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Some results for two-parameter Wiener Process

Shen Zhaozuan
(Dept. of Math. , Anhui University, Hefei 230039)

Abstract

In this paper we disuss some results of two-parameter Wiener process, which is related

to [1]. First we find the normalizing factor g, such that lim inf inf sup

Too 0T —ay, O<y<T—by Oonn,

sup IW([Z 2 + s8] X [y s +t])] = 1. Then we give lim of more general increments. and
; E;T

lim of their leg increments.

Keywords two-parameter Wiener process, normalizing factor, increment, leg increment.



