/,T|x07 ) (y | )
=(1-58%T d Py, T)—"—~ A25
( @) (1— T|$o» (y,Tleo,O) (A25)

and leads to the conditioned drift via Eq. []
pr P4 (x, )= p(z) + 2D(2)0y In QF*“(, )

— 1) +2D(2)0, In [(1_5*@))(1 TT|LZ’5> / dyP* (y ((nyTIZi))) (A26)

4. Conditioning toward the absorption-time distribution v*(7,) for T, €]0,T[ alone

If one imposes only the absorption-time distribution v*(7,) for T, €]0, T alone, together with its normalization

[ty =15 (A27)
0

then one needs to optimize the Sanov rate function Z2%"°V [P*(.,T);v*(.)] over the possible spatial distributions
P*(y,T) normalized to S*(T'). It is thus convenient to introduce the following Lagrangian involving the Lagrange
multiplier 8 associated to the normalization constraint

L3 [P(., T)] = Zge" [P*(-7T);7*(-)]+B</a dyP*(y,T)—S*(T)>

[ () f () ([ -sim) o

The optimization is thus very similar to the previous subsection and leads to the optimal solution
S*(T)
S(T|zo,0)
with the corresponding contribution to the Lagrangian of Eq.

[ (e Lo (stm) Fo o0 (s )

_ o S*(T)
= $*(T)In (S(WOO)> (A30)

Prort(y, T) = ( ) P(y, T, 0) (A29)
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So the relative entropy cost of the absorption-time distribution v*(T,) for T, €]0,T[ and of the corresponding
survival probability S*(T") of Eq. is given by

T [y (); §*(T)]= T8 [PP (., T);v* ()]
_ r * n ’y*(Ta) * n S*(T)
= [ anar (wTaxo,m)*S @)1 (S<T|xo,o>) (A31)

In conclusion, if one wishes to impose only the absorption-time distribution v*(7y) for T, €]0,T[, one should use
the optimal solution P*°P*(y, T) of Eq. as was done in Eqs 48| and [55| of the main text. The function of Eq.

becomes
P*opt y )
fime dT Y(T,|z,t) / d ! Tzt
. (T, ) )
dT, + 8 e Sull bt I A32
/ ) (Tl + 57T >(S(T|x0’0) (432)

and leads to the conditioned drift via Eq. 41}
W (2, 1)= () + 2D ()0 T QY (. 1)

(T3 S(T|z, 1)
+2D(x)0, In / dTi Tolx,t —|—S*T< A33
() + 2D () [ gy el )+ 50 s (A33)
5. Conditioning toward zero survival S*(c0) =0 at T'= 400 and the averaged absorption-time Ty,

As a last example, let us consider the infinite horizon T' = +00 when the conditioned forever-survival probability
vanishes S*(00) = 0, i.e. when the conditioned absorption-time distribution y*(T) is normalized over T, €]0, +o00|

“+o0
/ AT,y (Ty) =1 — S*(c0) =1 (A34)
0
The rate function of Eq. for the infinite horizon T — +o00 then reduces to
) “+o0o * T )
Ttime *.;S*oo:():/ AT, (T, ln(m> A35
S e =01 = [ Ty (T (e (A35)

Let us assume that one imposes only the averaged absorption-time
+o0
T = / AT, Ty (Th) (A36)
0
Then one needs to optimize the rate function Zt™¢ [y*(.); S*(00) = 0] of Eq. over the absorption-time distribution

~v*(.) satisfying the two constraints of Eqs and Let us introduce the following Lagrangian involving the two
Lagrange multipliers (o, w)

Lol ()] = /0 " Ay (T (%) +a ( /0 " iy (1) - 1) tw ( /0 " o (1) - T;U)A?)?)

The optimization of this Lagrangian over the distribution v*(T,)

9L [y ()] ( 7 (Ta) )
0=————==1In +14+a+wT, A38
o T " \ATale0.0) (433
leads to the optimal solution
VT, = e 707 ey(T, |, 0) (A39)

where the values of the two Lagrange multipliers (a,w) are determined by the two constraints
“+ o0 400
1= / AT,y P (T,) = e 1 / dT e T~ (T, |20, 0)
0 0

+o0 +oo
T;v:/ dT,T,v* P (T,) = 6_1_0‘/ dT,T,e~“Ten(T,|z0,0) (A40)
0 0
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The first constraint allows one to eliminate « via
+oo
elta / dToeTay(Ty |20, 0) (Ad1)
0

while w has to be computed as the solution of the equation
S dT, Tye < Tay(T,|a0, 0

f0+oo dT,e=“Tary(T,|x0,0)

+o0
T = ) =—0,ln [/ dT,e™“Tony (T, |z0,0) (A42)
0
So both equations involve the Laplace transform [foJroo dT,e~“Tary(T, |z, 0)} of the distribution (7, |z, 0).

To be more concrete, let us now focus on the example where the unconditioned process is the Brownian motion
with uniform drift p starting at xop = 0, with the absorption-time distribution (T,|0,0) of Eq. corresponding
to the simple Laplace transform

+oo +oo _3 a? w2420 a _ B w
/ dT,e=“Tenl(T,]0,0) = —=—eh@ / BN P S P V) (A43)
0 0

2

One can plug this Laplace transform into Eq. to obtain the Lagrange multiplier

(l2 /'l‘2
w = 72[7’;1)}2 — 7 (A44)

and then into Eq. to obtain the Lagrange multiplier
1+a:a(u—\/u2+2w):a<u—Ta*> (A45)

The corresponding optimal solution of Eq.

W2 W2 2
RO (T, )= e 10Tl (T, 0) = ¢ P PR P Tt E T 0 a5 T
\2rT3
o2 o g2
= L ctn T T — o (7,00,0) (A46)

\2rT3
is independent of the unconditioned drift 1 and coincides with the distribution v (7,]0,0) associated to the Brownian
of drift
a

Toy
As a consequence, one recovers exactly the conditioning problem of Eq. discussed in the main text, where
the corresponding conditioned drift of Eq. was simply A. As a consequence here, the conclusion is that the
conditioning based only on the averaged absorption-time 777, of Eq. produces the constant conditioned drift

A= (A47)

a
*
Tll’U

poo (T, 1) = A = (A48)

Appendix B: Links with the dynamical large deviations and the stochastic control theory

As already stressed in the Introduction, the idea to analyze the dynamics of a large number of independent identical
diffusion processes ending in an atypical distribution, has been introduced in 1931 by E. Schrodinger in his famous
paper [103], and is known nowadays as the ’Schrédinger bridge’ problem when both the initial distribution and the
final distribution are given, while in the present paper we focus on the much simpler case where the initial distribution
is a delta function at xy. As explained in detail in the recent commentary [104] accompanying its English translation
and in the two reviews [108] [106]), the analysis of this ’Schrodinger bridge’ problem in terms of "large deviations’, of
"Doob conditioning’, of ’stochastic control’ and of ’optimal transport’ is actually already present in the Schrodinger
paper [103], even if this modern terminology did of course not yet exist in 1931! In the present Appendix, we describe
how the conditioned processes obtained via Doob’s method in the main text can be alternatively constructed via the
Schrodinger perspective. The idea is that the conditioned process X*(t) for the intermediate times ¢ €]0,7[ can be
interpreted as the most probable empirical dynamics that one can infer once the conditioning constraints are given.
This interpretation is based on the analysis of the relative entropy cost of the empirical dynamics during the whole
time-window ¢ € [0, T, as we now describe.
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1. Large deviations at Level 2.5 for the empirical dynamics during the time-window ¢ € [0, 7]

In the field of dynamical large deviations for Markov processes (see the reviews [I20H122] and references therein),
the initial standard classification into Levels 1,2,3 has turned out to be inappropriate : Indeed, the Level 2 concerning
the empirical density alone cannot be written explicitly in most cases, while the Level 3 concerning the whole empirical
process is actually far too general for many purposes. As a consequence, a new Level has been introduced between
the Level 2 and the Level 3 and has been called ”Level 2.5”, even if it is actually much closer in spirit to the Level 2,
since the "Level 2.5” describes the large deviations properties of the joint distribution of the empirical density and of
the empirical flows. In contrast to the Level 2, the Level 2.5 can be written explicitly for general Markov processes,
including discrete-time Markov chains [77HST], [122], continuous-time Markov jump processes [57) [77, [ROHI00] and
Diffusion processes [57, [70], 80}, [81], [85] [86, O8], 0T, T02]. In summary, the Level 2.5 plays an essential role because it
is the smallest Level that is explicit in full generality. Let us now describe the particular application to our present
setting.

a. Large deviations at Level 2.5 for the empirical density f:’(ac7 t) and the empirical current j(ax7 t) fort €10,T]

In our present setting, the large deviations at Level 2.5 concerning the time-dependent empirical ensemble-averaged

density and current associated to the N independent unconditioned processes X, (t) yields the following conclusion:
the joint probability distribution 73[3 ;]] [ () J(, )} to see the empirical density P(x,t) and the empirical current

J (z,t) on the half-line x €] — 0o, a| during the time window 0 < ¢ < T follows the large deviation form for large N

P [P TG0] = o [Plsd(] e M Enml P ) (B1)

with the following notations :

(i) the rate function I[[o T]] [P( D J(, )} at Level 2.5 is given by the usual explicit form for diffusion processes in

terms of the diffusion coefficient D(z) and the unconditioned Ito drift u(x)
) . . ) 2
723 [P0 / dt / BeRET [7(e.t) = () Pla.1) + 0. (D) Pla, )| (B2)

This rate function is obviously positive and vanishes only when the empirical density and current {]5(, D J (., )}
coincide with their typical values [P(.,.); J(.,.)] described in the subsection
(ii) the constitutive constraints C[[g';]] []5(, D3 J(, )} at Level 2.5 can be decomposed

i [P .)} = 5(P(x,0) — 6(x — wo)) CHY [P(., )i .)} Choundery [P(., )i .)] (B3)

into the initial condition P(x,t = 0) = &(x — x0), the empirical dynamics of Eq. in the bulk = €] — oo, a[ during
the time-window ¢ € [0, T

e [Py = I TI (0Pet) = —0.d(.1)) (B4)
t€[0,T] z€]—o0,a[
and the boundary conditions of Eqs and [A8| at the position = a during the time-window ¢ € [0, T']
cogr e [P, ()] = TT 8 [Pa.t)] 8 (e ) + Dia) (0:P(w,1)) l=a] (B5)

te[0,T]

b.  Large deviations for the empirical density P(m,t), the empirical drift fi(x,t), and the empirical distribution 4(t)

The parametrization of Eq. allows one to replace the empirical current J (z,t) in the bulk x €] — oo, a by the
empirical drift

J(x,t) + 0, [D(x)ﬁ(x, t)}

fi(z,t) = B D (B6)
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while the empirical current J (a,t) at the boundary @ = a corresponds to the empirical absorption-time distribution
4(t) = J(a,t) as discussed in Eq.

As a consequence, the large deviations at Level 2.5 of Eq. can be directly translated into the joint probability
distribution 77[[3"751]] []5(, D5 (s )s &()} to see the empirical density P(z,t), the empirical drift fi(x,t), and the empirical
absorption-time distribution 4(¢)

Py [P 30 = i} [PG il ):40)] e~ NI [PCaC.)] (B7)

The rate function translated from Eq. reduces to the simpler Gaussian form for the empirical drift fi(x,t)

T a R ol 9

The constitutive constraints translated from Eq.

Cla [P i, 0 30)] = 8(P(@,0) = 8(w — w0)) CBHY [P(, sl )| Cooy ™™ [PC, A0 (BY)
involve the contribution of the bulk z €] — 00, a[ during the time-window ¢ € [0, T translated from Eq.

chuk [P(.,.);ﬂ(.,.)}: I T1I <8t13(a:,t)+81 [g(x,t)ﬁ(x,t)]—ag {D(x)ff’(x,t)D (B10)

t€[0,T] z€]—o0,al

and the contribution of the boundary = = a during the time-window ¢ € [0, T] translated from Eq.

cog e |P(,)i4(, )| =TT 6[Plan)] 8 [4) + Dia) (0:P(x,1) o= (B11)

t€[0,T]

2. Link with the stochastic control theory

Let us now describe the link with the stochastic control theory (see the two reviews [105] [I06] and references

therein). In this subsection, one assumes that the empirical density P(z,T) at time T is given for x €] — oo, a[ and
where the empirical distribution 4(t) is given for 0 <t < T

P(z,T)= P*(z,T) for x€]—o00,a]
A(t)=v*(t) for te 0,7 (B12)

The goal is then to optimize the rate function I[[gﬁ';]] {P(, DHI )} at Level 2.5 of Eq. over the empirical density

P(z,t) and over the empirical drift fi(z,t) at all the intermediate times ¢ €]0,T[, in the presence of the constitutive
constraints of Eq. [B9 and the supplementary constraints of Eq.

a.  Optimization for a given density P(z,T) = P*(z,T) at time T and a given distribution 4(t) = ~*(t) for 0 <t < T

It is convenient to separate the constraints of Eqgs [B9| and [BI2] into :
(i) the time-boundary-conditions for the empirical density P(.,.) at the initial time ¢ = 0 and at the final time
t="T for z €] — o0, a]

P(z,t = T)= P*(2,T) (B13)

(ii) the space-boundary-conditions for the empirical density P(.,.) and its spatial derivative at position x = a for
t€]0,T]

Pz =a,t)=0
D(a) (0:P(@,)) lo=a= =3"(1 (B14)
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(iii) the bulk constraint C[]g%’“ {P(, O (s )} of Eq. [B10| concerning the empirical dynamics for z €] — 0o, a] and
t €]0,T[

8P (x,t) = —0, [g(x,t)ﬁ(x,t)} + o2 [D(x)ﬁ(x,t)] (B15)

As a consequence, in the space-time-bulk region (z €] — 0o, a[; ¢ €]0, T']), one only needs to optimize the rate function

I[[g;;]] [P(, D; (e )] at Level 2.5 of Eq. in the presence of the bulk constraint (iii). This optimization can be done
via the introduction of the Lagrangian

LB P )| = Togh [P s, )] + 22t [P sad., )] (B16)

where the contribution

£ [Py, /dt/ dz (a, 1) (9P (w,t) + 0, [flw, ) P2, )| = 62 [ D@)P(a,n)])  (BI7)

involves the Lagrange multiplier 1 (z,¢) introduced to impose the constraint of Eq. concerning the empirical
dynamics.

b. The adjoint-equation method to analyze the optimization problem

As usual in stochastic control theory (see the reviews [I05] [106]), it is useful to make some transformation of the
Lagrangian of Eq. before its optimization. In our present case, this amounts to rewrite the three terms of Eq.
via integrations by parts, either over time ¢t €]0,T[ using the time-boundary-conditions of Eq.

T t=T r o
/0 dt (x, )9, P { Pz t)L:O - /O dtP(z, £)0(z, 1)
T
— (2, TP (2,T) — (z, 0)5(z — z0) — /0 dtP(z, )0 (x, 1) (B18)

or over space T €] — 00, a using the space-boundary-conditions of Eq. [B14] both for the contribution involving the
empirical drift ji(z,t)

r=

/ dz 0,19, (e, ) Pl.0)) = [0 Dl 0 Plat)] / dfi(, ) Pz, )0, 0(z, 1)

T=—00

:f/a dafu(z, t) Pz, )0y1(x, t) (B19)

—0o0

and for the contribution involving the diffusion coefficient D(x)

_/a dz (z, )02 [D(x)ﬁ(xﬂﬁ)} —_ [¢(x,t)ax (D(x)ﬁ(g;,t))r:a +/a az (0, {D(x)ﬁ(x,t)})az%/](x,t)

T=—00

— U(@, 3" (1) + [D@) P, )] - _a daD () P, )32, 1)
— w07 (0~ [ D@0 (B20)
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Putting everything together, the contribution of Eq. reads

LEmpi [P(.,.);ﬂ(.,.)} :/a dz

— 00

T A
W@, T)P* (2, T) — (@, 0)5(x — z0) — /0 AP (x, )9z, t)]

_|_/0T dt [— /a dmﬂ(w,t)?(w,t)axw(xvt)}

— 00

w [ ot - [ apwre o]

— 00

= [t [ Pt [0ub(ant) + 00,00, ) + D))

+/ dxp(z, T)P*(x,T) —w($0,0)+/0 dty(a, )y (t) (B21)

— 00

so that the bulk lagrangian of Eq. becomes using the explicit rate function at Level 2.5 of Eq.

LB P ) )| = /_ de(z, T)P* (2, T) — t(z0,0) + /O dp(a, 3" (1)

2

T s [z, t) — p(x)]” - 2
—|—/O dt [m dzP(z,t) ( 1D() (0w (z,t) + fu(a, 1) 00 (, t) + D(J;)@Iw(a:,t)]> (B22)

The optimization of Eq. over the empirical drift ji(z,t)

[ Bulk {p( s (. )} R
AL : fi(z, t) — p(x)
/ Ofu(x, 1) (1) ( 2D(x) Oui(z,1) (B23)
allows one to evaluate the optimal empirical drift i°P*(z,t) in terms of the Lagrange multiplier ¢ (z,t)
2P (z,t) = p(z) + 2D(2)0p1b (w0, t) (B24)

The further optimization of Eq. over the empirical density ]5(:107 t) reads using the optimal drift of Eq.

[ Bulk [15(7 s ey )} [ﬂozvt(x, t) — M(x)]z

0= — P G0) =- 1D() + (. t) + p°P (2, 0)0: (2, 1) + D(2) 34 (, 1)
= —D(@) [0ut(w, )] + 0itp(, ) + (u(x) + 2D(2)Dp1)(x, 1)) Dy (x, 1) + D(2)0; ¢ (w, t)
= 0 (1) + p(@) ) (w, 1) + D(2) 054 (. t) + D(w) [0 (x, 1)) (B25)
This Hamilton-Jacobi-Bellman equation for ¢ (x,t) can be transformed via the change of variables
Y(x,t) =Ing(x,t) (B26)
into the linear backward Fokker-Planck equation involving the unconditioned generator F, of Eq. [§]
—0(x,t) = u(2)0zq(x,t) + D(2)07q(x,t) = Fuq(z,1) (B27)
for the function ¢(z,t). Using Eq. the optimal empirical drift ji°P*(z,t) of Eq. becomes
(P (x,t) = p(x) + 2D(2)d; Ing(x, 1) (B28)
while the optimal empirical density Port (z,t) should be the solution of the corresponding empirical forward dynamics

of Eq.
8, PP (2, 1)= —, [ﬂopt(a:, 1) PP (z, t)} + o [D(x)ﬁopt<x, t)}
N [(u(x) +2D(2)d, In g(x, 1)) PP (x, t)] +02 [D(w)ﬁopt (z, t)} (B29)

Using the backward unconditioned dynamics of Eq. for the function ¢(z,t) and the forward optimal dynamics
of Eq. for P°P!(x,t), one obtains that the ratio

Port (g 1)
q(z,1)

p(z,t) (B30)
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satisfies the forward unconditioned dynamics involving the adjoint operator F, of Eq.

8tp(x7t): 8tpopt(x7t) -

1
q(z,1)
= @ [—ar ([u(x) +2D(2)0; Ing(z, 1)) POpt(x,t)) + 92 (D(x)pom(x’t))}

port x,t )
M [11(2)02q(,t) + D(2)02q(x, t)]

= 0, [u(x)p(z,1)] + 07 [D(2)p(x,t)] = Fip(z,1) (B31)

c.  Taking into account the space-time boundary conditions to obtain the final optimal solution

In summary, the optimal solution P°P*(z, t) is given the product of Eq. [B30)
PP (x,t) = g(x, t)p(x, 1) (B32)
where ¢(z,t) satisfies the backward unconditioned dynamics of Eq. while p(x,t) satisfies the forward uncondi-

tioned dynamics of Eq. In addition, we have to take into account the time-boundary-conditions of Eq. for
x €] — 00, af at the initial time ¢ = 0 and at the final time t =T

8(z — xo)= PP (x,t = 0) = q(z,0)p(z, 0)

P*(2,T)= P (x,t = T) = q(x, T)p(x,T) (B33)
as well as the space-boundary-conditions of Eq. for t €]0, T at the position z = a
0= I:’(x =a,t) = q(a,t)p(a,t)
)=

3 (t)= D(a) (8, P (2,1)) loma = D(@)a(a,1) (9up(w, 1)) lo=a + D(@)p(a,1) (9r(w,)) lo=a (B34)

For the function p(x,t), it is natural to choose the unconditioned propagator P(x,t|zq, 0) that would be the solution
if one were not imposing atypical constraints

p(z,t) = P(x,t|zo,0) (B35)

Plugging this ch01ce into Eq. E one obtains that the function g(x,t) should satisfy time-boundary-conditions of
Eq. [B33| - 3| for z €] — 00, a[ at the initial time ¢ = 0 and at the final time ¢t =T

q(z,t =0)=1
P*(z,T)
=T ———— B36
ale P(z, T|xo, 0) (B36)
as well as the space-boundary-condition of Eq. for t €]0,T[ at the position x = a, using Eq.
Y*(t Y*(t
ga.t) = () _ 5@ (B37)

[=D(a) (9 P(w, t0,0)) la=a] — 7(t]zo,0)

The solution ¢(x,t) of the backward unconditioned dynamics of Eq. that satisfies the boundary conditions of

Eqs [B306] and [B37] reads

dot)= | dTua(a, To)y(Talo,t) + / dya(y. T)P(y, T}z 1
t
Py, T)
AT, — 1) (T, ) dy Tla,t) = t B38
/ TW 1z, 1) / B P Tl 0) = Q. (B38)

and thus coincides with the function Qr(x,t) introduced in Eq. [34| of the main text.
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d.  Corresponding optimal value of the Lagrangian

The corresponding optimal value of the Lagrangian of Eq. [B22] reduces to the boundary terms, since the bulk
contribution vanishes as a consequence of the optimization Eq. |[B25

LBk [port (s i, = /_; daip(z, T)P* (2, T) — (0, 0) + /OT dtep(a, )7 (t) (B39)
Using Eq. and the solution of Eq. the Lagrange multiplier v (z, t)
P(z,t) =Ing(z,t) =InQr(z,t) =In (%) (B40)
and its particular values
¥(xg,0)=Ingq(zp,0) = In (m> =In(1)=0
W(a,t)=Ing(a, ) = In (WZ':E%) (B41)

can be plugged into Eq. [B39] to obtain that the optimal value of the Lagrangian

LBk [P*(-,-);u*(ﬂ]:/;dxp*(x’T)ln (P(]:c*;lmf, ) / A m( (tlx(o? >> -

coincides with the Sanov rate function Z24m° [P*(.,T);v*(.)] of Eq. as it should for consistency. The physical
interpretation is thus that the conditioned dynamics described in the main text is the optimal dynamics satisfying the
imposed constraints from the point of view of the dynamical relative entropy cost as measured by the rate function
at Level 2.5.
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