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1. Let {X(t,w); —oo<t<oo} be a path continuous centered sta-
tionary Gaussian process with the spectral density function f(2) given
by

nla F(“+1/2) 2 2)— (@ +1/2)
JQA)=a T(ITZSI’—(a)—(z +a?) , 0<a<l/2.
Then owing to Berman’s result [2], there exists the local time y(x, ¢, »)
of X(t, ») which is jointly continuous in = and ¢t almost surely. For
the local Holder conditions of this local time, Davies [3] has proved the
following :
0<e<lim ni-+(log log 1/h)" Sl

for almost all w.

We will extend his result to more wide class of Gaussian processes
with stationary increments. We will give not only a local Holder con-
dition but also a uniform Hélder condition with respect to the upper
bound. As for the lower bound, it is still open problem for our class.

2. Let {X(t,0); 0<t<1} be a path continuous centered Gaussian
process with stationary increments: E(X(t)—X(s))’=d*(t—s)). We
assume the following :

(1) o(x) is a non-decreasing continuous nearly regular varying
function with index a, 0<a<1, i.e. there exist two positive constants
¢ and ¢/, and also a slowly varying function s(x) such that

cxs(x) <o(x)< c'x*s(x),

(2) x/a(x) is non-decreasing,

B) o(x) is differentiable for x>0 with the derivative ¢’(x) such
that

d@)<po@)/x, p<1, x>0.
(4) Denote by A,, the correlation matrix (r; )i -.:
) [C.(AES (R EA RS UR) |
' o(ti_ti—l)a(tj—tj-—l)
for a partition 0=¢,<t,<...<t,<1. Then there exist a positive con-
stant ¢, and a positive integer n, such that
det A,,>c
holds for any partition of [0, 1] and any n>n,.
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