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Spectrum Analysis for Fractional Brownian Motion
Xue Donghui Zhu Yaoting Zhu Guangxi Xiong Yan

Abstract The timefrequency analysis and time-scale domain analysis for the spectrum of fractional
Brownian motion are discussed. With an analysis of the non-stationarity of fractional Brownian mo-
tion, the conclusion that the output of the non-stationary fractional Brownian motion through a band-
pass filter will be a stationary stochastic process is proved. The frequency-domain analysis method for
the spectrum of fractional Brownian motion based on linear time-invariant filtering is proposed and
discussed.
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