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Then for fixed w not in one of the exceptional sets and large enough k,

> M, ()27 < 3 2n;log 20(n) 27" < 21og 2 D, P20 < o,
>k >k n>ng
We apply the Borel-Cantelli lemma with respect to the measure u[E, ] to see
that u[T(w), w] = 1, where T(w) = im: Uise U; A4, n:). Since A (4, n,) is
part of the boundary of the convex set J(w) N C(4, n;), which is a subset of
C(j, n:), the length, |A(j, n,)|, of A(j, ns) is less than 27-27"/%, Take ¢ =
27-27"% We have:

W) £ 5 T h(4G D) £ T Mo(a)h(2n-27").
From (3) and the properties of »(n) and a(n), we obtain
BE(T(w)) = 2 2np(n)h(2r-27"%) log 2
>k

= 2log 2> nia(n)h(2r-27"%) /h(2r-27™/%) log 2™ = 2 a(n,).
>k 1>k

Since D a(n:) < , limyw bt (T(w)) = 0, so h*(T(w)) = 0.

Remark. From the uniformity of the Brownian motion, it would be surpris-
ing if K(w) had actual corners. One might even suspect that if k(¢) satisfies (4)
and lim,,, k(t) log 1/t = «, one would have k*(E) = o for any E such that
e[T(w) N E, w] > 0.
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ON THE SAMPLE FUNCTIONS OF PROCESSES WHICH CAN BE ADDED
TO A GAUSSIAN PROCESS

By T. S. PrrcuEr

Lincoln Laboratory®

Let 2 (f) be a real measurable Gaussian process on an interval T' with mean
0 and correlation function R (s, t). We-assume fT r R (s, t)dsdt < o so that
R(s, t) has an L, expansion ) \ei(s)e:(f) with DA} < «. We will write R
for the compact integral operator gotten from R(s, {). For any f satisfying
[2[R(, HP|f@)|dt < o we can form the random variables §(f, z) =
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