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. According to following definition:
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where H,, is the Hermite polynomial, show that conditional moment reads as:
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also show that above equation causes to correct function for D).
. Using Green’s function approach show that:
Gij + &Gy =0
. According to forward solution, and suppose that D*)(z,t) = 0, show that:
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has the following solutions:
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. Path integral solution: According to Markovian property show that:
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The summation in exponential can be written by Generalized Onsager-Machlup function for discrete case.

Good luck, Movahed




