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Analysis of functionals of stable processes depending on new noise
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Our idea of the research of random complex phenomena is the so-called reductionism
. We first obtain a system of independent random variables that contain the same information as that of th
e given random system so that the given random phenomena can be expressed as functions of the independent
random variables just formed. We are ready to carry on the analysis of those functions in question. We hav
e confirmed that the probability distributions of the system of independent random variables are limited e
ither Gaussian or Poisson type under reasonable assumptions. We have studied the latter case where not so
well known, and obtained good applications to stable stochastic processes.
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