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THE RATE OF QUASI SURE CONVERGENCE OF STRASSEN’S
TYPE FUNCTIONAL LAW OF THE ITERATED LOGARITHM
FOR A BROWNIAN MOTION IN HOLDER NORM

LI Xie-rui', LIU Yong-hong?
(Z. School of Information and Statistics, Guangxi University of Finance and Economics,
Nanning 530003, China)
(2. School of Mathematics and Computing Science, Guilin University of Electronic Technology,
Guilin 541004, China)

Abstract: In this paper, limit question of Brownian motion is investigated. By using large
and small deviations for Brownian motion in the Holder norm with respect to C, ,-capacity, the
quasi sure convergence rate of Strassen’s type functional law of the iterated logarithm for Brownian
motion in Holder norm with respect to C.. ,-capacity is derived, which generalizes the result in [2].
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