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Dear Ramakr.ishnan,

I  have not  f in ished look ing at  the
no tes  you .  € iave  me  yes te rday ,  bu t  you r  so lu t i on  o f  t he
GrF  gqua t ions  i s  ve ry  p re t t y .  I  no t l ce  tha t  you  d . i d .
n9t  der ive the so lut ion for  the moments f ro ln  ihe cr* -
q le le  so lut ion,  and i t  ' , " rou lc t  ; ;  , r  to  ' re  

"a; i " ; ; i " - iodo  th i s ,  a t  l e i s t  f o r  t he  meanr  &s  a  check_  on  t l i e
exp ress ion  fo r  t he  comp le te  so iu t i on .

.  The imned. ia  te z r  n i  n  *  r  , " ^ ! r  - r  . 1  
l -  i k el j v r r r u  ! , r v L t I u

i h a t  i n  a l l  c a s e s ' r ' ; i t e : :to make about  you. r  so lu t ion  is
ou can solve these eoua t ions for the ma-rei-na c -  Yr ' !  -

ons can so tve ete eql. letron, ( equa',, ior-
my s)nnposl r : rn  paper) f  as aux q n t r  6 ^ r r . l i i n r -* r . J .  v l l q c  u l u - - :

equa  t i  ons .
On yoUf Oi'ff.!

fo.r" the
- - , -  

* - * j .  v ! ! v r  q u J t r J !

l a t t e f  A I " e  e O u i  w q " l  e n f .  t n  l r n 1 r F  f . ' " v nV  U V  J V q I  U Y J U

f  a t , tach such a corn l>Iete so lut ion l  based
method.  of  c ier iv ing t t re  Gr l '  

- lo fut ion.

Yours  s lncere ly ,  .
n S ?'-Jfi

Al lad i  Ramakr ishnan.  Eso. .
Mathemat ics Depar , tn6nt .  
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:, ISTOCHASTIC PROOESSES IIELr\TING TO PARTICLES ;
" i DISTpJBUTED rN A co\TrNuous rN, X,gr srATEs... ..!j,
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probtoms ariss in physics where ws hav6l# deoliwith asa"niltial;1.,..
. ,rdr;sbls roprosonting-tho numbor of parficlos t-.ffi!:d in-e .9ogtinuor1,1nfinitq'bf.;,:,:,' ,

; r[ates charaoterizod by a peram eter El and this digtribution vailqs: with .another: ' .i
i prametei l lri'hioh maj bo Jontinuous or discrote; if I represents time or thicffiit is: ,,,:1:
j of *o".u *ntinuous).' this varjation occurs bocsuse of trensitiong claiactsrletioolthe, ';i ,
Iatochastio process under coneidoration. If tho E-spaco worg dissr€to ana tno sbtos ,' i
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