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Spektral tætheden af en 1D fraktionel Brownsk bevægelse
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Spektraltæthed af en 2D fraktionel Brownsk bevægelse
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��_heGfXb�g¨���P¬Á�y÷PÛÌ¡4÷PÛÌx
��¾S}a��®&��÷*x¦ÁÊ�S»5®&f�s=e$i(g�_hbP�§rtz�r|f�` cX`�k¢÷*z�z�fR�hrtcNg�r|�X_�x�cNg�Û
g�_hbm`�x«bmfS��_az�zmrt`(�=á5cNlGfXbmcNg�fXb�ÆX»���fIÆ�cX�­¬�`�z�g�r|g�i(g�_jfXpo��_a�m��`(f��tfX�XÆX»$^*_a��_as7lG_hb�}a�X��¾Uw

¼ â*z�i9��¾3Â âPØ&_ar§â4z�i­w _ è�ð�K�ç.KhìÇñòì?ë�u�Q�è�çNï�î�ðNé MNçNèdì©ç.Khñ|ê�íXQonvè�çNï$î�ðXé�æ$è�ð�<dê�ímíhê�ídw uR�m��cXi9s��Öz
ß i(g��trt`�_*z�_hbdr|_azhw����6
*bmcaØ�ÛÌâ4rt�£�©»$uRcX`�½(bdcX`��hrtz���f(»5}a�X��¾Uw

¼ q7½yq��N¿FÂ ^�wX®*w3q `9rt�t�©»a^�wI½�r|_a�£kC»FcX`9k ^�wIqj_hbmz�g�_a`CwÊâ*i�s�cX`7k9rtz���bmrts�rt`�cNg�r|f�`*fXpRpÇbdcX��g�cX�Urts�cN�X_azhw
gRð:cRè%ï$çNñ�ð!Upi�æ�ëÍì°<mçNñ e ð�<hìÃêhë�u"ðeUqk*é�êhèdì°<mçN»G¾�@©�^Bd¨t}X}X}aÎ6�$}X}a�XÎS»�Ï�i�`�_�}a�X�N¿Rw

¼ q fU_3�FÁNÂ Ï(wFÏ�wIqjfS_a`�k(_hbdrt`(��w^���(_
z�g�bmi���g�i(b�_
fXp�rts�cN�X_azhwnIPìÍðNñ|ðCO�ì�<dçNñ<chu.Kmê�è%ï�êaëÍì�<híd»Ê�N¿R¨ÉÎX�XÎ6�SÎ�¾F¿R»
}a�X�FÁ(w

¼ á�rt`9�FÁNÂ �jwaá5rt`9k(_hlG_hb��(wXu(�hcX�|_«z�_a�|_a��g�r|f�`7pÇfXb�k�ràÞG_hb�_a`Êg�r£cX�NfXe�_hbdcNg�fXbmzhw^��_a�m��`�r£�hcX����_heGfXb�gC¬�uR�P¡
q{��âsrF¡4÷srFxo�S�FÁ�¿�ÎIÛouRÚP»C^4_he9ghw9fXp�¡4i9s=_hbmrt�hcX�­÷*`�cX�|ÆRz�rtzPcX`�k�®&f�s�e9i(g�rt`(��uR�hrt_a`���_X»
��f3Æ�cX�5¬o`9z�g�r|g�i(g�_jfXpo�5_a�d��`(f��|fX�XÆX»GÏ�cX`Si�cNb�Æ{}a�X�FÁ(w

¼ á�rt`9�X�NcFÂ �jw�á�rt`�k(_hlG_hb��(w"Ú�k(�X_"k(_hg�_a��g�r|f�`¯cX`�k¤bmrtk(�X_�k(_hg�_a��g�r|f�`¯ØPr|g��¤cXi(g�f�s�cNg�rt��z��hcX�|_�z�_�Û
�|_a��g�r|f�`Cw���_a�m�9`�rt�hcX����_heGfXb�g§¬�uR�P¡ q���âdrF¡*÷srFxo�S�X�%rF¿��IÛouRÚP»y^*_he�ghwCfXp&¡4i�s�_hbmrt�hcX�
÷4`�cX�tÆSz�r£z&cX`9k¢®&f�s=e9i�g�rt`(��uR�hr|_a`���_X»��Pf3Æ�cX��¬o`9z�g�r|g�i(g�_§fXp��5_a�d��`(f��|fX�XÆX»GÏ�i�`�_�}a�X�X�Sw

¼ á�rt`9�X�Fl(Â �jw«á5rt`9k(_hlG_hb��(w¦uR�hcX�|_�ÛÌz�e9cX��_X¨{÷ªpÇbmcXs�_hØ
fXb���p?fXb���cX`9k��trt`(�{rts�cN�X_¢z�g�bmi���g�i(bm_az�cNg
s�i��tg�r|e9�|_§z��hcX�|_azhwV�5_a�d��`�rt�hcX�­�P_heGfXb�g4®&��÷4x«ÛZ��¡�}a�S»$^4_he9ghw�fXp�¡4i�s�_hbmrt�hcX�C÷*`�cX�|ÆRz�rtz
cX`�k ®&f�s=e9i�g�rt`(��uR�hr|_a`���_X»$��f3Æ�cX�5¬o`9z�g�r|g�i(g�_jfXpo�5_a�d��`(f��|fX�XÆX»CuS_he�g�_as�lG_hb7}a�X�X�Sw
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¼ ��cNbd�X�IÂ ^�w$�¢cNb�b3w t ìÇídì©ðNï�wP~ w9â�w9½(b�_h_as�cX`ut ®&f(w|»�}a�X�X�Sw
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�hl9cX�m��_hbawwvdc�çNï9ë�cRé¾b~êC<	SSçNï�ì°<�í%wP~�rt�|_hÆ�¬�`Ug�_hbm`�cNg�r|f�`�cX�Ã»9�Sw�_ak�r|g�r|f�`­»­}a��¾F¿Rw
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¼ ¡*½�^j��¾3Â �~wS¡4r|_a�£z�_a`C»Uá�wÊ½��|fXbmcX�m�$»(cX`�k�� wU^*_hbmr£�m�(_Xw5�P_h��i��tcNbmr �acNg�r|f�`C»Uzm�hcX�|_�ÛÌz�e9cX��_X»(cX`�k�_ak(�X_

k(_hg�_a��g�r|f�`�·$�|g�_hbdzhwagRð:cRè%ï$çNñ�ðeUMb~çXë�SRê�é�çXëÍì°<mçXñ m é=ç6OXì?ï�O¢çXï$î t ìÇídì©ðNï�»,@Ã¾ÊBd¨É�X�R};�SÎN¿Ê¾U»
}a�X��¾Uw
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}a�X�XÎSw

¼ xy_a`9�FÁNÂ ÷7wGxyw�xy_a`Ug��tcX`�kCw*½(bmcX��g�cX�àÛÃl9cXz�_ak2k(_az��hr|e�g�rtf�`�fXp�`�cNg�i�bmcX��zm��_a`(_azhw m 7,7,7 Y è�çNï(í ] ðXï
_ çXë©ëÌêhèdï{k*ï$çXñÍuFídìÇí¢çNï$î�b~ç^<¸SUìÇï�ê m ï$ëÌê�ñ?ñ ìfOUêhï�<dêh»¹xG÷*� ¬ËÛË�n@©�^Bd¨É�X�R};�S��¾IÁ(» ¡4f3�X_as�l�_hb
}a�X�FÁ(w

¼ �4À:�FÁNÂ ^�wGá«w��Pi�k�_hbms�cX` cX`9ka~ w�À¹rtcX�|_h��w*uSg�cNg�r£z�g�rt�hz�fXp
`�cNg�i(bmcX��rts�cN�X_azh¨PuR�hcX�tr£`(��rt` g��(_
Ø
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ß i(g��trt`�_*z�_hbdr|_azhw����6
*bmcaØ�ÛÌâ4rt�£�©»­}a�X�X�Sw
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¼ ��f�zd�X�IÂ � w(½&wS��f�zmzhw��PcX`�k(f�s!p?bmcX��g�cX�Gp?fXb��X_hbmr|_azhwy¬�`��7w(÷7w(Ú�cNbd`�z���c3Ø »R_ak�r|g�fXba» � cRï$îÊçNé�ê�ï�å
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