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LINEARLY ADDITIVE RANDOM FIELDS WITH INDEPENDENT
INCREMENTS ON TIME-LIKE CURVES

Shigeo Takenaka

Abstract: Let V be a convex cone inRn
. A curveL = {l(t); t ∈ R+} ⊂ R

n is
called atime-like curve if {l(s); s ≥ t} ⊂ l(t) + V holds for anyt. A random field
{X(t); t ∈ R

n} whose restrictionX |L(t) = X(l(t)) on time-like curveL becomes an
additive process is considered and it is characterized as a set-indexed random field on
the dual coneV ∗

.
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