Problem 4 : Fokker — Plonck approximation
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Use Fourier transformation
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For Tnitial condition
Px.0= $(x) .(50 that I:,, Put)dt= |)

Bto= [ Pixoe™dx =e®.

this, Br(f.b=

u’fv?){

Ptz |5 Pee ™ dt

Iw —ifbevt) - Dt

dt
-—(]_‘f-nz‘ﬁ df



