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The Convergence Rate for Modulus of Continuity of Brownian
Motion in Holder Norm

LIU Yonghong

Department of Mathematics and Physics, Wuhan Polytechnical Institute, Wuhan 430023;

School of Mathematics and Computer Science, Hubei University, Wuhan 430062

Abstract By large deviations and small deviations the convergence rate in the functional limit for
modulus of continuity of Brownian motion in Holder norm.
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convergence rate in the functional limit.
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