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If X(¢) is written in the form

the integral 7 becomes
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Paul Lévy (1951) Wiener's Random Function, and Other Laplacian Random Functions,
in Proceedings of the Second Berkeley Symposium on Mathematical Statistics and
Probability (ed. Jerzy Neyman, Berkeley and Los Angeles: University of California
Press), 171-187, p.176.
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Uber die analytischen Methoden in der
Wahrscheinlichkeitsrechnung

A. Kolmogoroff

Mathematische Annalen, Band 104, Heft 1, 415—-458
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