feedere. 3 summary

Hean //ys + /pass age Vg

T =& T o= [t cryy)

é’ o

Clot) = LAp(SHEDy < it [y
rod. bal lo portiedy /
/s#(z ad {V ;:é . ) e

L A e
Z

ld y a =
T(o)= 2 [ 2o (g, Yl
X

Yl B
l;//X): 6)(/)[2 fp/x’ —1437({";

Escape 0t polectial forrrep - hpamays proéloa
0vu/0l4444/¢4/ /JWA& in a /,,S)Ld& /wﬂuﬁ@@ Zé[k)
B)‘< = - Z/{I/X)T' ﬁ'()cj /okdb
D= - Aiflisi v eonpivat

Sk‘-\‘ou,w:j selikton_
X/l U <)
Pl =W enp [ - 35
suh s b feckjour U(x|
o =) Vg, B
{ - x,xd (ab)
x =9 a 9JcC
T (=)
T(a—x) TA,_ Jueais VZ,-,,S,L ass €L Ve 2o X, 1§ zu/f{e smaly
Jor X, i et vl ot guite [w}z f'o, X, i
Ho V:gb/- well.
= ) N WW%W#&&%MSW%—{»%//;U-WZZ

Speuch st of B Vine oy ouek coivy He Loyrey -,

L ucafa-éim con & Seoy a5 Yo Ve Hal
a,/;onm‘ close o ¢ fr‘w« Yuiked

wdeppident o Yo sart leassa.
We con  wow  assiue Yt hear 4
b= uff)- +(EE)°

owd peo a

Wiz ufe)+ 4 (S2)

The toustaut  Jacte, fy
7 : Vot Jacts o. for T(2>%) 15 wahsafed s ;

SUDT L T T Ule -
IR A

Ho frotcl Hgires Vo peacd
Ibes;ﬁ'm_ o a (Hs g, 55 abuost-
f/ Taifral  anf v@u! PN,

We  caq wh./("

Statistische Physik im Nichtgleichgewicht, Dr. Anna Zakharova, Langevin equation, 13.11.2019, 1



~d V2T exp J- Zt/qj/g]

ard Y tuner V&c(w Kezomes, I a,s)u,m;;y X s w!l)lpﬂ,_
r/?LL;/%,cwﬁ»né it 4
/:OIA. 6,

Xo u/ . Ll Y/l AN
ParG) - Loe [ 5= 0] v oy p g0

2§t
Fibbg 4 of Hone 1 4, g for T [asx).
T(Qd& )(,): 9 £ & exﬁo {Zi{/é}— Z{/qﬂ/b} Weanans

(S ? rede

G o dhon g ffam hepiced yeathise

This is the olassiroy
o We cau oy e readson. 4.

o ey o
;)c; divide Hhay X =a Species A puw ,(i_jc /lis ::;Zh}C
i H sion proces = dwo  speg; | »
° spetia W
/zzwiaf at &, Fv Hhe cheim, % %C ﬁMd

/ . Y .
gives T valee: Caction, stabsshiend heechaeics

@ =kT, «- Bolamanys Cotrfaut-
T~ absslie Yeluperattecse
TLL Mot impgy ’(‘Ch/’(
spor Aeposidbuce . Yeuperaseoe
AE
exp [ F)
The “p. f«w‘nr represonks  probadds
2pr bl Cily Y. H, 4
exceed Thal ;;Z 7%4 &,wia» 9 ﬂé ﬁy}fe% &iu_J MJ?/ N
The moleddss that peach s wersy 4
with a cetajn  fiife /,r,@g,@g_
4.3 Laajeviu. a;uq,#.‘az._

ih Bt mad a;wieifriaw.
e PV i e Lhea, Keac o,

dx
gt = a(<t) + b /xt) 5['[-) o ches hic Chff. epratoe /3595)

§(F) = randoin force, fhuctiasing roucdoc Nom, vise
adbifive porse 4[5 %) = courte
miuddiplicative pojse - f[x,‘#) depench gy s

Tw wlies pasl
° e approathes 4o 4, MA,Z;,SI} ¢ Stoees Ve Agnami cal S4s Voums
R How 4o Thebe :
/h de [heakions 1o, Ve deserpion i1 a systen ?
add Jloccheends \I
‘ » CMILer  fl ot iy s v ety
591::;/) ludo e, O%nmcs fwr te ”%“—W’C! %tﬁ rerZé'
! Colsider stafisbicay Mms"/’% /7 é
%}4’94.

Statistische Physik im Nichtgleichgewicht, Dr. Anna Zakharova, Langevin equation, 13.11.2019, 2



Exduple | panodom  movesment ¢ « /’""’L'MC [/D"e&‘“) e a Mol

due to colliSions with th molecd, o He Juid
%—Z} Browhian  movion [ Rokert Brown ’IJ’Z-I) ‘
. %V E/hs/e/

Paul }»a«g@ww fﬁmu[v/zo( Abdery © frmitated
SHE foo Fme doppactint ol B for
L o by p )

7906 7 lf“"/ @ porticle in o
) . ofein posibien x
mx-_-\tz-/x +& F 1965 ~*
7(v14kvu. hoise

bawssion while hejse. i 3
ﬁ’_ﬁ_ ( idealizedio, oo realistic Plusheiatng 6900
V&P'“w‘; varyfug higlly Vregular L fucduotin

<3 (4;)7 =0 w0 Uuan

(Z[‘f}j(‘fy7 = CSJ(‘E'fy for T $4) “d $(4) we sl‘e%)/vce% Judepeonslonr

N ow cepveladion o M bts (Cinfinite yavianee ).

A,glu,y momerst  Ygussh [@u«sxi% syl

S
‘ vk Lot Powes ;Fumz daus;’q_ ( Wiewer ~ i obry, 'Hu.oy%>:

3 Sty 1 S <30 glem)> <

2?T= Cont
Moth. diffiectly : 504 s discout.  mot- jutequably
(ol ey fsw . and  stech, A

rebon /an/ .f)‘refol«wv/céj
dx = a(xt)ot + 4§ (xt) dWw(t)

e _dw
witho ¢ (¢) < JE
W[{.} stock. procen

+ . <
=Y x(H- )= [dta (5 #)+ [ dw /)4 (5 ¢) [ %)

o

Covmzd—tm 1o FPE

bl __ 9 a x, A y
gr Pt k) = o gs TP ] g o Tt p g
ah:‘# fal% A=Q_

M’,Z/«s;m u7// D= ZE = ﬁM
Z

Statistische Physik im Nichtgleichgewicht, Dr. Anna Zakharova, Langevin equation, 13.11.2019, 3



