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m=1 j—1

HT X, (1<i<d) BHEMLK, BS X, FoAm, ilaE5 58 2.3 4, LTS X #0)(1 <
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SERR n Nt tm e T, & m,-- oy 2R T {1, ,n} BN ADE, HEHMEER
(1<L<N)fI

e < g << g, (3.25)
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<Z
7"130( ) two (n)
Lo

<agy+re

1
1 n
X | | , dt, ---dt
tmo(J) tmo(rl))HeOKeod/pzo+q25He0Keo“/ fo £o
Lo

-1
<y, (nh)He Ko d/pey+He, Kgo'\/r;[l_(l_n VHeo Keod/peg—Heg Kegn]
=cs, o

(3.28)
LULIRINE, 2 ¢ # 6o, B (3.6) F1 (3.14) K3
/ [ det cov(Xo(t'), - ,Xo(t"))]_ﬁdt; o dty
lac,ag+re]™ (3.29)
<cj 12(”!)H[Ked/mrz(kuinmgmd/pl]') :
BRGNS AR €= [1+1,--- ,N] K [dt] - - - dt}] HIFY,
H,K Hp K
M( )dt < C3 13(n')2 e Ke/petHey Koo v+
’ (3.30)

T N
1—(1—n~Y)Hy, Ko, d/pe, —Heo K n\1—-(1—n)HK,d/p,
s == ey gty =g i) Hre( ) 1T

046 (=1+1
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B, M = =ry =7 < 1 I, 254 (3.18) 1 (3.30) A3

E[(L(z, D) — L(y, D))"]

2 HeK/pe+Hog Kogv+ n[Nf(lfn_l)i HyKod/pe—He, Ko Y]
<0313|1‘—y| ’Y( )7 Ko /petHeg Kegy+y o P22 (Ked/pe—Hyy Keyy (331)

<cgy4lz — y|™ (n))N Prt (L H K)oy pn(Br —Hr Kory) |

Hrh H, K, < H,K..
EIERY 3.2 iERR & 1 € [¢, 1]V, Hh e > 0, iR4EGI 2 3.4, WERM T € I,x e R4, X 1)
JRHES L(z, T) &P RRES M. ISR v,y e R Ml s, t € I, AEREMEE n > 1,

E[(L(w, [0,4]) = L(y [0,8]))"] <2""{E[(L (2, [0,1]) = L(2,[0,5]))"]
+E[(L(2,00,5]) = L(y [0,5])) "]}

i 0,t)) — L(z, (0,5))] W ABEHAEGRA Lz, T)) B, T; € A & T _ERIFT X0,
Hz '\75 WK < |s—t|, HEIH 3.3 A/{E

(3.32)

E[(L(z,[0,]) — L(x,[0,5]))"] < ¢y ()N =5 |t — s|"5-.
H 513 3.4 AT45
E[(L(z,[0,5]) = L(y,[0,5]))"] < ¢z — y[™ ()N =P FOTHAED )y gn(Br=H )
HIFRTE R0/ H By € (0,1)
E[(L(2,[0,t]) — L(y,[0,5]))"] < esas(jz —yl + |t —s[)"". (3.33)

MR (3.33) AL HEHTE T 19 Kolmogorov #4852 L 16 15 RS L(w, t) RERGIELN.
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EXISTENCE AND JOINT CONTINUITY FOR THE COLLISION

LOCAL TIME OF MULTIPARAMETER BIFRACTIONAL
BROWNIAN MOTION

XU Rui, ZHU Dong-jin, SHEN Guang-jun

(School of Mathematical and Computer Science, Anhui Normal University, Wuhu 241003, China)

Abstract: In this paper, we study the collision local time of two independent (N, d)-

bifractional Brownian motions B %tandB¥2:52 Using the Fourier analysis, existence and joint

continuity for the collision local time are obtained. The problem of the collision local time of

fractional Brownian motion is generalized.

Keywords: bifractional Brownian motion; collision local time; strong local ¢-

nondeterminsm; joint continuity
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