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In this note, Gaussian processes {&;; t € H} where H is the
Hilbert space I. are considered. It is shown that if 7T is a
compact subset of a set of the form {(ti,¢a -+, tn, -**):
An Z tw < an + 1/2%, (a1, 02, ++* Qp, - -+ )€ H} (thus including all
compact subsets of N-dimensional Eulidean space), and there
exists constants § > 0 and K > 0 such that

K
—_— 2
B\ &~ & 1) £ T
for t, s in H, then almost all sample functions of the process
are continuous on 7. Furthermore, if there are constants
a >0 and K such that

Ele—&IH=Kllt—s|®

for all {, s in H, then ‘‘almost all”’ sample functions of the
process are Lipschitz-3 continuous on 7 for0 < 8 < a/2. The
phrase ‘‘almost all’’ is used in the sense that the process
defines a probability measure . on the space C; of continuous
or Lipschitz-3 continuous functions on 7', such that for any &
points £',¢% --- t* in T and any Borel set A in k-dimensional
Euclidean space R*

wlz € Crz (@(tY), - - - 2(t¥) € A} = Ptht*(A)

where Pt'-t* ig the probability measure defined by the random
vector {1, .-+ &%, In the case where the process {&:tc H}
is separable and is separated by the set of dyadic numbers in
H, then the phrase ‘‘almost all’’ as defined here takes on the
usual meaning.

In application, it is shown that the Brownian process in
a Hilbert space defined by Paul Levy satisfies the latter
condition for o« =1. Thus almost all sample functions are
Lipschitz-3 continuous on 7 for 0 < 8 < 1/2if T is a compact
set of the form described above. Furthermore, it is shown
that Levy’s result that almost all sample functions of this
process are discontinuous in the Hilbert sphere may be extended
to arbitrary noncompact subsets of the form T = {(¢,, %, : -,
Ty oo o) = o = bl

We sufficient condition for Lipschitz-8 continuity of sample
functions of Gaussian processes with the parameter in a Hilbert
space. We use the following notations. {&,; t € H} denotes a real valued
process where the parameter space H is the Hilbert space l,. R7Y is
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N-dimensional Euclidean space. X is the space of real valued func-
tions defined on H or subsets T of H, depending on the context, C,
is the space of continuous (or Lipschitz-8 continuous) functions defined
on T. P is the complete probability measure on X defined by the
process {£,;tc H}. For any ¢t ...t* in H, p*>** is the probability
measure defined by the random vector {&,, «-- &}

LEmMMA 1. Let T be a compact subset of H and D a dense subset
of T. If {&;te H} satisfies

(1) E(é& —¢&,9—0as ||t—s]|—0 for some constant a > 0,
and

(2) Plxe X: z ts continuous (Lipschitz-G continuous) in D}=1,
then there is a measure tt on the space Cp such that

#{x eCp (gg(tl), . x(t’»’)) c A} = Ptl,...tk(A>
for all finite sets ', -+ t* in T and Borel sets A in R,

Remark, If the process {£,:te H} is separable and is separated
by D, then the conclusion of Lemma 1 is that P{x e X: z is continuous
in T} = 1, or in other words, almost all sample functions are continuous
in the usual sense of the words “almost all”.

Proof. Let X = {wecX:x is continuous (Lipschitz-8 continuous)
in D}. Extend each & in X by closure to a function z* which is
continucus (Lipschitz-8 continuous) in 7. Define map II: X — C, as
follows:

o if e X

() = *
W0 if e X

We will show for fixed ¢ that P{x e X: 2*(#) = 2(t)} = 1. This is clear
if tisin D, If tisnotin D, let ¢!, .-. ¢/, .-+ be a sequence in D such
that ¢t —1 as j— o, Furthermore let ¢', --- ¢4, --- Dbe chosen so that

AP

s ; \ : E 1%
SP(ae) — o] > ) = 58
= =1 J

where ¢; — 0 as j— oo,

Apply the Borel-Cantelli lemma to conclude that for almost all
%, &(t?) — x(t). Thus we have x{t?) — x(t) for almost all z, z*(t?) = x(¢)
for all ¢, and z*(t%) — x*(¢), for all x; hence z*(¥) = x{t) for almost
all z in X, or P{xe X:2*(t) = «(t)} = 1.

It follows that for any finite set ¢!, - tF, Pa: (x(t), -+ z(t)) =
(@*(F), -+ o7} = 1.
We will next show that IT is a measurable map of X— C,. Let
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E Dbe a Borel cylinder in Cy;
E = {zeCp (x(t), --- x(th) € A}

where A is a Borel set in R*, If the set A does not contain the
point (0, 0, --. 0), then
1K)
= {xe X: (z*tY, --- x*(t*)) e A}
= {x e X: (x*(tY), --- x*(t¥)) e A and (x*(tY), - - - x*(t")) = (x(tY), -+ - 2(*)}
u{r» " " " * ’” }
= {xe X: (z(tY, --- 2(tF)) € A}
—{xe X: (x(tY), --- 2(t")) € A4, (x*@), - -+ &*({*) = (@(@) - -+ (%)}
U {x e X:(x*(tY, - - - 2*(t%)) € Aand (x*(t"), - - - 2* ()= (x(tY, - - - 2(t¥)} .

The first set on the right side of the last = sign is a Borel cylinder
in X and is therefore measurable., The second and third sets have
probability measure 0 and hence are also measurable sets. Thus
II*(E) is a measurable set. On the other hand, if the set A does
contain the point (0, 0, --- 0), then

OE) = {we X: (z*(), -+ z*(t%) € A}
U {x € X: z is discontinuous in D} .

The probability of the second set on the right of this equality is zero,
therefore again II7'(E) is a measurable set. Consequently, I is a

measurable map.
For Borel sets E = {ze C: (x(t), --- x(t*)) € A}, define u(E)=
P{II"Y(E)}. Thus

L(E) = p{we Cp: (x(t?), - -+ x(t*) € A}
= Plwe X: (z*(t), - -- 2*(t*) € A}
= Plwe X: (x(t), - - - a(t*) € A}
— P,1,...¢k(A) .

Theorem 1, Let {&,;tc H} be a Gaussian process, E(&,) = 0, and
T a compact subset of the set {t:a,=t, =< a, + 1/2"}. If there are
constants a > 0 and k such that

E(ls&—& P =Kllt—s|"

for t, s in H, then almost all sample functions of the process are
Lipschitz-B continuous in T for 0 < B < a/2.

Proof. Since continuity in a compact set implies continuity in
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any compact subset of the set, we may assume without loss of
generality that T'={t:0=<¢,=1/2", m=1,2, ...}, Let D be the
subset of all dyadic numbers in T, i.e.,, t in D implies that ¢ =
(t, tsy »++, ty, ++-) where each ¢, is of the form ¢,, = k/2*. Write h, =
1/2" & = (ky by ++# Komy =+ +), J = (J1y Joy =+ *5 Gmy =+ +) Where the k,, and
jm are positive integers. Write kh, = (kihy, kb, =+« kphu, -++). Let
L.={t:kuh, =t, = (k, + 1h,}. Observe that every dyadic number
tin TNI,, is of the form

Mo
(1) kb, + >6.h,,,_, where 6, =0 or 1 for m = n
r=1

Mo
0+ >0,k ,, where 6, =0 or 1 for m > n .

r=1

Note that ¢ in T implies that 0= ¢, < 1/2™" = h,,. Use the notation
Ep = (O’Oy Tty 1’ O! O, "')-
mth place

Once we have chosen B8 such that 0 < 8 < «/2, choose & such that
0<B<OI< a2,
Then for any k, ¢,, h, and
0% = E(| E@vepn, — Eviy 1) = kG
we have

P{l Eqrepn, — i, | = || (E + e)h, — Kb, ||}

oo 1 u2
= P{| E@vepn, — Eoi, | = PO} = ZShﬁ 17—2—71_——0_—3L9Xp <— %" >du
1 wt . %
=2 8@17_2:7? exp (- —2—> dw setting w = .
* 1 w* 2k 1 o—iam 2)
=2y iz () v = et exv(— g ()

7E
Let v = ((@/2) — 6) > 0, then we have
P{ E@reniy, — Eing | = h3}
2V'k 1 ;- 2k
—_— h Y\2 —_
eXp( % (ha?) )

Ve 127 2" exp <—1— 22”")
2k
Hence,
ZP{ max ’&’7? w, — &, | = L }
7 BomBtepinen Ripen -1 omtn » 2
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WE e
V2 2™ exp( o7 22"”)

< Z(zn(n-—l)ﬁ) ,n(

To prove this, simply observe that
<2“"““’“‘/ expL 2”“’) <1
2k

for n sufficiently large, and 3,(n/2") < . Also, observe that the
number (2" V%) . n represents the maximum number of possible ways
of choosing % and m such that (k + &,)h, and %h,, are in D; i.e., there
are n ways of choosing m and for each of these there are 2" ways
of choosing k, 2" ways of choosing %k, ---1 way of choosing £,
hence n(2"! . 2% ... 21 = (2~»D1%) .,

Now we may apply the Borel-Cantelli lemma to conclude that for
almost all sample functions z, there is an integer N (dependent on z)
such that » = N implies that
(2) |0((F + swh,) — a(h,) | <

for all k, m such that (k + ¢,)h, and kh, are in D,

Let @ be a sample function for which (2) holds whenever n = N,
Let t bein I,, N D, n = N, Then we may apply (1) and by repeated
application of the triangle inequality

| a(t) — w(kh,) |
< () + ) <>

Mp41 0 Mn+z 0
+ E <2n+r ) (2n+1+r> —l—

(3)
Bl B s v )
= iZi\ Qrtr—i = outr ontr—1
. n+l1las r w4+l
- nd ?;12(7—1)9 - Quo M where M = Z 2(r——1)0

Now observe that we have chosen 8 such that 0 < 8 < 0 < @/2, This
means that § — 8 =¢ > 0 so that

n+1  wn+1 1 .
T = g = 5w for n sufficiently large .

(4)

Let & be a sample function for which (2), (3), and (4) holds for
n= N, Let sin D be such that ||s|| = (1/2¥). We can find n = N
such that (1/2") =< ||s|| = (1/2""). Then for each ¢ in D there are

% and 3 such that
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koh, < t, < (kn + Dk,

where j,=0 or 1 for m <=, and j,=0 for m >n, k, =n for
m > n., Hence it follows that

[t + ) —2(t)| < |2(t + 5) — o (& + Hha) | + | 0(6h,) — () |
(5) <A DM | n , (ot DM 3M _ 5o
== 2nﬁ - *

oné 9né oné =
Hence we have shown that || s || < 1/2¥ implies that | x(t + s) — 2(¢) | <
A||s|® for all ¢ in D, Now, since s in D implies that ||s|* =<
m=1(1/2™? < oo it is clear that there is a constant A such that
|2 + s) —a(f) |=Alls|]®? for all ¢, s in D, Apply Lemma 1 to
terminate the proof.

COROLLARY 1, Let {,;te R} be a Gaussian process, FE(&) =0,
and T a compact subset of RY. If there are constants a > 0 and
K such that

E(é —& ) =Klt—s]-

for t, s in R¥, then almost all sample functions of the process are
Lipschitz-B continuous in T for 0 < B < a/2,

REMARK. Theorem 1 is an extension of a result of Z. Ciesielski
for the 1-dimensional case, [2]

2. A sufficient condition for continuity of sample functions
of Gaussian processes with the parameter in a Hilbert space. The
following lemma is a formulation of well known results [1] in analytic
geometry and topology. It is used in the proof of Theorem 2,

LEMMA 2. (a) Let o K-dimenstonal simplex be specified by the
K+ 1 wvertices p,, +++ py. Then every point t in the simplex may
be uniquely expressed as t = 3%, a;p; where >0, =1, a; = 0.

(by A K-dimensional parallelopiped can be divided into K!
simplexes such that:

(1) they are disjoint except at the surfaces

(2) their union is the parallelopiped

(8) the wertices of the simplex are points that are vertices of

the parallelopiped.

THEOREM 2, Let {&,;tc H} be a Gaussian process, E(¢,) = 0, and
T a compact subset of the set {t:a, <t, = a,+ 1/2", If there are
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constants 6 > 0 and K such that

K
E t'—'s2—§
e = &1 = Togle —s

for t, s in H, then almost all sample functions of the process are
continuous in T,

Proof. As in Theorem 1, assume that 7 = {({, -+ t,, -++): 0 =
t,=1/2"}, Let T, ={(t, %, +++¢,): there is ¢t = (¢, +++ ¢, tppy, +-+) In
T}. For each n, let G, = {(a,, @y, -+ a,): (a;, -+ a,) in T, and a; =
j2er, 7=20,1,2 ...2", By Lemma 2, G, consists of the vertices of
less than 2" #! simplexes in n-dimensional space.

For each integer n, and sample function 2z(t) we shall define a
continuous function (/7,(x))(t) as follows: Consider an arbitrary but
fixed point ¢ = (¢, ¢, ---) in T. Write (¢, ---¢t,) = p™. (We will
also let p™ = (¢, +++¢,,0,0,--.) whenever appropriate.) Let n be
fixed. Then either p™ is on the surface of a simplex defined by
points in G,, or else it is interior to a simplex with vertices say (p,,
Py, +++ P,) Where each p; is in G,. In either case, p'™ may be uniquely
expressed as

n n
p™ = > a;p; where > a,=1;a,=0.
=1 1=0

For each sample function «(-), we may define a function /7,(z) as
follows,

(IT,@) (1) = 3} asx(py)

where the points p; and the coefficients a; are chosen as described
above, II,(x) is clearly a continuous function of ¢ for ¢ in T.

We next show that for almost all x, {I7,(x)} forms a Cauchy
sequence in the complete space of continuous functions f on T with
norm defined by || f|| = max | f(@) .

In estimating || I1,(x) — II,_(x) ||, for a fixed £ = (¢, Ly, -+ t,, Lo,
bntay * ") in T’ write p = (tly tee tn-—i) = (tl, oo ly, 0,0, - ') and q=
(Cyy oo busy t) = (byy = v tyyy €4, 0,0, +++), Then according to the above
discussion, we can express p and q as P = >, AP ¢ = S0 big;
where >7a; =1, Sr,b;=1,a;,=0,b, =0, and where (p,, *** Dn_y)
and (q,, +-- q,) are the vertices of the simplexes determined by p and
g respectively in G,_, and G,.

(@) (t) = 33b0(@; (L, @)®) = 3, acw(p)
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(@) () = (Tua@)t) | = | 33 0(0) — 5 0(p)

= max | @(g:) — @(p,) | .
2,7
This last inequality is proved as follows:

ingo b;x(q;) — g a;%(p;)

- ];bi (x(qi) - g“fm(pj»l

= max lx(qi) — ;aﬂc(m)

= max |;a,-(x(qi) — 2(p;))
=< max max | x(g;) — #(p;)
= max [ 2(q:) — a(p,) | .

Observe also that because of the way the p; and ¢; are chosen,

g —p; | < (V' f2r),
Hence,

| T(w) — M, () || = max | (I %)) (&) — (I, _(2)) (F) |
= max {max | x(g;) — 2(p;) |}
where S is the following set. Let (p,, --+ p._.) denote a simplex in
G,_. with vertices p,, *+- .. Let (g, -+ 9.1, ¢.) denote a simplex

in G, with vertices ¢, -+* s, ¢.. Then S is the set of all pairs of
Simplexes (pO’ °tc p’n-—l) a‘nd (qu et Quy qn) such that

0 i=1 «--

on—1 !

| —p;| =

Since the process is Gaussian, we have

Plo: [ w(g:) — #(p;) | > a.}

R e

g

where

K
[log | q; — pj [|**

en(- (&)
Vo G 2 \oa.

Ty

o= B &, — &, ) =

A

Hence
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@7 nl) (n + 12

V'2r il exp ( l <—ai>2>
o 2 \o,

n

Pla: || I () — [T,_i(@) || > a.} =

Let

V' En'e l log vV'n
=7 =" {1 i - B AR
In = " = 1pen ( o8 n—1

where 0 < ¢ < §/2 so that Sja, < . Since |g; — p; | = (V0 /2",
o, < VK < VE
"7 llog g — pi It T logVmj2m |
V'K
(n — 1y*ee logv/m _ log 2
n—1

2432 ¢
> ; n g %l-l—E
g,

a8/

Thus

5Pl || @) — M) || > @}
< @"*nl) (n + 1)2

"R e (£(2))

o, 2 \o,
@™ mn!) (n + 1)2
V28 0 exp (-;— (n1+’-’)2>

liA

>

!

S 2ml o+ 12
"V 2rn'ttexp (-;—n(z + 25))

< % — 2"‘”%"(%—{]: 132 .2
Vorx n1+8exp<—2- n(2 + 28))

Observe that

N Nps 2 7@'114. ‘/L"Ib. nn
A U VR G Y

exp (% n(2 + 28)> exp ( _%_ /n2,n25>

for n sufficiently large. Hence
23 Plo: || 1(w) — o (2) || > a.}

2" p*(m + 1) - 2 = e
< %‘ -l/ﬁ;‘rnweenzﬂe < M+ név‘F < oo

Hence, by the Borel-Cantelli lemma, for almost all sample func-
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tions 2,
H Hn(x) - Hn—-l(x) || é A,

for n sufficiently large (» dependent on ). Thus,

ey = @) || S 31 T oefa) = Do) |
=< ga,,ﬂ-—»O as n-— o ,

{Il(x)} is therefore a Cauchy sequence for almost all x, and hence
converges to a continuous function on T for almost all x.

Let D be the collection of elements of T of the form ¢ = (¢, ¢, - - -
t., 0,0, ---) where (¢, --- ¢,) is in G, for some n. Clearly D is dense
in 7. The limit funection continuous on T for almost every « coincides
with 2 on D, Thus almost all x are continuous in D and Lemma 1
applies.

REMARK. Theorem 2 is an extension of Kolmogorov’s well known
theorem to the Hilbert space. [7]

3. Extension of results to general processes with the para-
meter in a Hilbert space.

THEOREM 3. Let {£,;t€ H} be a stochastic process with parameter
space H. If there are constants §>0, K>0 such that for each
positive integer m there is a Q, such that (1/2)0Q,_, > (@, — Q,_,)
and E( & — &%) = K™jt — s||**"® for all t, s, in H, then almost
all sample functions of the process are continuous in compact subsets
of {t:a,=t, =< a, + 1/2".

Proof. The proof is exactly that of Theorem 2 if we replace the
estimate

Plw: | 2(g:) — o(p,) | > a,} = Wj‘em <— '21—( 3: >2>

O

valid for Gaussian processes, by the weaker generalized Chebyshev
estimate

K|t — ||+
agn

P | a(q) — o(p) | > ap = ZUE &M <

agn -

which is valid for general processes.
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THEOREM 4. Let {&,:t€ T} be a process with T = {(t,, t,, - - ty):
0=¢t;,=1,1=12 .-.-Q} and E()=0. If there are constants
A>0, a >0 and K such that

E(&, —¢& < k||t — s|jore

for all t, s in T, then almost all sample functions of the process
are Lipschitz-B continuous for 0 < B < a/x,

Proof. The proof is the @Q-dimensional analogue of Theorem 1
with the following modifications,

Choose @ such that 0 < 8 < 8 < a/\.

Observe that in the case here of general processes we may use
the generalized Chebyshev inequality to obtain the following estimate:

Plx: | a(( + e)h, — 2(kh,) |= 18}
- E(o((k +e)h,) —akh) ) _ khE &k

= (hz)x = hff‘ - ou(Q+ta—on) °

Hence

SP{,._max ja((f+ e)h) — () | = )

T (k+e;)hy €D khy€D 2no

n k _ QRE .
é %(2 )QQ<‘W> - ;W< co Since & — 0% >0 .
Now apply the Borel-Cantelli lemma to conclude that for almost all
sample functions 2, there is an integer N (dependent on z) such that
n = N implies that

1
2%9

(6) | 2((% + €)h,) — (ke h,) | <

for all %, ¢ such that (kX — &,)h, and kh, are in D.

Observe that inequality (6) here is identical to inequality (2) in
the proof of Theorem 1. From this point onward, the two proofs are
identical except a/2 should be replaced by a/:, and oo-dimensional
computations replaced by @-dimensional computations.

4. Levy’s Brownian process. Paul Levy defined a Gaussian
process {&,;t< H} where the parameter space H is the Hilbert space
1, by specifying that

(1) E(,) =0 for all te H

(2 E¢g)=a2){lell+1llsll—1t—slkh
He showed that this process has the property that almost all sample
functions are discontinuous in the Hilbert sphere. [3]
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In the following we shall describe the process further by showing
that in every compact subset T of {¢t:a, < t, < a, + 1/2"} almost all
sample functions are Lipschitz-8 continuous for 0 < 8 < 1/2 whereas
in every noncompact subset T of H of the form T = {({,, ¢, +«« £y, = *):
a, = t, =0b,}, almost all sample functions are discontinuous,

LEMMA 3 [6]. Let T ={ = (t, by, -+ o, ++): 0 = t, < @}, A% oo,
T s compact if and only if S0l < oo,

In the next lemma, {4,} is any sequence in I, with the property
that ||A,]|=1and ||A;, — 4;,|| =12, ©+# j.

LEMMA 4. Let X be the Browmnian process defined by the co-
variance function v(s,t) = 1/2{]|s||+ ||¢]| — ||s — t ||} and E(X,) = 0.
Set X, = X(4,). If X, X,, --- X, are known then

X'n+1 = #’n + O'ngn
where
1
pn:"ﬁ‘(Xl"}" X2 cee X’n)
2 _ 1 1
=zt e

£, = Gaussian random variable with mean 0, variance 1.

Proof. Using the formula of Paul Levy [5], we have
X(B) — X(A) = &Vl A — B]|

where ¢ is a Gaussian random variable with mean 0 and variance 1.
Hence we have

X(A,) — XA) = X, — X, = eVV2

(7) :
where &, &, - &, are Gaussian random variables with mean 0 and
variance 1,

Summing equations (7) and dividing by %, we have

X+ X+ -+ X, +1/1/7
n n

Xn+1: {§1+$2"'+En}

where
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ﬂn:%(Xl‘l“‘Xz"' +Xn)

and
o= {[sz G+ &t e+ sn)]z}
-l/? +§2+"'+E%)2}
n
= @ (n) E{g3} + 2= ‘/ 2 n(n — 1) E{&&,}

when we use the fact that E(&) = E(&2) for all j=1,...m; and
E(&) = E(6¢,) for all i+ 5. E@E) =1;

E(&.8,)

= Bl (X e o)
— 1 pixe —
——-_1/-—2— E{Xn+1 X1X'n+1 X;Xn+1+X1X2}
IS A IR DARPEIN = DR
_1/__2_{1 S H1—VE) =+ 1=V D)+ 2L+ 1 1/2)}
_ Al oyl L f g VI L
—lt- eV = -1+ =g
Hence

. _ (V2 2 1 _ve v,

o= (Gt (G ne —Dg =2 + B o)

2, V2 V2 1 1

THEOREM 5. Let {&,;tc H} be the Brownian process defined by
the covariance fumction 7r(s,t)=1/2{||s|| + ||t|] —|ls—1||} and
E(¢)=0. Let T be a subset of H,

(1) Almost all sample functions of the process are Lipschitz-B
continuous, 0 < B < 1/2), in T if T 18 a compact subset of a set of
the form {(t, &y, -+ t,, +++):a, = t, = a, + (1/2")}.

2) Almost all sample functwns of the process are discontinuous
in T if T is not compact, and of the form T = {(t, ts +++ 1y, <)
a, = t, = b,}.

Proof. Part (1) follows from Theorem 1 since



172 PEGGY TANG STRAIT

E(] & — & 12):7-({;’ t)'—"zT(ts S)'—‘T(S, S)
=0t —{sh+Ntl—1lis—¢l}+ sl
=t —s||

so that conditions of the theorem are satisfied for « = 1. Hence we
need only prove part (2).

Without loss of generality, we may assume that T is of the form
T={t=(,-+--1t, ---):0=t,<a,. ByLemma3, we have 3 a} =
and hence there is a sequence {A4,} in T such that |4, =1,
I|A; — A, || =1v"2. Using the notation of Lemma 4, we have

Xn+1 = #n + Un gn

where
1
Yo = ‘/;;‘(Xx + X, + X,)
. 1 1
=z tave

&, = Gaussian random variable with mean 0 and variance 1.

Let M be an arbitrarily large real number, If we are given | X | <
M, | X;| <M, ---|X,| <M, then

o= (Xt Koo + X< M

so that the conditional probability

PIX, | <M X | <M, | X | <M, | X, | <M}
= P{ ¢t + 0,8, | < M}
S P{lof. <M+ |p |} = P{oé,.| <2M}

=p{g 1< 2 < plig < 2

o, WV
=Ky <1
since
1
0, < —==
VY2
Hence

PIX <M | X| <M. |X,|< M-}
=P{ X | < M}-P{ X | < MJ| X, | < M} ---
X Pl Xy | <M/ X I < M, -+ [ X, | < M} ---
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=< lim (k)" = 0 for any M.
Hence, the sequence {X,} is almost surely not bounded, which is to
say that almost all sample functions of the process are discontinuous
in T.

The proof of part 2 of Theorem 5 incorporates many of the steps
in Paul Levy’s proof that almost all sample functions of the Brownian
process are discontinuous in the unit sphere,
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