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Abstract: An integral analogue of the almost sure limit theorem is presented for
semi-selfsimilar processes. In the theorem, instead of a sequence of random elements,
a continuous time random process is involved; moreover, instead of the logarithmical
average, the integral of delta-measures is considered. Then the theorem is applied to
obtain almost sure limit theorems for semistable processes. Discrete versions of the
above theorems are proved. In particular, the almost sure functional limit theorem is
obtained for semistable random variables.

2000 AMS Mathematics Subject Classification:Primary: 60F17, 60F15; Sec-
ondary: 28D05.

Key words and phrases: Almost sure limit theorem, semi-selfsimilar process,
semistable process, ergodic theorem, functional limit theorem.

THE FULL TEXT IS AVAILABLE HERE

http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?nr=25.2&nrA=5&ppB= 241&ppE= 255

