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Generation of Lévy-stable random numbers

Lety be uniform on—7, 7] and letlV” be exponential with meah Assumey andiV independent.
Show that
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is a Levy-stable random variable wita”*X) = e~ Ik,

Gaussian Markov processes

Let Y (t) be a Gaussian stochastic process with autocorrelationt;) and variancer?(t). Let
p(ti,ta) = k(t1,t2)/(o(t1)o(t2)). Show that the relation

p(ts,t1) = p(ts, t2)p(ta,t1)  (t1 <ta <t3)

is necessary and sufficient foi(¢) to be a Markov process. Verify that this relation is obeyed by
the Wiener process.

Ornstein-Uhlenbeck process

If Y'(¢) is the (standard) Ornstein-Uhlenbeck processtand; >ty > ... > t,, show that

d
a<Y(t)Y(tl)Y(tg) LY () ==Y ()Y (0)Y (t2) ... Y(tn)).
Hence if®(¢,[Y]) is a functional depending anand all values ot” previous tot one has

d
dt

ye ) = (Y 5e) - (V).



