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fractional Brownian motion
Mandelbrot 1968

stochastic process x(t) with Gaussian increments:
< X(t+ At) - x(t) >=0
<[x(t+ At) - x()2> ~ (A)Y  with ye[0,2]

v=0
white noise D=2
v=0.5
AT RE
‘ 3
X

v =1
Brownian D=15
motion %t

v=1.5

t D=1.25
Y= M

t D=1

fractal dimension
D=2-v/2
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Resistance (Ohms)
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