Random walks

TZO\/V\J\OVV\ wakle e 2/47*~

’P)T‘O’\A)V\:\W V\AoJﬁm

e
>
s
€= S\{P 1 2% § ’Q)V_M'\\M\ wnoRen Ty Hle -@:V"\I‘}'
T= %W\L\—uwgl\—,rs s ™o &‘["90

. 2 .
Wl%\ .%— = lhD (V\: A vz a1 MB

\\mlu—u"*var = £

s < _ ST

L=

g;ZV\ﬂo\\w\o S—\—mr#wa a/jf x € Q w\,\o\'-\_ one

@PYV‘W\A?Z e and o TLJ\CL\;\w? B(JQ_ 7
© Avennge ke b oreadh YR
® Average vovard § the tnborest vile i ¢

,E:‘Y.s,). Lok DN ok Hae paat B € IR Q) )32-»?)

NN



,‘:‘rs,;. ak QL oF The Pt RE IR Qﬁ éJ(—>K)

b
N = stav l\ws r\‘\wf'

LQ,{' ux\ = o«wemg,e 2 oand T—? yu\« S']‘Af"} A‘\‘IG—&

we &——7 R
Tl\_b\/\ \i— < ¢ ’)Gl : M()r-\= 8(!) \a-cpwu \’u-\« L\AV‘Q alr4.\17 L\\:’-B:R
(ot )
II/ x € R “I’(«\b\/\
wW= L wlre e) -~ 1 u(x— &%)
oo
owre e v 2w 2L \ALi-*feq,)
T yom stowt feom &
Xt e + ‘: wb—re2,)

L Q&(m—u(\ —2u) ~ u()c~ze,)>
L

¥ |G (u(ﬂ+ ng—v_utx)—xu(x—ieD\ = O
N\VJLF\H*] \o? q, Avda \O\a_ st

* ulx+ge,) —2 ube\+ ube- £e,) a4 M(’{"éex\_lk(’d"'hu‘ze‘)
o €

= O

Lb tbo wme LHgh (- (=572 )

i Wlx ke LX) = 2w, ) + ulc—¢,x) = lim “x‘(xl* i;’(ls_ “x\(’\-b xv)
€0 et =0 e
_ U\v(x‘(x\;xl\ ~ (Ax\xl(le)(l) _ }’LL\ ( }

'L )
C_cmd/u\(‘\w * iw\rhw

1 1

>
5_3_r 4 =0 o~ R
- IXY

e avtrage vewand ux)  is Hhe si€afion Fo

Au = o in R
w= g o R

@ e Averpct Vime T DR




v v enwn oo Surve e s~ v -~

T\x\: avensae ‘,ﬁw.,c o IR Js‘\v\r")\‘vxa ok ’xGR

5{ —\_('I\—_—_ .‘t\ [\T('x A {2,} -+ T(’l- 215
+ T(xa tey) —t"l’(z-&c)} + T

7
owuu.;\%\w forr 5 e do bl
ravm:w:mé Slops . e shep

’Y’(x*u(\ —‘ZT(W\—\_I-(Z—-ZED . '—T('x-k 240—}7(1}—\T(1—cq1_\ . T =0

_\_)
B 4
’r('x_-\—sa.h —2 V) —\—w'x-uD N T zé,)-—'z_f(x)—\T(i'-zeL\ . LT o
g el £
Lg(- E—-»,o) & = D (: o Dt N WO SO SNPA .—:z\
T
ouquS\M C%d%t T~ onids 77 D= i
\ — 1\/\’[;
3T N pail 4 L = o0 hac vaik N
}y"" )—x'.} D (\%‘H,\) "t e
Ewe
2 D b_\—— +~ = O
ik of DAT -
. _ BT e Bieme
On ¥R: [T o = S By

E)(W& ?: Hice a:ﬁrmtms R>o
Smk&’{\k%

Wi, w) = R (o
R J N
{Au: —2— 2L =—4
W= o N
P>
X U
\1‘» T= (:5 Mo
‘DAT’E\= %:‘wﬁw*l=.‘_(_ﬁ\+\=o
A = o o SR
rT('x,‘3\= R- y)"al e Avmed
4D oo x=9y=o

r—\w\ro\.% e to  ex it 15

D 1



r—\w\ra. ‘{:\VV\L *o -Qxﬂ\‘} 15 (T(x R \= ﬁ;ﬂ“_ Mo ,(w\w(-
" 2 ’ 4D ot x=9=o.
2 | Rt

513 4D

]

'h r:,{ocl.'»?l

'Ex ovv»«r/ex_ aw‘\iku.o( AdA N \/\ﬁurm/\ow“\c 'F\A/\/\C'kw\ L\(K“a) '{\3
_\—(%‘3\ 'llﬁ V\/\ALLL WA 2 ,QXMHJ/; ‘g\,\c\,\ a8

Mx,@ = Q('t‘!b)h + (x ~ij>v‘ (V\:\"z,..— D

T . R w)
0 4>

saﬁis%w; DAT<L =0 ; T m IR,

\’\\L\I-/\.L, (){cv = >(1+ DZ— R.()L-‘)".b(‘jl\ < QZ
£ X o R = [o 'T > o \\P) E'j

f%vw(— T expand tn e Fourier sevies
T&; T(y‘ t)\ = V\«2=_1 :’L:l C""“’\ §\)w(w\x3 5\“’\6"33
AT = 2o 8T= £ T L Eron) e sidy
|

D



QV\L VAo @ g(?—ec‘l“o( 654m Corrtch<0( ,]C,, (:h—F(A‘{;M.

,a(r;)—_ x evwnrA “ap o exTRma A PGS{E

M(Y\: fXF&C'L(O( Y emmn d lurm ex’r-ij
14 Yo stot ot r e IR

P The Aewand is veceived inHee Ftne
u(x) 15 measnd  n coment Aclhans

o= EWFIA"L\W\ V‘o\-G_, .

$\ W = $€Y+ 0-'L ‘r\w 'E \‘\«’H«_c
utwe

Equobon for w-R—=Fk,
$ o J ﬁ’%m < Lfn

‘[ —rt wlx~t iz,\ - ulx~ T2 ) u(xwzez\—r— u(¥~z2,,\
nwxd= o
L‘

e—&; c’{,rrz c{iow-fw nllaRen

M(kfggl\) —-\-u\(x—-ge(\ = V\L*L'kiﬂ.,,)—k m(i—f.@,_}

vT
4 ¢ ) =
T
9@ l\g{ —-I) W) = wxTEe)-1 al) T u(x—ig) Y W (x¥r fe)—2ulx) Tu (X 5177_)
Z‘L

st

Lk fo6  ond  asseme tdDTt= ¢ D= Aibfusion codbaant

/\LJ/\,\
v T

b
£=> L'\-

T2 4D T

) with £, 70 ?/\\P‘(/) T wu= Au o~ R
©
w = 2 o IR
Vot Nu=- Zw n Hee Edbe —Langa ea\v\o&\w{w



waﬁqtﬂm\,\c\ﬁm 4 e 502 o
G'\\r&f\ o (Aayv\m\\u. fj{ —l\(—’iwawkc‘:ﬁ hl't

Clivee V= all Louchae Uk ave
V) ¢ mRuvuewn
(D Liwean o tach Nerangle
(= - a-LL><+<j>

va\?c(*’* sotuh o % w= Auw it R = (D,L) CK\RL
The oL(HAﬁ i A Y AN
D
1——‘—0\\,{_ ’Loéo-‘e\re bx',(x\: g \A(»c)
O g (L= wlor= o
— 6 S w(ly =)
6 L
Sa—e\,\kw M(\<\= F eqx+$\ é-a)(

M(o\:o = Fﬁ-f\:o

)
a L — . _ )
L= s pe—pe TS PT T
= O\/X —QaX
W) = R o=\
a L ~{-6\L D




