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st ¢ Philippe Blanchard X (University of Bielefeld, Fac-
ulty of Physics and ZiF)
7 H : On stochastic processes driven by ballistic noise

sources

(B2 ) T will focus on Markov processes that themselves
are functions of the standard Brownian motion. These noise
sources can be viewed as lumped versions of Markov processes
with enlarged states spaces. The resulting Markov processes ex-
hibit ballistic non-Gaussian noise features with long time range
correlations. I will give applications to quantum theory, finan-

cial mathematics and Kuramoto-Sakaguchi coupled dynamics.
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