










Langevin equation (3)

(L3) 

We then take the average of eq. (L2), employing the well-known resulst from the
equipartition theorem

and further using the notation

we obtain a first-order differential equation

for which the general solution is   

Finally, for times , integrating eq. (L4) over time we obtain the result

or

(L4) 







normal Brownian motion

Levy flight: superdiffusion






