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Bl (2.9) :pkor. -
FLUk, UEHIBENLE AR X, WA FRYE A s 3 X %;&L, REGEWIVE > 1, a1, ,ay €

R (8, ,8) € [0,1]% % n — oo b, BEHLARF 5, — zaj (B, 1) HeAM TSR
515 = 52 X (- 1), ST T R R T i S S T
j=1

k d
W K*(xy, -+, @ Za]HKlt x;), X

il
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BT R K, 2) € L2([0,1)2), i = 1,2,---,d, T LAAT 38 BT 80 56 80 A7 (a) =

Pi-1 Lo ,

K]lgll(:c’ zt ](xl)? /ﬂ\:l:':‘ 0= I%) < xll < < xlpl =1, ﬁi?%/ (,%],l - Ki(tgvxi))QdIi <
Ki—0 kT kT4 1 0
1
7, Z:LQ, ’d7 ﬁﬁu

1
/ (Kl(:cl,--- ,xq) — K* (g, ,xd))2dx1~--dxd§07, (2.10)
[0,1]4

k d
HA K2y, ,2a) = Z a; H v ().

j=1 =1
5E X
SZ:/ Kl($17"' 7xd)9n(x17"' 7xd)dx1"'d$d
[0,1]¢
Al St = K'Y wy, - 2q)dWy, .. o, K
[0,1]¢

E|S. — S, < c/

1
(K'(2y, -y wq) — K (21, ,24))2dy -+ - dog < Cf' (2.11)
[0,1]¢

F—J71, R #E Bardina, Jolis Al Rovira M, 24 n — oo I,

k d Pji-1
SL:Z“J'H(ZK”)/d L On(z1,- -, 2q)dy - - - dag
j=1  j=1 ki=0 I 2 40

oA s

Zk:ajH(Z éi)/d ) AW, . 2,

1 P41
k d Pi-1 d
:Al]dzaj (Z K]lct)HI(zl Iﬁci+1]<$i)dW‘Tl zq
Jj=1 j=1 ki=0 i=1

[0,1]¢

Hitve e R MleN, 5
B(eh) — E(e™™S"), n — oo. (2.12)
G Ve e R fill,n € N, |E[e?*5"] — E[e*®]| < ny + 0y + 13, H

m = B[] = B[], 12 = |E[e] = Ble™?]|, 15 = [E[e"] - Ble"™]|.

BRAL (2.11) BLERS t € R,

b
erlmi_teltb| _ / eitydy| S |a — b|7 m‘u’/f%l‘iu

m < Ele™Sr — "% | < [a|B|S, — S}| < |2][E(S, — S})%]® < Cla| [ — oo,

L o
— .0,
Vi
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R (2.12) 30, 2 n — oo I, ny — 0. MRYE (2.10) A2 HFEH 0 1L BTH

. 1 . 1 1
ns < Ele™® — 5] < |z|E|S' — S| < |z|(BE(S' — 8)?)2 < Clz|— I — 0.

N
zi b, PSR,
3 BIT: SESMHBAES

5T Mandelbrot il Van Ness M [ TAE, #1238 B* = {By,t € Ry}, € (0,1)
52 B ERORER 2 3 1RV, ILET I B TR AR, TR B E AR, AR, P
Fadf B g AR, Hh oy Z R

R(t,s) = BIB;, B] = 5(P + 5 — |t = 5])
AR 3R B = / Ko (t, 5)dB., Yt B & —AMbifk A iz 2 BLRZ 08 K,

Ko (t,s) = [ca(t —s)*" 2 —|—ca a)/ (u—s) a_* (1—¢( 2)%_”‘)du]l(ovt)(s),

y
|

2al(2 — a)
I(a+ $T'(2 - 2a)

Nl=

)

Co = (
e ANFRAEAL I 5L
TERNDBATIZ S Y kI 2, d g BAmAs BY = (Bt € R1} B XAEMAES
d
(Q, 1, P) Lo st 72 B 2 8% E[BF BH] = H§2m+ﬁ“—wwwmeﬁ
P H = (Hy Hy o Hy) € (0.0 % Hy = Hy= - = Hy = }, B = {BF 1 € B1} k7

HEM d AT W = {W,,t € RE Y. AL mﬁﬁ%ﬁﬂf&ﬁmiﬁ?,/ﬁm?ﬁ“
SN

d 1
/ / Ky, (t1,u1)Kn, (ta, ug) - - - Kg, (ta, ug)dW,.
0

PAR R IE d 453 2504 BB e AR SO IR B sk
X‘j‘%:*z KHHZ = 1727"' 7d7Hi > %7 ﬁ

1
/ (KHl (tl,.fz) — KH,v (si,xi))zdxi = E(Btljl — ng)2 = (tl — Si)2Hi.
0

HWBTE Fi(7) = 2,0 = 2H;, W Ky,,i = 1,2, -+ d W25 (H1).
R Ky,,i=1,2,- ,d&%%%ﬁ&m)%%LAm%%ﬁﬁ@ﬁﬁE%#ﬁm
HH=21i=12-,d B4 Ky (ti,2:) = Lo, (x;), WM (iii) SR
ﬁEiMQbwﬂd>1ﬂﬁ%%c#@—liX%%ﬁﬂﬁ@ﬁF@@g@ﬁﬂqﬁ
WS IR [12])

F(a,b,c,z)

k=0
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Kt () = ala+1)(a+2) - (a+k — 1) = Kot PRULRGREAT I F IR (2 03 [9))

2_2Hi\/777 Hi—} (tl — 1‘1‘)Hi_% 1

Z;
Koullot) = Wy ora L bR
X220k [12] 1 B B U R EHE H, > § s N 51
1 _ o iy _ 1 LT _ Tintiom; LivaH, -1
F(2 H17172 2H1’ tl)_ClF(2 H1717H1+27]- t7)+02(1 tl) (tz) ,

Hor Oy, Cy R B UTRE F(3— Hi, L Hi+ 5, 1-2) A Hi+ 3 — (3 - H)—1 =
2Hi—1 > 0, Tl F(3 Hl,l,H +5, 1= §) £ [0,t,] ERT oz RESMN. HEAE
H; > 1 W, Kg, (tl,xz) Hor e 00,t) BT m RSN, B (0,t,] LA H O A6
1Ky, (i, )y~ 2 <o, B | Ky, (tz,x,)| <C'z ’H“ . FIEARAE C S [ Ka, (81, 2:)| <
C”’:z:fH+§ FTbAVs; < t,i=1,2,---,d, H0< |KHi(tz,xl) — Ky, (si,z;)| < C’:z:i o
CHLC" R C" FRERA. AT sy < tos,

toi
/ (K, (tiy i) — K, (si,25))2dx; < Ch, (to; — s0i)* 2,

Hrh Oy, = 50, I B = 2 — 2H; > 0.
HH < 5i=1,2,-- dif, BTBITRE F(; - Hi,1,2-2H,;, %) 1 2-2H, — (5 -
Hi) —1=3—H; >0, fibl F(3 — H;,1,2 — 2H;, %) £ [0,t;] E5CT o, RESEN. FILTE
LW, K, (b, ma)a; T E () HE A (0,4] B @ RS, HLAE [0, ;] EAPLE
%;%Zd’ 8 | Ky, (t, 2)a; 72 (4 — :cl) H+2|<df il [, (b, )| < d'] Himd (4, — ) i3,
R AL d (67 | Ky, (s0,20)] < d"a 2 (si — a)P 3, WV0 < s; < ¢ < 1 FlVa €
[0,1,i=1,2,---,d H

H;—
K3

| Ky, (tix;) — Kp, (si,2:)] < D((si — xi)Hi_%I[o,si)(xi) + (- CEi)Hi_%]I[si,ti)(xi))a

Hrb D B d A d” KA. BT Vsos < toisi = 1,2, ,d,

t01 tOz 1 1
| Kt~ K)o < [ (DG - )P,

toi toi toi
S/ 2D2.1,‘12Hi71dl‘i +/ 2D2<ti - ZL‘i)2Hi71dl‘i S / 2D2£L‘12Hi71dl‘i S CHi (t()i — SOi)QHi,
S04 S04 S04

2

Hrp Oy, = %
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WEAK APPROXIMATION FOR A CLASS OF
MULTIDIMENSIONAL PARAMETER GAUSSIAN PROCESS

LI Meng-yu, SHEN Guang-jun, CUI Jing
(Department of Mathematics, Anhui Normal University, Wuhu 241000, China)

Abstract: In this paper, we study the weak convergence problem of a multidimensional
parameter Gaussian process. Under rather general conditions, we give an approximation in law
of the process which can be represented by a stochastic integral of a deterministic kernel with
respect to a standard Wiener process. The approximation processes are constructed from a
standard Poisson process. An example of a Gaussian process to which this result applies is the
multidimensional parameter fractional Brownian sheet with any Hurst parameter.

Keywords: weak convergence; Gaussian process; Poisson process; fractional Brownian
motion
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