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Abstract

In this paper,through wavelet methods,we obtain the wavelet alternation and wavelet express of a class of
random processes— Wiener processes with linear trend,and analyse its some properties of wavelet alterna-
tion,and we obtain some new results.
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1. INTRODUCTION

The stochastic system is very importment in many aspacts. Wiener processes is a sort of importment
stochastic processes. Wiener processes with linear trend is a class of useful stochastic processes in practies,
its study is very value.

With the rapid development of computerized scientific instruments comes a wide variety of interest-
ing problems for data analysis and signal processing. In fields ranging from Extragalactic Astronomy to
Molecular Spectroscopy to Medical Imaging to computer vision, One must recover a signal, curve, image,
spectrum, or density from incomplete, indirect, and noisy data. Wavelets have contributed to this already
intensely developed and rapidly advancing field.

Wavelet analysis consists of a versatile collection of tools for the analysis and manipulation of signals
such as sound and images as well as more general digital data sets, such as speech, electrocardiograms,
images. Wavelet analysis is a remarkable tool for analyzing function of one or several variables that appear
in mathematics or in signal and image processing. With hindsight the wavelet transform can be viewed
as diverse as mathematics, physics and electrical engineering. The basic idea is always to use a family
of building blocks to represent the object at hand in an efficient and insightful way, the building blocks
themselves come in different sizes, and are suitable for describing features with a resolution commensurate
with their size.

There are two important aspects to wavelets,which we shall call “mathematical” and “algorithmical”.
Numerical algorithms using wavelet bases are similar to other transform methods in that vectors and oper-
ators are expanded into a basis and the computations take place in the new system of coordinates. As with
all transform methods such as approach hopes to achieve that the computation is faster in the new system
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of coordinates than in the original domain, wavelet based algorithms exhibit a number of new and impor-
tant properties. Recently some persons have studied wavelet problems of stochastic process or stochastic
system.

Recently, some persons have studied wavelet problems of stochastic processes or stochastic system
(see[1]-[13]). In this paper, we study a class of random processes using wavelet analysis methods.

2. WAVELET TRANSFORM

Recently, some persons have studied wavelet problems of stochastic process or stochastic system [2-9],
because it is a new problem and have many applicatial value. The first, we give out some definitions as
follow.

Definition 1 Let x(#)(r € R)is a stochastics processes, then its continue wavelet transform is

wisi0 = ¢ [ s 0
Where, ¢ is continue wavelet.
Definition 2 Let ¢ (X) is
L0<x<3
p=1 —1l<x<l )
0, other

we call ¢(x) as Haar wavelet.
Then, use(2), we have
(t—b)_ 1,,<t<1/2a+b

¢ T -L,1/2a+b<t<a+b

I

-b-
(") =

{ L,b+t<ti <a/2+b+7
a

—lL,al2+b+1t<ti<a+b+rt

3. SOME PROPERTIES OF WAVELET ALTERNATION

We study the properties use wavelet alternation for Wiener processes with Linear trend,we study its rela-
tional function,obtain its relational degree and stationary Properties.
Definition 3: Ler y(r) = w(t) + At where, w(t) is Wiener processes, A is contant, we call y(t) as Linear
trend wiener processes.

From above, then, we have E[y(t)] = E(w(t) + At) = At R(t1,t5) = Ey(t)y(t) = Ew(t)w(ty) =
o2 min(t), t,) where, 11,1, > 0 we have

-b
wy@b) = | yos( =y
R a

—b-—
mmﬁ+ﬂ=j}mai——1>
R a
then, the relational function of wy(a, b):
-b
R(7) = Elwy(a,b)wy(a,b +7)] = E[fy(t)fﬁ([—)dtfy(tl)fﬁ( Dydn]

—mjfymﬂma——w< " \drd]
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t-b_ t1-b-1
-], E[y(t)y(n>]¢(—)¢(1—>dtdr1
=0 f min(t, l2)¢(—)¢( )dldfl

we may let 0 = 1
Then we have

-b -b
E[W,(a,b)] = fR ELy(t)]fp(’T)dt: fR Az¢<’—)dt

/24b +b A
:f Atdt—f Atdt———a
b aj2+b 4

S+b+t +b+1 5+b+7
R(7) = f dt f min(z, t;)dt, — f dt f min(t, t)dt, — f dt f min(z, t;)dt
b S+b+t b
+b+1
f dt f min(t, t;)dt,
S+b+t

=I1+12+13+14

we may let #; > t,then have

S+b+t
tf dt = —a2(1+ )
b

+T

$+b a+b+t 5 a
tdtf dt, = L 1+2)
L §+b+t 2 2

g+b+t
I3=fa tdt dt; = ——a( a+b)
$+b

b+t
+b+T1 1 5 3
14 = tdt dt; = —a“ (= b
f fh 1= geGert)
Then, R(7)=0

Then, stochastics processes wy(a, b);sstationary processes.

| |
h

4. WAVELET EXPANSIONS
4.1 The first express method
Let y,,(t) € H, we have (see [5]) E[y(t) — yu(t)] » 0, m — oo, t € R

m—1 oo
0= 31" bt 3)

k=—00 n=—00

where, by = [, Y(O)$ra(1)d1
We have

E[bynby;] = f f ElYOy()pQ2"t — mg(2tty — 2% 2% drdry
R2
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Where, we have

" (Lm2m<r< /242"
o2 ”)‘{ ~L(A2+n2 " <t < (1+n)2™
, Lj2%<t <1/2+j)27*
k — =
o1 = J) { 1,172+ 2k < < (1 + 2k

We have

E[byun] =fE[y(t)]¢mn(t)dt:fAt¢mn(t)dt
R R

(1/2+n)27™ (14+n)27™"
f Atdt — f Atdt
n2—m (1/2+n)2=m

— _A2—2—2m

Elbuby,] = f f min(z, )¢(2"t — n)p(2kt, — j)2% 22 drdry
RZ

(3+m)27" (3+)27* (5+m)27" (1+/)27%
= f dt f min(t, t;)dt; — f dt f min(t, t;)dt
n2-m j2—k n2-m (%+j)2""
(14+m)27" (1/2+ )27 (1+m)2~" (1+,)27*
- f dt f min(¢, t;)dt; + f dt f min(t, t;)dt
(1/24n)2-m j2k (1/24n)2-m (1/2+j)2-*k

We may let #; > ¢, then have

(1/2+n)27" (1/2+)27* (1/2+n)27" (1+/)27*
E[bybyj] = f tdt f dt; — f tdt f dt
n2=m j2k n2=m (1/2+j)27*
(1+n)2™" (1 /2+j)2"' (1+n)27" (1+j)2’k
- f tdt f dt; + f tdt f dt
(1/2+n) j2k (1/2+n)2—m (1/2+j)27*
= (1/4 +n)27 227k (1/4 + 027272k — (374 + n)27 2727k 4 (3/4 4 p)27272mk
=0

Then we have: stochastic processes b,,, is stationary processes.
Use (3),we have

Y0 = im @ = Y > bt

k=—0co n=—c0
4.2 The second express method

f0e{V;}.j€eZ and hy € P, have (see[14])

0(1) = V2 Z 02t — k)

keZ

Let ¢(1) = V2 3 (=1)Fh 621 — k) We fix J € Z, then have
kezZ

Y0y =273 o e -my+ Y 277" dlg27 - n) @)

keZ JjsJ nezZ
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where
Ccl =271 f YOOt — n)dt
R

dl =27 f YOIt — n)dt
R
We also have
d = f Yu)dQ2 ™ u — m)du

We can obtain

E[dld"
Eld] = 29 f EQ()Q 1 - nydt
R

) (1/2+n)27" (1+n)27"
=271 Atdt — f Atdr)
(1

—n2-m [2+n)2="
= _ADQ2-i2
Let
1,0<t<1
o(r) = T
@ { 0, other
Then have

i j . ) (n+1)277 N
E[C]] =2 f E[y®)]16Q 7t — n)dt = 277 f Ardi =22 A
R n

2-J

5. POWER OF THE STOCHASTIC SYSTEM

€] = 20" f f ED @)yt — )t~ u — mdedu = 0
R2

The study of power of stochastic system is importment in many application, it express energy of the stochas-
tic. We have two sort of wavelet as follows for discuss energy of system. (1) To Haar wavelet (2),we have

Wela,b) = f Rt oLy = f min(t, 10—t
R a R a

We may let #; > ¢,then have

t— b a/2+b +b 1
WR(a,b)*:fnp(—)dt:f zdt—fa tdt = —=d*
R a b aj2+b 4

(2)To Morlet wavelet:

1 2
d(t) = (1 —})——e 7, —00 < t < +00

V2r

1 22

WR(a,b)zfzqs(ﬂ)dz:ft(l—(ﬂf) e dr
R a R a

V2
f )
—e 2
(t-1(=t V2r

1 f _u=b? 1 f (t—b)* _un?
— | te @@ dt—-— |t e 2 dt
V2rr JR V2 Jr a?
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