7. Ubung Hhere Wahrscheinlichkeitstheorie
. Hirsch’s law: Let f > 0 be nondecreasing and f(x)/z | 0. Then

P(mgg:ﬂ(s) > f(t) infinitely often) =1

if [t73/2f(t)dt = oo and 0 otherwise.

Lower bound: consider the events

A, = [max 3(s) < f(2”+1).

s<2n
. Continued: upper bound: Let

Ty = inf{t > 0: B(t) > f(2)},

Tp = inf{t > Ty 2 B(Tor 1) = B(T0a) 2 f(27) = F2"71)},

and consider the events [T,, > 2"].

. Show that
lim sup —ﬁ(t) =1
t—0  1/2tloglog(1/t)
. Let

1
nr(t) = W(ﬂ(tﬂ —tB(T)).

Show that the set of accumulation points of this family is
{feS:f(1)=0}

gegeben ist.

. Calculate
() +6(/2)
imsup —=—————+.
V/2tloglogt
. Calculate .
d
limsup _J0 )%
v/ 2t3 loglogt
. Calculate .
lim sup/ ne(s)ds.
0
. Calculate )
lim sup/ ne(s)%ds.
0



