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gure 1.20. Possible realizations of the first 10’ steps of the centered random walk
S¢ — 3k : k > 0} associated with the Pareto steps U, VP for p = 3/2, having mean
‘and infinite variance, for the cases 7=1,....4.
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Figure 1.21. Six independent realizations of the first 10* steps of the centered random
walk {8 — 3k : k > 0} associated with the Pareto steps U;l’/p for p = 3/2, having mean
3 and infinite variance.
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Figure 1.22. Six independent realizations of the first 10° steps of the centered random
walk {Sr — 3k : k > 0} associated with the Pareto steps Uk_l”J for p = 3/2, having mean
3 and infinite variance.
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Figure 1.25. Six independent possible realizations of the first 10 steps of the uncentered
random walk {Sy : k > 0} with steps distributed as U,;'”p in case (iii) of (3.5) for p = 1/2.
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Figure 1.26. Six independent possible realizations of the first 10° steps of the uncentered
random walk {Sy : k > 0} with steps distributed as U, */” in case (iii) of (3.5) for p = 1/2.



