
WIENER MEASURE ! PROPERTIES & EXISTENCE .
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EXISTENCE OF WIENER MEASURE .
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EXISTENCE OF WIENER MEASURE .
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STEPS FOR PROVING EXISTENCE :
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STEP 1 : Fix tE[ on] .
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BY THE CENTRAL LIMIT THEOREM :
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NEXT ,
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BY SLUTSKY 'S THEOREM !
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STEP 2 : PROVE TIGHTNESS .

CONFIRM THE FOLLOWING LEMMA : ( P . 88 )
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ETEMADIS INEQUALITY !
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FOR EXISTENCE OF WIENER MEASURE
,
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FINALLY PROVE THE LEMMA
.
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PROOF : VERIFY THE ARZELA - ASCOLI CRITERION .
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THEOREM 7.3
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