
Winter school project

1. Solve the exercise problems in the slide (*no 
presentation).

2. Generate random numbers according to the Levy 
stable densities and check that they are stable. 

- Case I: the symmetric Levy 
- Case II: the one-sided Levy  <latexit sha1_base64="Ee2OSlHUu8un9u7pZUL780zWh3I="></latexit>
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3. Consider a subdiffusive CTRW process with 𝜶=1/2 
and confined in a harmonic potential. This is the 
fractional harmonically trapped particle. Simulate this 
process and plot together the following MSDs vs 
time.

<latexit sha1_base64="ziT/DMIzBLI2ArBXwS73+/Utr4Y="></latexit>

hx2(t)i
<latexit sha1_base64="sMXiVrLC690QthXm26+JEugugg0="></latexit>

h�2(�)iensemble-averaged

MSD

time-averaged

MSD

<latexit sha1_base64="KguLda/PCwE/QZ5teed6wH33G9A="></latexit>

L3/2,0(x)


