
Part 5 The theory of 
Brownian motion

Typical experiment

Basic symmetry and the transition probability

Langevin equation

Kramers equation

Einstein’s theory of Brownian motion
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Many textbooks on nonequilibrium statistical mechanics start by talking about the 
Langevin equation as if it is something you understand intuitively (but I never did).  Now 
you (and I) can read these books with confidence!


