
2. Let {WH(t) : t ∈ Rd
+} be a centered Gaussian random field with the covariances

EWH(t)WH(s) =
1

2
(‖t‖2H + ‖s‖2H − ‖t− s‖2H), t, s ∈ Rd

+,

where H ∈ (0, 1). Such a random field is called the Lévy’s fractional Brownian random field. Show that it is
an intrinsically stationary random field and determine its variogram.
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