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Kolmogorov-Centov®D EE

Theorem 1 Suppose that a process X = {X; |0 <t < T} on a probability space
(2,8, P) satisies the condition

E[|X: — X,||*] < C|t —s|'TP, 0 < s,t <1, |»law of ensemble average

for some positive constants o, 3 and C'. Then there exists a continuous mod-
ification X = {Xt 10<t< T} of X, which 1s locally Holder continuous with
exponent v for every v € (0,3/a), i.e.

~

| Xi(w) — Xs(w)| <6l =1 | Holder continuity

P |w sup <
0<t—s< hw it — s|7 of ensembles
s,t € [0, T]

where h(w) is an almost surely positive random variable and 6 > 0 is an appro-
priate constant.
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3| X35 — X2 ] < O((e)|h)P? Vp >3

u(z + (s+ h)r,t) —u(z + sr,t)]-r| < Clh|® b<a<

1
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Proposition. For the stochastic process satistying the Kolmogorov’s laws, there
0<s< L} of X;f’:, which is

locally Holder continuous with any exponent v € (0,1/3).
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