numerical _random_walk.nb 20080122 and previously - mws@cmu.edu

sRandom := 2% (Random[Integer] -1/2)
Plot[
{Abs[Sqrt[Pi/ 2] Sum[sRandom, {i, n}]],
Sqrt[n]},
{n, 0, 10000},
PlotStyle » {{Hue[0.2]}, {Hue[1.0]}}]
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- Graphics =

aRandom := If[(r =Random[]) < 0.5, 0, If[r<0.75, -1, 1]]

n=0;

a={0};
v={0};
x={0};

While[n <100,
a = Append[a, aRandom] ;
v = Append[v, Last[v] + Last[a]]’
x = Append[x, Last[x] + Last[v]];
++n];

ListPlot[a];

ListPlot[v]; ListPlot[x];
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i= 1,'
While[i <= 100,
n=1;
a = {aRandom};
v={0};
x={0};
While[n <1000,
a = Append[a, aRandom] ;
v = Append[v, Last[v] + Last[a]];
x = Append[x, Last[x] + Last[v] ]’
++n]; (* end of While[n ...] %)
If[i==1,
aa=a’*2;vwv=v"*2; xx=x"2,
aa+=a”2; vv+=v*2; xx +=x"2];
++i]; (* end of While[i ...] %)
ListPlot[Sqgrt[aa/ (1-1)]1]";
ListPlot[Sqrt[vv/ (i-1)]1];
ListPlot[Sqrt[xx/ (1i-1)]1];

100



numerical _random_walk.nb 20080122 and previously - mws@cmu.edu

° 200 400 600 800 1000

15¢

10+

260 460 660 860 ldOO
12000
10000
8000
6000
4000

2000

200 400 600 800 1000



