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HAUSDORFF MEASURE OF THE SAMPLE PATHS
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1. Introduction

Let Y(t) (teRN) be a real-valued, centered Gaussian random field with
y(0) = 0. We assume that Y(ή (ίeRN) has stationary increments and continuous
covariance function R(t,s) = EY(t)Y(s) given by
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where (x,y} is the ordinary scalar product in RN and Δ(dλ) is a nonnegative
symmetric measure on RN\{0} satisfying
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[ N i+μi 2(1.2) I -J_L^Δ(<tt)<oo.

Then there exists a centered complex-valued Gaussian random measure lV(dλ)
such that

(1.3) Y(t)=

and for any Borel sets A, B ^ RN

E{ W{A) W(B)) = A(A nB) and W(-A)= W(A).

It follows from (1.3) that

(1.4) £[(?(/ + * ) - nθ) 2 ] = 2 (1 -cos</U»Δ(</Λ).

We assume that there exist constants (50>0, 0 < c 1 < c 2 < o o and a non-decreasing,
continuous function σ:[0,δo) -+ [0,oo) which is regularly varying at the origin with
index α (0<α<l) such that for any teRN and heRN with

(1.5)


