Stochastic000117

S IPIVA | E— ra/r(,ﬁ/wr_‘..f
- . 2
,}{h—'/.“ J,:’&f -*fdd_'w
elatisn :..n;{'\'nm
— /%’ C‘-’-"rr la s f 4

X Wifjlﬂ{'ﬁJ and Un- Udﬂ.ngl‘m fed Cotfel atven

——————

—
LN
Cnrrl'ﬂ.ltld'-‘” Coe m{ftu‘f_‘ Afdu':’.!f Eye

Vole <
Carrq,la..ﬁa«\ ][Iu..;%'.u. ‘:;'/ICE

- - . = ) _
.._%-l-/r :T'F\T:ijfj/ﬂ__f‘ﬁ/r& )J-.-Ju:_,fc)‘fg_}{;,}—-f
CrMia—Cﬂfr‘—"ﬂ‘d\tﬁ "FLIF) - {?“ - = } — ‘(r'f - %

L — o

'{quﬂli—- L) I:KH}

{4, 4. -9y« 3“;‘[

g "ffJ;f" —=C ( %t gf;) = < l Xt - <1>][ ) 20
[} . LL —

, A
:-/’.IH.- C]yﬁ q’
: ( 5
EK i: {ur & S’Idd"l'ﬁhmrj T ‘{ te [—= T [ o7

v T 6) o
_— Tsotreprc A _—
Homagerewa

= Tw)
i all

T), 16, TCr)
PR P L s .-.)-"I ’ ,",/r’T'//-’



&
0~ (t) = ks % _
G (6 = cts O ~
- ot
ﬂ;c r <+
[ Time &wars

|

rr/d_}’/) -”'l::""‘ (cf"'.l a’l-_.w’ gy Wf"p' fﬁ’_;{/-—"y' "-(J

R P A.jla, ( W l
Y St TH in «é‘(j
s “"J T se orre Fan

A

P

Car— (’_ﬁ.«m— -Sanes ]
—_— =

(L(T_,ft') — p(T)

|
%,_ﬁ o

5 —

St ) Meakl Defiibiom

_Joink POf -
W Lir o+ . T+ T 4 :

E CT) one - th{'

T



— I;IUHTr) 12Ty 13,5 - = 5 NN/

- i:](Ti ltr*t;ﬂTL :’&ﬁ‘t;:: Tg: .I:.Hf 5 - - _T,\r i',u:r?

Iz ) 1
_,,/ 2 - Strong Em—_———————
A  Fe
e . {/ g’(‘bl'{'\l._f‘r*ca-r. ‘f
o s
Y A
Two - Porat  Stabichcs  am d Shatiovarty
P T, —— 7
Correle van
1[9:"{"; x‘-i'{_?-: Loty - 'I-p.':::-tr.'n ?(

gt
s

= I |
- C = { wet) xet)y = L xlEian) xaf:J'+¢)>
ang !

—

Ctut)) = { xet) 9‘1“19%
! 5 s

v Ll



} ’ K |
C(Iin'}:ﬂﬁﬂ:pi— D L) X

K=
L 3’&'&%%&:#5’
N l §
C (ﬁ(tfll@cﬂ) :"C(x(ﬁj) %(mj))
l =T |
C (tot)) ih C( | To- 4, \) = C(T)
% #__ % T 0 ”TEL z[
tot] e
b 4, -ai=t
" N_n.{‘/ It“q"-*tjl:t

i ;.- '1_; el
Aute —Corra latiom -Cw;’ndh (S.Jruh*\'dha-rd)



— —

—

« Sh—-"i\iﬂ-—a—-—-)

Cross - Correla o 'F‘*- oy




. R

,
- =
w08y g2

UFL Cﬁl"ﬁ'ﬁﬂ’i‘ﬂf-’!

@ C (tee) = { &) fxut;> = 0
*r =

—_—
—

@ Iﬂ"‘ﬂ-l" MnMa L l,,'ﬂ.{'g Qaﬂ |.M-'L-

o ’<1> =° < -}‘[ et )- KW
_.{13 k LA

) k) = [ &) !

CL{TJ ( )t 4 T

t

— JJHH J;LL‘H T) Ay X&) E(Mﬁj 2_({-47))

Cin. (ko) = Uik b))

|
C it b)) F«r\ |

(tu'.f‘;‘ ) = !
- Ceo o (e-6l)7

¢ o / < . e =,
yd’lf.(?.r/ T)}I ‘/_'Lﬂh _-VJJJ J_',_pj
_—

o £ AlT) EJ J_x_i; J;i{-nj

bt'l‘dr X l’cﬂj) - EK%‘HJ iﬂ;ﬁ
o 5
-
#

i 1




..'{_' S Un-CorrelaTad —

b{xt)s R{t*rJJ = Etl[ﬂ) f’ (RE+47)
h L

r

¥Q —>
J 7

Q'l: QLM%"'MVL}\L time Scale

&(T]

A

’/———\

Cla..‘-sf"ﬁ' Con {'\'uh a‘p SIrof-I"‘% he T’“ﬁftss <5

/ s .. T2, ;- — -
[/’;;gffgfﬁﬁ"f’cf*’? & GSenT gt

—
j_@ @Q?wclht ?{nt__ 255es ‘_f_j_.zi d’m,.;'..a ' 9
f:.,u / —

"'@ C:GMPL{—"H:) QMJJHM Ffl Cassas ﬁ"i""-".)/" ¥ (.5__,.;*?

_F

|~ N . D /"';_,'/



_____": LE/' rlan( Ko JreceiSel -—-"JJI_,'L Uué.-f T
ﬁ
L, {11.J-L1 - - 9{”11'
N-—jm-n‘f FD‘F ‘tu{‘tzitl' -4:.{7”
( ;JTJJ,JT
= F< :fﬂhi_i” J 92”4 Yhuo 2 r}id-lj‘t”—t. Jﬂ ) _'.! ﬂ'ﬁt)
XI:JL?'N-H‘&M—! IKN-I Jtp:_a_.j - - p.g‘:-ti)
b4
P("a_ita. jliH‘(:.i) X P( %ut])
\r—————!
ﬁklﬂikﬂj;ﬁﬂ‘"&;u;j - - e Xt = ri"’rL’m
W
by ty) Pyt ) w. - - x Pty

<

per— P Ut x bz Pet) POV E

—_—



T:J(mﬁ:-'trfs f)f.“__. :tﬂ_i s - - 1J iJ

= F(Il”‘{:” Xy \J N-’\) A Fw‘usu%ﬂa )0{”_1,1%..0_1') . -

> 'PI:XI 1{_1! X, 1) j)(?‘l .I{'I.aJ

‘[—)Cl\afnuwh__ Kelomo gro/ Con 4o hon
(E]aﬁ]
é (r)(\_)’.? {_:'_-, > 9“3_ ;.t}_i_; llJtl)

/
&%

JD Lﬁi sty 2 X, ,t) —J‘J [7 (ff-aJJfSJﬁ-zj{'leu'th_)

;—.—Jil %2 h&’h:h 1&;%3 % Jtl] hk‘h,}t 1 x A

R -
(=)Ll b)e
— ’




A—
B c['lg_ EL'&,J'{'} ?(J.;{'L) ’P‘Ukzjh. \ 1;;%,)@)

bxytasa,,t) g

h_k Y%, . t) EJJ;L h (Xt 111 ,t;,) E(?‘;,;t;, )’\Jh)

Pax,.t.)
L k(lamfal?«”td _j JIM ktij,tjlxuﬁ) h“”m
'ta—fa. = t;-—‘tul = T ji' ‘g‘rc‘
F(‘la :-'L_*'rl't | 11'.-{_) ;J.J'h }:Qijz{"tlf ]%J%-ﬂ-’f)

1(__3 b xorba7 ) 2, 1)
Y
A(’t) ES!}\‘ b(%;h&?llﬁ&)_.

A3

T { L bt ot sl

N(T) k

—_— T /ﬂ\

Vi



_C_'—_C o
MarWos Jd)}qﬂi

Mo oy
b
e 39
N o
Foc 'F‘,_':!_} Cd""‘s-‘kj
———
\\\_/__\\L
Ny
A D
_— /
/.
ecghhd S I ty'r_r—jfb










