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1. Suppose that for a random walk in 1D, the probability of jumping forward is P+, the probability for jumping
backward is P− and the probability for remaining in its position to be P0, where P+ + P− + P0 = 1.

A : In this case calculate 〈x〉N and 〈(x− 〈x〉)2〉N .

B : For long run, namely, N →∞, compute the shape of probability density function.

Good luck, Movahed


