
HAL Id: inria-00074045
https://inria.hal.science/inria-00074045v1

Submitted on 24 May 2006

HAL is a multi-disciplinary open access
archive for the deposit and dissemination of sci-
entific research documents, whether they are pub-
lished or not. The documents may come from
teaching and research institutions in France or
abroad, or from public or private research centers.

L’archive ouverte pluridisciplinaire HAL, est
destinée au dépôt et à la diffusion de documents
scientifiques de niveau recherche, publiés ou non,
émanant des établissements d’enseignement et de
recherche français ou étrangers, des laboratoires
publics ou privés.

Multifractional Brownian Motion : Definition and
Preliminary Results

Romain-François Peltier, Jacques Lévy Véhel

To cite this version:
Romain-François Peltier, Jacques Lévy Véhel. Multifractional Brownian Motion : Definition and
Preliminary Results. [Research Report] RR-2645, INRIA. 1995. �inria-00074045�

https://inria.hal.science/inria-00074045v1
https://hal.archives-ouvertes.fr


IS
S

N
 0

24
9-

63
99

ap por t  
de  r ech er ch e 

INSTITUT NATIONAL DE RECHERCHE EN INFORMATIQUE ET EN AUTOMATIQUE

Multifractional Brownian motion:
definition and preliminary results

Romain François PELTIER, Jacques LEVY VEHEL

N˚ 2645
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o�[^s�t¥`�[voNk\Zm[voAt�yNs�b?§�¯±°m²)bIk���³º§�¯±°\²�tm[^opk�bno�bI·%bIkrZ\bntmz�bn|Ik\il´pbn`�bnopk�w�� bI¦~z%[vth_aopk�q�b?µW¶[^w}q�bnZ¥bIk¥w}bnt
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q�b�tmi}`«s�w£_jk\i}[^o�bIk{sAo�b�z�Zm[N|�bnq�sAZ\bSq�� bnt\k\iu`2_<kmi}[^oªq�b!§�¯±°\²rz�[^s�Z�o�[vk\Zmb�`�[Nq��bnw}b^¬
� ¾ �j� ¼ ��� �¹ � `�[vs�´^bn`�bnoNkª¡�Zm[�¢�o�i}bno�� Zh_j|Ikmi}[^o�o=_ai}Zmb^x�� Z�_a|Ik�_aw}b^x�bI¦~z%[vth_joNk2q��ÔµW¶[^w}q�bnZ<x�q�i}`�bnoAt\iu[vo
q��õµ�_jsAt\qA[vZ\·�x�z�Zm[N|nbntmt\sAt Á _jsAt\tmi}bnogx~z�Zm[~|Ibntmtms�t�|n[^opkmi}oNsg¬
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Unité de recherche INRIA Rocquencourt, Domaine de Voluceau, Rocquencourt, BP 105, 78153 LE CHESNAY Cedex
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