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On Karhunen–Loève–like expansion for a

class of random processes ∗

Yu. Kozachenko † and Ye. Turchyn ‡

Abstract

There has been proved a theorem which is an analogue of Walter–Zhang’s theorem

about expansion of wide–sense stationary process over a system of wavelet–based

functions. The obtained expansion is used for simulation of a Gaussian stationary

stochastic process with given accuracy and reliability.
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