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海洋大學河海工程學系2007偏微分方程第二次作業(貴妃醉酒)
1.Define p(x,t) : probability of appearance at x for time t
  Appearing frequency for each time step  right: p  left: 1-p
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where 
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 is the mean value and 
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 is the covariance and p(x,t) satisfies

[image: image4.wmf]2

2

pp

xt

k

¶¶

=

¶¶


subject to the initial condition
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It can be obtained that
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2. Use p=1/2, plot the PDF of  p(x,t)  for t=100 using continuous and discrete functions. 
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