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1. Compute mean and variance of position of Random-walk in 1-dimension. To this end suppose:
A: P(s) = PTép(s —1)+ P~ dp(s+1) and determine various values for PT.

B: P(s) =
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imulate a partlcle based on Langevin equation. Compute:
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Compare all of above parts with theoretical predictions.

Good luck, Movahed




