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MAXIMUM EXCURSION AND INFIMUM EXCURSION FOR A
TRANSIENT BROWNIAN MOTION

Yu Hua LU,RUN XU,Chuan Cun YIN

Department of Mathematics, Qufu Normal University, Qufu 273165,P.R.China

Abstract For atransient Brownian motion,we give some definitions of maximum excursion and infimum excursion.We
obtain their distributions,and the joint distributions of maximum (infimum) excursion and the first instance of attaining such
amaximum (infimum).As a consquence,we obtain the distribution functions of the first instance of attaining such a
maximum and the first instance of attaining such ainfimum.
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