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1) The Fokker-Planck equation, H. Risken
2) The Geometry of Random Field, Robert J. Adler

3) An Introduction to Random Vibrations, Spectral & Wavelet
Analysis, D. E. Newland




4) arXiv:0804.0747

5) arXiv:physics/0406120

6) Data analysis: A Bayesian Tutorial, by D.S. Sivia & J. Skilling,
Oxford science Publication, 2010

7) Data reduction and error analysis for the physical sciences, P. R.
Bevington & D. K. Robinson, McGrawHill, 2003

8) Error of Observations and their Treatment, J. Topping, 1972.

9) Practical Physics, G. L. Squires, 1985.
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Subject Subject
Langevin equation 3 Introduction

Kramers Moyale Error analysis 1
equation 1
Kramers Moyale

equation 2 Probability distribution
Kramers Moyale function 1

equation 3 Probability distribution
Pawla theorem function 2

Error analysis 2

Ornstein uhlenbeck PDF transformations

process-nonlinear Characteristic function
Langevin equation 1 Perturbative expansion
Fokker-Planck TPCF-General view
equation 1
Fokker-Planck Power spectrum 1

equation 2 Power spectrum 2
Covariant form of FP
FFT

Non_Gaussianity 1
Random walk 1

Random walk 2
Langevin equation 1

Non_Gaussianity 2

Non_Gaussianity 3

Non_Gaussianity 4 ; -
~ v Langevin equation 2

Multifractal analysis
1
Multifractal analysis
2
Multifractal analysis
3
SWV-DA-FBM-
FBM signal 1
SWV-DA-FBM-
FBM signal 2
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