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1. � {Bt}��� ���������� {t ∈ [0, 1] : Bt is a local maximum}
� [0,1] !"#$%

2. Bt &'��� R = inf{t > 1 : Bt = 0} ()*#+,

P0(R = 1 + t) =
1

πt1/2(1 + t)
.

3. Bt &'��- a, b > 0, . τ = inf{t > 0 : Bt = a + bt}.
� /

(i) exp(θBt − θ2t/2)�01
(ii) E0 exp(−λτ) = exp(−a{b + (b2 + 2λ)1/2}).

4. (i) Bt &'�� Mt = max0≤s≤t Bs. 2� P0(Mt = a, Bt = x) (#+34,
2(2a − x)√

2πt3
e−(2a−x)2/2t.

(ii) � {Wt} ��� ������5�� P (max0≤t≤1 Wt > b) = e−2b2 .

5. 6� S0, S1, S2, · · · � Zd
'789:;�� Rn = |{S0, S1, S2, · · · , Sn}|. <= >?@ABCD � / limn Rn/n = P (Sn 6= S0, for all n ≥ 1).

6. E'��6� d = 1,FG Rn = 1 + maxk≤n Sk − mink≤n Sk.
� 

Rn/
√

n H
��IJK

7. � Rα, Rβ �LMNO�� Rα − Rβ = (β − α)RαRβ = (β − α)RβRα.

8.
� PQRS�TU/ �i

�VWXY
S × S ′ (�Z)*[+�\]

(1 �ii
�̂

S _ S ′
'(RZ`a[+b�\](K

9. <c�d/ T � (Ω,F , P )
'ef(g[hi�j T 2 k�ef(K

10. 6� n < ∞, lQ {Y1, Y2, · · ·} mnoPpq/ (Ynk+1, · · · , Yn(k+1)), k ≥ 0rs&��K t� ν �u {Y1, Y2, · · ·}
rs(9:hv�wx {1, 2, · · · , n}

'b
y��%. Zm = Yν+m, m ≥ 1.
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{Z} �z{ef(K
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