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�� �� � �  � � � � � � � 	 � � � � k �� � �  � � �� � � �

γ(k) =
1
2

σ2 (|k +1|2H −2|k|2H + |k−1|2H) .

�� �

(X (m)
i ,X (m)

i+k )

�  � � �� � � �

γ(k) =
1
2

m2(H−1)σ2 (|k +1|2H −2|k|2H + |k−1|2H) .

�  � � � �� � � � �� 	 � � � � 
 � �  � 	�� �
 �� �� � �� � � � � � �

lim
k→∞

ρk

k2(H−1)
= H(2H −1).
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ρ(m)(k) = ρ(k)
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 � �� � �
 � � � � �� �� 	�� � � �� � � � � � �
	 � � �� � � � � � � � � � ��

� � � 	�� � � � � � �  m → ∞

ρ(m)(1) → 22H−1 −1

ρ(m)(k) → 1
2

δ2 (k2H)

� 	�� ��  � � � �� 
 � � � � � � f (k)

δ2(k) = f (k−1)−2 f (k)+ f (k +1)

 � � � � � � � � � f (k) = |k|
δ2(k2H) = |k−1|2H −2|k|2H + |k−1|2H
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X̄LRD = 1
n
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� � �

(X̄LRD) → cγn2H−2

H(2H −1)
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� � � � � Γ(x)
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