
1. Show that if Zt = (Xt, Yt) is a 2-dimensional Brownian motion (i.e., Xt and Yt are
independent Brownian motions) and U ∈ O(2), then UZt is also a 2-dimensional
Brownian motion.

2. For 0 ≤ t− ε and B a standard Brownian motion on R, show that

P[ sup
t−ε≤s≤t

|B(t)−B(s)| > x] ≤ 2P[|B(ε)| > x].
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