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∂p(x, t)

∂t
=

R
∑

r=1

wr(x + Nr)p(x + Nr, t) −
R
∑

r=1

wr(x)p(x, t)
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∂p(x, t)

∂t
=Mp(x, t) :=

K
∑

j=1

R
∑

r=1

wr(x·j + Nr)p(x·1, . . . ,x·j + Nr, . . . ,x·K , t)

−
K
∑

j=1

R
∑

r=1

wr(x·j)p(x, t).
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qkjxik

−−−−→ Xij ,

¾ � ~} ~ qkj� � { �{ �µ ~} � �{ � � � �} � �{ { ~� � ~ | � ~� �� �
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∂p(x, t)

∂t
=

D
∑

i=1

K
∑

k=1

K
∑

j=1

qkj(xik + Mkj,k)p(x1·, . . . ,xi· + Mkj , . . . ,xD·, t)

−qkjxikp(x, t) =: Dp(x, t).
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∂p(x, t)

∂t
= (M + D)p(x, t).
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dϕij

dt
=

K
∑

k=1

|Ωk|

|Ωj |
qkjϕik −

(

K
∑

k=1

qjk

)

ϕij ,

�} � � � � � �

dϕT
i·

dt
= QϕT

i· .
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du

dt
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σ2

2
Du.
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