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Summary

The aim of the thesis is to characterise new ways of path-conditioning of a d-dimensional isotropic
stable Lévy process and consider their time-reversed paths. In our analysis, we use both of
classical potential theory approach and recently-developed methods around the theory of self-
similar Markov processes. In doing so, we have the opportunity to consider the role of certain
harmonic/excessive functions that have not been previously studied.

In the first part of the thesis, Chapter 3, we consider an oscillatory conditioned attraction
of the stable Lévy process to a subset of the unit sphere or a hyperplane. We characterise
the hitting distribution as well as the time-reversed process of this conditioned processes in the
sense of Hunt-Nagasawa duality for Markov processes. The resulting time-reversed processes
have the same distribution as the unconditioned stable Lévy process itself when issued from the
corresponding subset of the unit sphere or an hyperplane.

In the second part, Chapter 4, we condition the stable Lévy process to remain either
outside or inside of the sphere and we characterise the same conditioned attraction to a subset
of the unit sphere. The methods of the previous chapter are not applicable in this case. We
use instead recent developments in the representation of d-dimensional isotropic stable Lévy
processes as a self-similar Markov processes. In particular, we use a characterisation of the
point of closest/furthest reach from the unit sphere for the stable Lévy process. As in the
first part, we characterise the hitting distribution as well as the time-reversed process of the
newly conditioned processes via Hunt-Nagasawa duality. The resulting time-reversed processes
have the law of stable Lévy processes conditioned to stay away from the unit sphere and the
process conditioned to stay inside the unit sphere and continuously absorbed at the origin
correspondingly. We also extend the conditioned processes as well as its time-reversed processes
to be issued from the boundary of the domain in which they live.

Finally, we would like point out that the methodology that we use in the Chapter 4 was
only possible for a subset of the unit sphere and we could not extend to the setting of the
hyperplane. The reason for this is that we use the law of the point of closest reach from the unit
sphere to define the conditioning. There is no such result for the case of an hyperplane so far.

Thus, for further work, we aim to characterise one-sided attraction to a subset of an hyperplane.
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Chapter 1

Introduction

In this thesis, we want to condition a process to a zero probability event. Since we cannot use
the classical conditional probability, the way to do it is to perform a change of measure using a
super-martingale and a limiting procedure.

More precisely, let (2, F,P) be a probability space. A probability measure Q, defined on
the measurable space (£2, F), is said to be absolutely continuous with respect to P if, for every
A € F, we have

P(A)=0=Q(A4) =0. (1.1)

Then, the Radon-Nikodym theorem implies that, if Q is absolutely continuous with respect to

P, then there exists a o-measurable function M : Q — [0, 00) such that for any A € F,

QM) = [ M)iPw) (1:2)
A
and we denote it as iQ

Conversely, whenever we find such measurable function M for a given probability measure P,
so that the function Q computed by Equation (1.2) forms a probability measure, then we can
change the measure space (22, F,P) to (Q, F, Q).

Let X = (X;,t > 0) be a stochastic process in this space with values in R?, and (F,t > 0)
be a filtration. A stochastic process X is said to be adapted to the filtration (F;, ¢t > 0), if X;
is measurable by F; for all ¢t > 0. The notion of adaptability means that, at time ¢, information
regarding a stochastic process X up to time ¢ is known but it is not known for the further times.
An example of filtration is F; := o(Xs,s < t), that is the o-algebra generated by {Xs,s < t}.
This filtration is called the natural filtration of the stochastic process X. It is clear that a
stochastic process X is adapted with respect to its natural filtration.

For the stochastic process (X, ¢ > 0) issued from z with the initial distribution P, we
have the stronger result due to Girsanov’s theorem which states that, under the above change

of measure, if

dQz|
| = M (1.3)
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is a P super-martingale then it is a Q super-martingale, in particular M; is measurable in
JF: and EEMt as well as E?Mt are non-decreasing in t. Conversely, whenever we find a P
super-martingale M, for a given probability measure P, so that the function Q, computed by
the equation (1.3), then we get the distribution of the new stochastic process when the initial
distribution is changed from P, to Q.

The way to construct a super-martingale is to find an "excessive" function h with the

main property that

E,h(X) < h(z), t>0, zeR% (1.4)
Then, we can define a super-martingale M; := h}f();t)) and
dP*, h(X¢)
= t>0 1.5
dP, |7 h(x) -7 (1.5)

is a change of measure. Methods for finding such excessive functions or super-martingales to
conditioning Markov processes include a potential theory approach and a probabilistic approach.
In this thesis, we consider path conditioning of a stable Lévy process. Such processes lie at
the intersection of Lévy processes and self-similar Markov processes. In other words, stable Lévy
processes have both of the characteristics of Lévy processes and self-similar Markov processes.
A Lévy process Y = (Y;,t > 0) is a stochastic process with the following characterizing

properties:
(i) it has paths that are almost surely right-continuous with left-limits (cadlag);

(ii) it has stationary increments, which means that for fixed two times s < ¢, the distribution

of the increment Y; — Y, depends only on ¢t — s;

(iii) it has independent increments, which means that for fixed times 0 < ¢t} < ... < t,, the

increments Y;, — Y; ., Yy, — Y, are independent of each other.

n_19°"

A self-similar process Z = (Z;,t > 0) is a Hunt process on R? if there exists a constant
a > 0 such that, for any z € R?\ {0} and ¢ > 0,

the law of (¢Z.-a;,t >0) under P, isthesameas (Z;,t>0) under P, (1.6)

where P, is the law of Z starting from x. The property (1.6) is also called a scaling property
and « is called the scaling index or self-similarity index.

Throughout this thesis, we will consider isotropic stable Lévy processes. This means that
X is a stable Lévy process such that for every orthogonal transformation U: R¢ — R?, the law
of UX under P, is equal to the law of X under Py,.

The conditioning of a Markov process as a limiting procedure has seen a series of results
for the setting of random walks (RWs) and Lévy processes in one dimension. First, Bertoin and
Doney [2| showed the connection between the limiting conditioning procedures for one dimen-
sional RWs conditioned to stay positive and harmonic/martingale functions. Then, Chaumont

and Doney [5] extended the definition of conditioning to stay positive to the setting of Lévy



processes, including the boundary point 0 for the point of issue. Bertoin and Savov [3] identified
the role of duality in describing the time-reversed conditioned processes (see also [1]). As RWs
can be thought of as discrete analogues of Brownian motion, the similar results relating to lim-
iting conditioning procedures for RWs/Lévy processes can be sought for the setting of Brownian
motion or for the more general Markov processes.

To investigate the phenomenon of conditioning in more complex settings, we choose the
candidate Markov process to be an isotropic stable Lévy process in dimension d > 2 as it
inherits the same properties as that of a Brownian motion except it has discontinuous paths.

More precisely, we want to characterise the conditionings of a stable Lévy process X to hit
(i) asubset S € S~ from both sides of the sphere S~ 1;
(ii) a subset D € H?! from both side of the hyperplane H?!; and
(iii) a subset S € S! from one side of the sphere

and investigate their time-reversed process from the hitting time.

1.1 Outline of thesis

The aim of the thesis is to characterise some newly derived path-conditionings of d-dimensional
isotropic stable Lévy processes and their time-reversed dual processes. The remainder of the
thesis consists of 3 chapters and a conclusion. Chapters 3 and 4 contain research papers, which
were written in collaboration with my supervisors Professor Andreas E. Kyprianou and Dr.

Sandra Palau, and collaborator Professor Mateusz Kwasnicki.

1. Preliminary (Chapter 2). To characterise path conditionings of the stable processes
in later chapters, we use recent developments in the representation of a d-dimensional
isotropic stable Lévy process as a self-similar Markov process. In Chapter 2 we review
these results from the literature. We are also interested in extending the definition of
conditioned stable process to be outside (or inside) a region to include the case when the
process starts at the boundary of the region. In addition, understanding time-reversal of

conditioned stable processes also features in our analysis.

In-line with these objectives, the preliminary chapter begins by summarising some standard
properties of Markov process in Section 2.1. Among the exposition, we discuss the notion
of a Doob-h transformation and conditioning of Markov processes and a well-known result

from potential analysis concerning the equilibrium measure in [6].

We introduce Lévy processes in Section 2.2, stressing their characteristic properties, as
well as introducing essential notion and results relating to its path structure. Then, we
introduce the special case of isotropic Stable Lévy process in Section 2.3, focusing on
fluctuation results. This is followed by an introduction of self-similar Markov processes in
Section 2.4 and their recent developments, [10], which serves as the base of some of the

analysis in Chapter 4.



Since we want to consider issuing our conditioned processes from the boundary as well
as time-reversed dual processes, we briefly introduce the theory of excursions for Lévy
processes, radial excursion theory for stable Lévy processes in Section 2.5 and time-reversed

duality concepts in Section 2.6.

. Oscillatory attraction and repulsion from a subset of the unit sphere or hyper-
plane for isotropic stable Lévy processes (Chapter 3). In this chapter, we consider
a stable process X = (X;,t > 0) with lifetime ¢ valued in R%(d > 2) and want to condi-
tion it to continuously approach a subset of the unit sphere. Such conditioning has been
explored when d = 1 [12|. Moreover, we want to explore repulsion from a subset of the

unit sphere using the constructed attraction process.

We begin our analysis defining what we mean by conditioning stable process to contin-
uously approach a subset of the unit sphere. As we will see in the preliminaries, when
a € (1,2), stable processes will hit the unit sphere with positive probability and otherwise,
when « € (0, 1], it hits the unit sphere with probability zero; see e.g. [13]| or [9]. Thus, the
aforesaid conditioning is only of interest when a € (0,1]. Moreover, as we will see in the
preliminaries, such conditioning can be extended to any sphere in R% thanks to the self

similarity as well as stationary and independent increments of the stable process.

Suppose that S is a closed set of the unit sphere S¥~! = {z € R? : |2| = 1} in dimension
d > 2, which has positive surface measure. We want to construct the law of the stable
process conditioned to converge continuously to S C S¢~! whilst visiting both By := {x €
R?: |z] < 1} and BS := R?\ By infinitely often at arbitrarily small times prior to hitting
S. We shall denote the associated probabilities by P> = (P3,z € RY). For a more precise

definition, we introduce the stopping times,
g =inf{t >0: 87 < |Xy| < B}, for > 1. (1.7)
Whenever it is well defined, we write, for t > 0, A € F; and = &€ S,

PS(A, t < ¢) = lim lim P, (At < 73|75, < 00), (1.8)

|
B—1e—0

where ( is the first time that X; hits S and

7, =inf{t >0:X; €S.} and S, :={z €R?:1 —¢ < |z|<14¢ and arg(z) € S}.

Our first main result shows that (X, PS) is indeed well defined. The proof of the result relies
on establishing the asymptotic leading order behaviour of P, (75, < 00), the probability of
hitting the set S.. For this, we use a potential-theoretic method and develop a ‘guess and

verify’ approach. In particular, since we are not chasing an exact formula for P,(7s_ < 00),
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we can ‘guess’ a measure, say [, supported on S., such that
UpS(z) = / |z — y|* pe(dy) = 1 + o(1), x €S, ase—0, (1.9)
Se

so that
(L+0(1)By(7s, < 00) = Up(a), @ ¢S, (1.10)

from which, we can draw out the leading order decay in €.

In addition to constructing the conditioned process, we develop an expression for the law
of the limiting point of contact on S. Moreover, we show that, when time reversed from
the strike point on S, the resulting process can be described as the underlying stable Lévy
process itself. The extreme case S = S?! (the whole unit sphere) is included in our
analysis. For d = 1, [12]| explored that conditioned process. In order to make our results

pertinent, we restrict ourselves to the case that d > 2.

The second part of the chapter is devoted to proving analogous results in the case when
S is replaced by D, a closed bounded subset of the hyperplane {z € R? : (z,v) = 0} with
positive surface measure, where v is a unit vector and (-,-) is the usual Euclidean inner
product. The methodology we used in the first part is robust enough to prove the results

in the second part with the appropriate choice of the measure p..

Preprint: arXiv: 2011.07402. to appear in Special Issue in Honor of Ron Doney’s 80th
Birthday, Birkhdauser.

. Attraction to and repulsion from a subset of the unit sphere for isotropic stable
Lévy processes (Chapter 4). In this chapter, we restrict the stable process be attracted
to, or repelled from, a subset of the unit sphere, S, from either the exterior or the interior of
the unit sphere. The method we use in this chapter is different from the method of Chapter
3. In this chapter we use a probabilistic approach that uses recent developments in the
representation of d-dimensional isotropic stable Lévy processes as a self-similar Markov

process.

We characterise the law of the stable Lévy process conditioned to approach S continuously
from either inside or outside of the sphere. More precisely, if S is not a point, we define
Ac={rb:re(1,14+¢),0 €S} and B. ={rf:re (1 —¢,1),0 €S}, for 0 < e < 1 and
define the corresponding events CY := {Xg (o) € Ac} and CL := {Xé(ﬁe—) € B.}. Here,
X@(0) is the point of closest reach to the origin in the range of X, and X@(q@—) is the

point of furthest reach from the origin prior to exiting B;. More precisely,
G(t) =sup{s < t: | Xs| = inf | X,|}, G(t) =sup{s <t:|Xs| =sup|Xy|},
u<s u<s
where 77 = inf{t > 0: | X;| > 1}. We are interested in the asymptotic conditioning
PY(A, t <k) =limP,(A oY 1.11
x ’ - %8 ﬁ( ’t<:Tl| a)’ ( : )
€.

5



when z € BS where 717 = inf{t > 0: | X;| < 1} and
PMA, t <k) = hngx(A, t<r|CL), (1.12)
g

when x € By, for all A € F;.

When S = {0} € S%~!, we need to adapt slightly the sets A. and B. so that A. = {r¢: r €
(1,1+¢),0€S |p—d| <e}and B. = {r¢p: 7€ (1 —¢,1),6 € ST |p— | < e}

Our first main result shows that (X,P") and (X,PY) are well defined. The proof of
the result relies on recent fluctuation identities related to the deep factorisation of stable
processes, cf. [8, 10, 11]. Moreover, we are able to characterise the law of the limiting

point of contact on S.

We also extend the characterisation of these two conditioned processes by including the
case when X is issued from the unit sphere itself but not within S, i.e. S¥~1\ S. The

methodology we use for the proof relies on radial excursion theory, introduced in Chapter 2.

Additionally, in the sense of time reversal, we show that (X,P") and (X,P) are in duality
with, respectively, the stable process conditioned to remain inside the sphere and absorb
continuously at the origin and the stable process conditioned to remain outside of the
sphere, respectively. The extensions of these processes when issued from the boundary

S%1 are also characterised using the same methodology, i.e. radial excursion theory.

The extreme cases S = S~ (the whole unit sphere) and S = {9} € S~ (a single point
on the unit sphere) are included in our analysis, however, we will otherwise insist that the

Lebesgue surface measure of S is strictly positive.

Our results extend the recent contributions of [12|, where similar conditioning is considered,
albeit in one dimension, as well as providing analogues of the same and very classical results
for Brownian motion |7]. We also note that, the choice of limiting conditioning procedure

that we have used reflects a similar approach taken in [12] in one dimension.

Published: Stochastic Processes and their Applications, 137 (2021), 272-293.

4. Conclusions. The final chapter is a short summary of the relevance of the work in this

thesis, with an outlook to future work.

This thesis is presented in the alternative format which includes publications. This means
the research chapters are developed independent of the introduction and supposed to be self-
contained. Hence, it is inevitable that there will be some inconsistencies in notation and redun-

dant content in the introduction chapter.
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Chapter 2

Preliminaries

In this preliminary chapter, we begin by introducing Markov processes in Section 2.1. Next,
we introduce Lévy processes in Section 2.2 focusing on their characterising properties as well as
results relating to its path structure. The introduction of an isotropic Stable Lévy process in
Section 2.3 focusing on the fluctuation results regarding a sphere [15, 14]. Section 2.4 introduces
self-similar Markov processes and their recent developments in [16], which serves as a base of
our analysis in Chapter 4.

Finally, as it will be of continued relevance throughout the thesis, we briefly introduce

excursion theory in Section 2.5 and time-reversed duality concepts in Section 2.6, respectively.

2.1 Markov processes

Let (2, F, P) be a probability space, E be a locally compact metric space and B be the Borel
field of E. In this thesis, we restrict ourselves to E = R for d > 2. For each t € [0, 00), let
Xi(w) = X(t,w) : @ — E be a random variable. Let us associate to X = (X, ¢t > 0) the
filtration ' = {F; : t > 0} where, for each ¢ > 0, F; is the natural enlargement of o(Xs : s <),
ie Ft = 0(Xs: s <t)U{P — null sets}.

Definition 2.1.1. The process X = (X, t > 0) possesses the Markov property if, for each Borel
set B € R% and s,t > 0,
P(Xt+3 € B|ft) = pS(Xt,B) (21)

where, for all x € R? and s > 0, ps(x, B) := P(X, € B|Xo = ).
We now define stopping times and the strong Markov property.
Definition 2.1.2. A non-negative random variable T is called a stopping time if
{r<t}eF, foral t>0.

An example of a stopping time can be the random time when a Markov process X enters



A C R? where A is either an open or closed set, that is
T4 = inf{t > 0: X; € A}.
For any measurable function f: R? — (0,00) and u > 0, another example of a stopping time

7= inf{/tf(Xs)ds > u}
0

Each stopping time has an associated o—algebra defined as

can be defined as

Fri={AeF: An{r <t} eF forall t>0}.

We define the family of probability measure P,z € R?, where P,(-) = P(:| Xy = x).

Definition 2.1.3. The process X is said to satisfy the strong Markov property if, for each
stopping time T,
P(Y:ys € B|F;) =Py, (Ys € B)

on {1 < 0o} for all Borel set B € R,

Definition 2.1.4. We define the semigroup of X, P = (P, t > 0), as follows
Pelf(@) = Es[f(X0)], @ €R,

for any bounded measurable function f: RY — R.

When Fy is the trivial o-algebra, Po[f](z) = f(x). Moreover, P has the semigroup
property i.e. Pi[Ps[f]()](z) = Pris[f](z) for all z € R? and s, > 0 due to the Markov
property.

Feller processes: We now define Feller processes which are a subspace of Markov pro-

cesses. Let Co(R?) be the Banach space of bounded measurable functions which decay to 0 as

|x| — oo, equipped with the supremum norm.

Definition 2.1.5. The semigroup P is said to be Feller if it has the Feller property. That is,
(i) for allt > 0,P;: Co(R?Y) — Co(RY),
(ii) for all z € R? and f € Co(R?), limyyo Pe[f](x) = f(2).

Hunt processes: From the Proposition 5 in Chapter 2.2 of [9], a Feller process restricted
to any countable dense subset S € [0, 00) has paths with right limits in [0, 00) and left limits in
(0, 00) for almost every w € Q. Moreover, for any countable dense subset S € [0, 00), define

X5 = lim X X = lim X t>0 2.2
Sl = Jim X0, X7 () = lm Xfw), 0> (22)
for each w € Q, C Q for some Q, such that P(2,) = 1. Then, it is clear that X~ (w) is right

continuous in ¢ with left limits and X;” (w) is left continuous in ¢ with right limits at each ¢ > 0.



Finally, due to Theorem 6 in Chapter 2.2 of [9], X;” and X are versions of X3, i.e they are
modifications of X;; hence each of these is a Feller process with the same transition semigroup
P as X; since JFy is the natural enlargement of o(Xs: s < t). These facts will be the base of the

connection between Feller process and Hunt process defined below.

Definition 2.1.6. Let X = (X, Fy,t > 0) be a temporally homogeneous Markov process with
state space (E,B) and semigroup P. Then, X is called a Hunt process if and only if

(i) it is right continuous,
(ii) it has the strong Markov property,

(i4i) it is quasi left continuous, in a sense that, for any sequence of stopping times T,, which

increases to a stopping time T, lim,_,oo X1, = X7 on {T < oo} almost surely.

Note that quasi left continuity implies left continuity as each ¢t > 0 is a stopping time. In
Chapter 9.5 of [7], it is shown that any Feller process can be constructed as a Hunt process.

Such a version of the Feller process is called a regular Feller process.

2.1.1 Quitting time and equilibrium measure

Let X = (X;,t > 0) be a Hunt process on (F,B) and p be a o-finite measure on B.

Definition 2.1.7. For some q > 0, the g-resolvent kernel U9 is defined as
U@ (g, A) = /O T e (X, € At (2.3)
and the potential kernel U is defined as
Uz, A) = /000 P.(X: € A)dt. (2.4)
Suppose that the potential kernel U has a density u with respect to p, i.e.

Ute.A) = [ ule.yuldy). o€ BAEB, (25)
A
where u is non-negative and measurable on £ x €. Let A € £ and
Ayx ={w|3t > 0: Xy(w) € A} (2.6)

which is a measurable set. Now, define the quitting time or last exit time y4(w) for a set A as
follows:
va(w) =sup{t > 0: X¢(w) € A}, if w e Ay, (2.7)

otherwise y4(w) = 0. Define the hitting time 74(w) for w € Q
Ta(w) =1inf{t > 0: Xi(w) € A}, if we Ay, (2.8)
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otherwise 74(w) = 00, e.g. for w € @\ A4. From these definitions, it is clear that

{74 > 0} = {74 < o0} (2.9)

almost surely.

Definition 2.1.8. The set A is called transient (recurrent) if and only if ~v4 < oo (y4 = 00)

almost surely.

The following theorem gives a last passage time characterisation in terms of a potential

density.

Theorem 2.1.1. (/9]) Let X be a Hunt process with potential kernel U. Suppose that its potential

density u exists and has the following properties:
(i) For each x € E, y — u(x,y)~" is finite continuous,
(ii) u(z,y) = oo if and only if x =y, and we set u(z,x)~1 = 0.

Then, for each transient set A, there exists a Radon measure pa such that for any x € E and

BebB,

Bulia > 06X (a=) € B) = [ ueg)pa(dy). (2.10)

If almost all paths of the process are continuous, then pa has support in OA. In general, if A is
open then jia has support in A.

The measure 4 is called the equilibrium measure of A. Moreover, the corollary below is

a key feature of potential analysis.

Corollary 2.1.1. (/9]) Under the assumptions of the Theorem 2.1.1, we have

P,(t4 < 0) = /Eu(x,y),uA(dy). (2.11)

Corollary 2.1.1 will be a key element of the proofs in Chapter 3.

2.1.2 Conditioning of a Markov process: Doob-/ transformation

Let E5 = EU {0} be a locally compact metric space E with an isolated cemetery point 6 and
P = (P, t > 0) be a Borel-measurable semigroup on Fs. Assume that, for a probability measure
won Eg, there exists a strong Markov process X = (X;,t > 0) with state space Ej, probabilities
P = (P,,z € E) and transition semigroup P, satisfying:

(i) P(Xo € A) = pPo(A) := [ p(dz)Po(z, A),
(ii) there exists a random variable ¢, 0 < ¢ < oo, such that
Xi(w) e B if t<((w) and Xi(w)=9 if ((w)<t,
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(iv) t — X¢(w) is right continuous on [0, c0) and has left limits in E on (0, ().

An example of a random variable ¢ could be the first entrance time to a Borel set B € E. In
this case, X; will be a killed Markov process upon entering B and the corresponding semigroup
PB = (PP, t > 0) will be the killed semigroup.

Definition 2.1.9. A measurable function h: E — R is called an excessive function relative to

Py if
(1) for allz € E and t > 0, Pi[h](x) < h(z),
(ii) for all x € E, limy)o Py[f](x) = f(x).

An excessive function is called harmonic if Pilh|(xz) = h(z), for all x € E. If h is an excessive
(harmonic) function relative to the killed semigroup PP, then h is called an excessive (harmonic)

function on the set B.

Let h be an excessive function and Ej, := {x: 0 < h(z) < co}. Define

i PlhS(2), € By
0, z € E\ Ej.

WPil () = (2.12)

In Chapter 11.2 in [9], it is shown that, for an excessive function h, ,P; is a sub-Markov semigroup

on E. In other words, it is a Markov semigroup such that ,Py(z, E) < 1 and it satisfies
WPi(x, E\ Ey) =0, forall ze€FE;, and t>0. (2.13)

Moreover, by setting ,P¢(d,{0}) = 1 and ,Py(x,{d}) =1 — ,Pi(z, E), a sub-Markov semigroup
nP: can be extended to a Markov semigroup on F. This also suggests that, if h is an harmonic
function, P, is directly a Markov semigroup.

Indeed, in [9], a stochastic process with semigroup ;P is constructed. Such a process is
called a Doob-h transformation of the process of X and denoted X". Moreover, it is shown that
X" is a right-continuous strong Markov process which has left limits except possibly at the time

of death (. Also, it is shown that, for any T stopping time, A € Fry, and x € E}, we have

hPx(A; T< C) = Eac[h(XT); A]v (2'14)

1
h(z)
where Py (A;T < () = P (AN{T < (}) and Ex[h(X7); A] = [, h(X7(w))Py(dw).
2.2 Lévy Processes

Definition 2.2.1. A stochastic process X := {X; : t > 0} valued in R? and defined on a
probability space (2, F,P), is called a Lévy process if

(i) it is issued from the origin (i.e. P{Xo =0} = 1),
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(i) it has stationary increments (i.e. X¢ — X5 is equal in distribution to Xi_g, for 0 < s <t),
(#ii) it has independent increments (i.e. Xy — Xy is independent of {X, : u < s}),

(w) it is P-almost surely right-continuous (i.e. P{X;y := Ilimgy; X = X4} = 1) with left-
limits (i.e. P{X;_ := Ilimey X} = 1) (in short, having cadlag paths).

Examples of a Lévy process include Brownian motion, Poison processes, and compound-
Poisson processes. While a Brownian motion has continuous paths and normally distributed
increments, a Poisson process has discontinuous paths and non-negative increments. This shows
the variety of path types that occur within the class of Lévy processes.

From the definition of a Lévy process, one can easily check that it has the infinite divisi-

bility property, which justifies the definition below.

Definition 2.2.2. For a d-dimensional Lévy process X = (Xi)i>0, the function
1 : .
V() := — log E[e??Xt] = —log E[e?X1], 0 e RY,

1s called the characteristic exponent of X.

The characteristic exponent of a Lévy process uniquely describes the path structure of the

process via the following theorem.

Theorem 2.2.1. (Lévy-Khintchine formula for Lévy processes) Suppose that a € R, Q is
a d x d Gaussian covariance matrir, and 11 is a measure concentrated on RI\{0} such that
Jra(I A 2*)II(dz) < co. From this triple, we define for each § € R?

1 .

U(0) =ia-0+ 59 - Q0 + / (1-— el 4 0. xl(‘x|<1))H(dm). (2.15)
R4

If W is the characteristic exponent of a Lévy process, then it necessarily satisfies (2.15).

Conversely, given (2.15), there exists a probability space (2, F,P), on which a d-dimensional

Lévy process is defined and have W as its characteristic exponent.

Regarding the path structure of a Lévy process, the presence of QQ implies the inclusion
of an independent d-dimensional linear Brownian motion with covariance matrix Q, while the
measure II describes the jump sizes and rates. The condition on IT implies that II(A) < oo for
all Borel set A € R such that 0 is in the interior of A°. The proof of the theorem is discussed
in [12].

2.2.1 Main Properties of a Lévy process

In this section, we will briefly state properties of a Lévy process as connections to other classes
of stochastic processes. Proofs can be found from [12, 9, 2.

Markov property: For the process X, let us denote by I = {F; : t > 0} the natural filtration,
that is F; = o(Xy,u < t), Vt > 0. Since, in a Lévy process X, the law of X;14 — X; is
independent of F;, for all s,¢t > 0, then Lévy processes satisfy the Markov property.
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Strong Markov property: Lévy process possesses the strong Markov property which also
could be stated via a stronger statement as in the following theorem. The proof can be found
in [12].

Theorem 2.2.2. Let 7 be a stopping time. On {T < oo}, define the process X = (X;,t > 0)
Xi=Xrot — Xy, t2>0.

Then, on the event {1 < oo}, the process X is independent of the o-algebra associated with T,
that is Fr:={A € F: An{r <t} € F,Vt >0}, and has the same law as X. Therefore it is a

Lévy process.

Feller and Hunt properties: Thanks to the shifting property of a Lévy process e.g. P;[f](x) =
E.[f(X:)] = E[f(z + X})], we can show that a Lévy process has the Feller property. It is shown
in general that any Feller process is a Hunt process in the Chapter 2 in [9]. Thus, Lévy process
is a Hunt process with the state space (R%, B(R?)).

Time-reversal duality: Since a Lévy process has stationary and independent increments, its
time-reversed process has stationary and independent increments which agree with those of —Y,
which is called a dual process of Y and denoted by Y. More specifically, we have the following

Duality lemma for a Lévy process, see [2].

Lemma 2.2.1. For each fized t > 0, the time-reversed process (Y;_g— — Y3, 0 < s < t) and the
dual process Y = (=Y,,0 < s < t) have the same law under P.

Duality relationships can also be expressed via the corresponding semigroups (P, t > 0)

and (P;,t > 0) or g-resolvents U@ and U@ as stated in [2] via the following lemma.

Lemma 2.2.2. Suppose that f and g are non-negative, bounded and measurable functions. Then,

B.lo()f (0] = Ef@)g(%)). [ g@Plf@ids = [ 1@Plglade  (210)
Rd Rd
and for q > 0,
[ s@U @iz = [ @0 o). (217)

These duality results are also true when the Lévy process is killed when entering an open
or closed subset D € R?. Indeed, let (PP, t > 0) be a semigroup of a killed Lévy process Y; upon

entering D. That means,
PLf1(x) = Bo[f (V) t < 7p] (2.18)

where f is a bounded and measurable function and 7p := inf{t > 0 : ¥; € D}. Then, the

following result called Hunt’s switching identity is proven in [2].

Lemma 2.2.3. (Hunt’s switching identity) Suppose that f and g are non-negative measurable

functions and D is an open or closed domain. Then,
[ a@PP @z = [ f@PPlal(w)is (219)
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and for q > 0,
| s@u i@ = | @) (220)
where (U(q)7 q>0) and ((7(q), q > 0) are corresponding q-resolvents.
The above duality results are for the time reversal from the deterministic fixed time ¢ and
valid for a Lévy process only.
2.2.2 Notions of reflecting path behaviour

In this section, we will briefly discuss notions that reflect how a Lévy process explores RY.

Transience and recurrence: A Lévy process X is said to be transient if, for all a > 0,

P(/OOO Lxapdt < o0) =1

and recurrent if, for all a > 0,

P(/Ooo L(1x,|<a)dt = oo) =1

It turns out that a Lévy process is either transient or recurrent as the theorem states below.

Theorem 2.2.3. Let ¥ be a characteristic exponent of a Lévy process X. Then X is transient

if and only if, for some sufficiently small € > 0,

/|Z|<€ Re(q;é))ﬁlz < o0, (2.21)

and otherwise X 1is recurrent.

The proof of the theorem can be found in [12]. Transience and recurrence properties have

also an interpretation on how a Lévy process behaves pathwise.
Theorem 2.2.4. Let X be a Lévy process. Then,

(i) X is transient if and only if

lim | X;| = o0
t—o0

almost surely. In other words, the transience property for a Lévy process implies that it
drifts to infinity.

(ii) If X is not a compound Poisson process, then it is recurrent if and only if, for all x € R,
lim inf |X; —z| =0
t—o0

almost surely. This means that, if a Lévy process is not a compound Poisson process and is
recurrent, then we can always find a point on the path of X sufficiently close to any fixed

point x € R? and vice-versa.
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The proof of the theorem is discussed in [12].
Polarity of points: A point y € R? is said to be

(i) polar if for every z,
P,(Xy =y forsome ¢>0)=0, (2.22)

(i) essentially polar if for Lebesgue almost every x,

P,(Xy =y for some ¢>0)=0. (2.23)

Theorem 2.2.5. For dimension d > 2, all points are essentially polar.

It is clear that polar points are essentially polar and the theorem below gives a condition when

we have polarity for essentially polar points.

Definition 2.2.3. For a Lévy process, the g-resolvent kernel is defined as

U9 (z, dy) = / e P, (X; € dy)dt, zcR< (2.24)
0

When ¢ = 0, U := U is called the resolvent.

Theorem 2.2.6. If the resolvent kernel is absolutely continuous, then every essentially polar

point is polar.

Although main concern of the thesis is on the d-dimensional stable Lévy process for d > 2,
which will be defined in Section 2.3, we will also use the Lamperti transformation (Section 2.4.1)
where such processes can be expressed via one dimensional Lévy process through a particular
space and time change. Hence, we will briefly state notions reflecting path behaviour of one
dimensional Lévy process.

Notions for a real-valued Lévy process: In order to understand the fluctuations of a d-
dimensional stable Lévy process around the sphere or hyperplane, we need to understand hitting

points, path variation and regularity of the half line for a real-valued Lévy process.

Definition 2.2.4. A real-valued Lévy process X is said to hit a point x € R if
P(X; =z for some t>0)>0.

The following theorem provides a criteria if a Lévy process can hit points. The proof of

the theorem can be found in [2].

Theorem 2.2.7. Suppose that a real-valued Lévy process X is not a compound Poisson process.

Then, X can hit points if and only if

/IRRE(I—l—l\II(,z))dz < 00. (2.25)
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Path variation: For a real-valued Lévy process X, its Lévy-Khintchine exponent takes the
form

1 .
\I/(Z) =1iaz + 50'22’2 + /(1 — e+ izx1(|x‘<1))ﬂ(d$). (2.26)
R

To discuss boundary issuance problems for Lévy processes in Chapter 4, we need notions of

bounded variation and regularity of points.

Definition 2.2.5. A stochastic process X is said to have a bounded variation if, for all n € N
and division G : 0 =ty < t1 < ..t,

sup 37 [ Xt — Xi| < oo. (2.27)

n,G

We will now state a theorem that reveals a path of a Lévy process has bounded variation
based on the Lévy-Khintchine exponent given in (2.26). The proof of the theorem can be found
in [12].

Theorem 2.2.8. A real-valued Lévy process with Lévy-Khintchine exponent (2.26) corresponding
to the triple (a,o,11) has paths of bounded variation if and only if

oc=0 and /R(l A |z)II(dx) < oo. (2.28)

Finiteness of the integral in (2.28) also allows for the Lévy-Khintchine exponent of any

such bounded variation process to be rewritten in the form

U(z) = —ibz + /R(l — ) (dx), (2.29)

where b € R is called the drift coefficient and relates to a and II via

b= — (a + /(|x|<l) xH(d:c)). (2.30)

Thanks to the representation (2.29), it is easy to detect the presence of a drift term for a bounded

variation Lévy process as

m 23 (2.31)

|z] =00 2

Regularity of the half line: Finally, we would like to discuss when a real-valued Lévy process
immediately enters to the upper or the lower half line. Let T(;r = inf{t > 0: X; > 0} for a Lévy
process X. Due to the Blumenthal 0 — 1 law, the probability P(r;” = 0) is zero or one. Based

on this fact, we can give the following definition.

Definition 2.2.6. For a real-valued Lévy process X, we say that 0 is
(i) regular for (0,00), if P(ry =0) =1,
(ii) irregular for (0,00), if P(ty = 0) =0, and
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(iii) regular for (—o0,0), if —X is reqular for the upper half line.
The regularity property helps to analyse issuance from the boundary problems [16].

Theorem 2.2.9. For a real-valued Lévy process X, the point 0 is reqular for (0,00) if and only

if one of the following three situations occurs:
(i) X is a process of unbounded variation,

(i) X is a process of bounded variation and b > 0 where b is the drift in the representation
(2.29),

(i1i) X is a process of bounded variation, b =0, and

! xIl(dx) o
Jo e

We now shift to the main section of the introduction where we define d-dimensional stable

Lévy processes and we study their path behaviour around the unit sphere or an hyperplane.

2.3 Isotropic Stable Lévy Processes

In this section, we will present isotropic stable Lévy processes. We will also state their main

properties as well as fluctuation results regarding the unit sphere or an hyperplane.

Definition 2.3.1. A process X = (X;,t > 0) with probabilities {P,,x € R} is called a d-
dimensional stable process if it is a Lévy process and if there exists a stability index o such that,
for ¢ >0, and x € R?\ {0},

under Py, the law of (cXo-a4,t>0) s equal to the law of (X¢,t>0) wunder Peg.

As a Lévy process, a stable process must have the infinite divisibility property. It turns
out that « needs to be in (0,2] (see Section 1.2.6 in [15]). The case o = 2 corresponds to the
d-dimensional Brownian motion, which has a continuous path. The processes we construct in
this thesis are more interesting in the jump setting and thus we restrict ourselves to the pure
jump setting of « € (0, 2).

Although the distribution of any 2-stable Lévy process is invariant under any orthogonal
transformation, this is not necessarily the case when « € (0,2). Hence, we give the following

definition for an isotropic stable Lévy process.

Definition 2.3.2. X is called an isotropic stable process if, for all orthogonal transformations
B:R%— R and z € RY,

under Py, the law of (BXy,t>0) is equal to the law of (Xy,t>0) under Pp,.
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As a Lévy process, an isotropic stable process of index (0,2) has a characteristic triplet

(0,0,1I) [15], where the jump measure II satisfies

1
HB:C/d, B c B(RY),
(B) Ty (RY)

where C' could be any constant. For normalisation purposes, the coefficient C' is usually chosen

as

_2°T((d + 0)/2)
" 2P0(—a/2)

to give normalised characteristic exponent ¥. Equivalently, this means that X = {X; : ¢t > 0}

is an isotropic a-stable process in R? with characteristic exponent
U(0) = —log E(eXt) = |9|*, 6 eR.

From now on, we restrict our work to the isotropic setting and we use the term stable
process to mean isotropic stable Lévy process for short.
2.3.1 Path behaviour

To understand how a stable process explores R, let us first focus on properties of transience,

recurrence, and polarity.
Theorem 2.3.1. For dimension d > 2, a stable process is transient if and only if a < d.

Indeed, for small € using polar coordinates, we have

¢ 1 ¢ 1
/EWdZ_Cd/O 7ra_d+1d7’

where Cy is a positive constant that only depends on d. Then, due to the integral test (2.21),
we have that it is transient if and only if o < d.

Since throughout the thesis, we will work only on the cases a € (0,2) and d > 2, we
always have the transience property, which, in turn, implies the existence of a unique resolvent

measure. Recall that, for a Lévy process, the g-resolvent measure is defined as

U@ (dr) = / eUP(X, € dr)dt, =R (2.33)
0

When ¢ =0, U := U is called the resolvent.

Theorem 2.3.2. When X is a transient stable process, its resolvent exists and is absolutely

continuous with respect to the Lebesque measure with resolvent density given by

u(a:) — 2—(171.—(1/21—‘((;1‘(;/0&2))/2)’1»”_‘1. (234)
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The proof of the theorem can be found from [15]. Thanks to Theorem 2.3.2 together with
Theorems 2.2.5 and 2.2.6, we have polarity for all points. This means any stable process in

higher dimensions (e.g. when d > 2) cannot hit any points with positive probabilities.

2.3.2 Spatial fluctuations and the unit sphere

In this subsection, we are interested in the existing fluctuation identities, which explain how a
stable process behaves in relation to a sphere centered around the origin. Results relating to
other spheres can be obtained by a shifted stable process due to the shifting property. Let us
denote ST1(0,a) = {x € R?: |z| = a} for some a > 0.

Hitting of a sphere: Let 7° = inf{t > 0: |X;| = a} and 0,(dz) be the surface measure on
S%-1(0, a) normalized to have unit total mass. In [14], the hitting probability and the hitting

distribution of the stable process is characterised and the results are given in the theorem below.

Theorem 2.3.3. For any a > 0 and any stable process X issued from x € R\ {0}, we have

the following results:
(i) If a € (0,1), X cannot hit the sphere S¥=1(0,a) for all |z| # a, e.g. Po(70 = o) = 1.

(i) If « € (1,2), X can hit the sphere S*=1(0,a) with the probability of

and its hitting distribution is given by

Po(X,o € dy) =

D25 — DI(S) [|2f* — a?|* 'a®e
——0a(dY) L(z)20) + 02(dY) L (|2]=a)-
M1 gz oo iz ¥ oa(d) g

(2.36)

The proof of the theorem can be found in [14].
First entrance and exit of a ball: Now, let us denote 7 = inf{t > 0: |X;| < a} and

a

79 = inf{t > 0: |X;| > a} for some a > 0. Since a stable process is transient when d > 2, we

have P, (79 < 00) =1 for any |z| < a, while

(Iz[*/a%)
Pl =29 = (g _Fcf;i//;;r(a/z) J (+ )™ e (237)

for any |x| > a. To provide the hitting distribution, let us first denote the function

@ = Ja?|*”

ga(z,y) = 7~ W21 (d/2) sin(ra/2) g ez Y ¢

for any z,y € R\ S971(0, a) and state the following theorem which is proven in [14].

Theorem 2.3.4. When |z| < a, we have Px(X s € dy) = ga(z,y)dy, for any ly| > a, and when
|z| > a, we have Py(X o € dy, 7 < 00) = ga(x,y)dy, for any |y| < a.
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Killed stable process upon entering/exiting a ball: Let us describe some additional
identities which will be useful for our dicsussion. These identities pertains to how stable process
explores RY regarding a sphere. With the notions of By := {z € R?: || < 1} and 7{° := inf{t >
0: X; € By}, let XBa := (X, t < 77) be the process X; killed upon entering B;. The law of X4
is characterized in [5]. In particular, for any |z| > 1 and |y| > 1, let R,(dy) be the resolvent of
the killed process defined as

R (dy) = /O AP, (X; € dy,t < 7) = K, [ /0 1o can | - (2.38)

According to Theorem II1.3.9 in [14], its potential density r,(y) defined by R, (dy) = r.(y)dy

exists and is given by

o s T(d)2) B Flzy) 4
_ g-a_—d/2 e d)/ L+ 1 9.
r2(y) T T(a/2)? |z — y] ; w2 (u+1)"2du (2.39)

with (*(z,y) = ||z[* = 1|ly|* — 1|/|z — y|? for any z,y € BS. This identity is also true when
|z] <1 and X, is killed upon entering B for any z,y € By.

Point of closest/furthest reach from the origin: For the d-dimensional isotropic stable
process X with d > 2, the facts that X is transient, any sphere of radius r > 0 is regular for both

its interior and exterior for X, and X has cadlag paths ensure that the process Xg(y), where
G(t) :=sup{s < t: |X4| = igf | Xy}, t>0,
u<s

is well defined as the point of closest reach to the origin up to time ¢ in the sense that X¢g)- =
Xa and | Xgy| = infocs<t | X (s)]. Moreover, since the process (G(t),t > 0) is monotone
increasing, we can define m := lim;_,o, G(t) almost surely. Then, due to the transient property

of X, almost surely, m = G(t) for all ¢ sufficiently large and
[Xm| = if |X(s)].

In Theorem 1.1 in [16], the law of X, is given by

2 .12\0/2
Py (X €dz) = Cad—(]:):\ 121%)

& — 2"z, 2| < |af
’ 2]

where c, 4 is a suitable constant that only depends on a and d.
On the other hand, define G(t) = sup{s < t: | X,| = sup,<, | Xu|},¢ > 0, and write
G(rp—) =sup{s < 77: | Xs| = sup |X,|}, t>0
u<s

for the instant of furthest reach from the origin immediately before first exit from B;. From the

21



definition, it is clear that Xz = Xz .o_). Then, due to Corollary 1.3(ii) in [16],

(12 = |2[*)*/2
(Io]? = |21*)*/2|z = v]?|z — 2|4

P:v(Xé(r?—) € dz, Xr? €dv) =cqq dzdv,
for |z] < |z| <1 and |v| > 1.

Riesz-Bogdan-Zak transform: Finally, let Kz = ﬁ, z € R? be the transformation in
R< that converts the interior of By to its exterior and vice versa while S~! := {z € R?: |z| = 1}
is mapped to itself through this transformation. Let us define a change of measure for an

isotropic d-dimensional stable process (X,P,),z € R¥\{0} given by

dPy | | Xy
dP, |7, |zjoa—d’

t>0. (2.40)

Then, the following theorem in [6] is used to convert the results derived for the stable process

outside of the unit ball to the one inside of the ball and vice versa.

Theorem 2.3.5. (d-dimensional Riesz—Bogdan—Zak transform, d > 2) Suppose that X is a

d-dimensional isotropic stable procees with d > 2. Define

n(t) = inf {s >0: / \Xu\_Qadu > t} , t>0.
0
Then, for all x € R*\ {0}, (KX, ), t > 0) under P, is equal in law to (Xy,t > 0) under Py,

As stable process is transient when d > 2, | X| tends to infinity as ¢ — oco. Then, due to
the above theorem, the converted process K X tends to 0. That is natural since the change of

measure 2.40 is proven to be the measure to condition the stable process to hit the origin [15].

2.4 Self-similar Markov processes

Recall that every Feller process has a modification with paths which are almost surely right-
continuous with left limits and thus it has quasi-left continuous paths, that is paths which are
left-continuous at increasing sequence of stopping times. Such Feller process is said to be a

regular Feller process.

Definition 2.4.1. A [0, 00)-valued regular Feller process Z = (Zi,t > 0) is called a positive
self-similar Markov process (pssMp) with the index o, if there exists a constant o > 0 such that,

for any x > 0 and ¢ > 0,

the law of (cZ.-ay,t > 0) wunder P, 1is equal to the law of (Zy,t > 0) under Pe,
(2.41)

where P, is the law of Z when it is issued from x.
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2.4.1 The Lamperti transform

For a Lévy process &, define the integrated exponential process I := (I;,t > 0) via
t
I = / e*tds, t>0. (2.42)
0
Since the process [ is increasing, we can define a time change to £ by using I as
o(t) =inf{s > 0: Iy >t} t>0. (2.43)

Then, the following connection between the class of exponentially killed Lévy process and positive
self-similar Markov process up to an absorption time { to the origin, that is with the lifetime
¢ =inf{t > 0: Z; = 0}, is proved by Lamperti in [17].

Theorem 2.4.1. (The Lamperti transform) For a fixred o > 0, we have

(i) If (Z,Py),z > 0, is a positive self-similar Markov process with index of self-similarity «,

then up to absorption at the origin, it can be represented as
Zil(jecy = €50, >0, (2.44)
such that £, = logx and either
(1) Py(¢ =00) =1 forallz > 0, in which case, { is a Lévy process satisfying lim supyyo, & =

oo,

(2) Pp(¢ < o0 and Z¢— = 0) =1 for allx > 0, in which case, § is a Lévy process satisfying

lim supypo, £ = —00, or

(3) Pp(( <00 and Z¢— > 0) =1 for all x > 0, in which case, & is a Lévy process killed

at an indpendent and exponentially distributed random time.
In all cases, we may have ( = 1.

(i) Conversely, for each x > 0, suppose that & is a given (killed) Lévy process issued from
logx. Define
Zy =01y ), t>0. (2.45)

Then, Z defines a positive self-similar Markov process, with the self-similarity index o, up
to its absorption time ( = I which satisfies Zy = x.
2.4.2 MAPs and the Lamperti-Kiu transform

In the previous section, a representation of the positive self-similar process is given through
the Lamperti transform. Now, we summarise the analogous result regarding the R%-valued

self-similar Markov processes.
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Definition 2.4.2. A reqular Feller process Z = (Zy,t > 0) on R\ {0}, with the cemetery state
at the origin, is called a self-similar Markov process (ssMp) with the index o, if there exists a
constant a > 0 such that, for any x € R%\ {0} and ¢ > 0,

the law of (¢Zq-ay,t >0) under Py is Py, (2.46)

where Py is the law of Z when it is issued from x.

Now, we would like to decompose any R%valued self-similar Markov process into its radial
part and angular part in the polar coordination and represent the radial part in a way similar
to the Lamperti transform. To do so, we need the concept of a Markov additive process defined

below. Let E be a locally compact, complete, and separable metric space with cemetery state §.

Definition 2.4.3. A regular Feller process (£,0) = ((&:,04),t > 0) defined on R x E with initial
probabilities Py g, for each x € R,0 € E, is called a Markov additive process (MAP), if for every
bounded measurable function f: R x E — R,t,s >0, and (z,0) e R x E, on {©; = ¢,t < (},

Ezolf (§trs = &t Otrs) L(trs<0)1Gt] = Eog[f(€s, Os)1(s<0)]; (2.47)

where ¢ = inf{t > 0: ©; = 0}, = —o0, and (G;,t > 0) is the filtration generated by the natural
enlargement of the M AP.

In the above definition, £ is called the ordinate and © is called the modulator. Moreover,
it is possible to show that © alone is a regular Feller process. In the scope of the thesis, we
will choose F = S~ ! := {2 € R?: |z| = 1} to represent © as an angular part and ¢ as a radial
part of the polar decomposition of the R%-valued self-similar Markov process to make use of the

Lamperti-Kiu transform due to below theorem.

Theorem 2.4.2. (Generalised Lamperti-Kiu transform) The process Z is a ssMp with index
a > 0 if and only if there exists a killed MAP, (£,0) on R x S such that

Zt = eé‘@(ﬁ@(p(t)’ t S IC

where 5
©(t) = inf{s > 0: / e*Sudu > t}, t<I,
0

and I = foc e®Ssds is the lifetime of Z until absorption at the origin.

In the same way as we define isotropic property for a stable process, a self-similar Markov
process Z = (Z;,t > 0) is called isotropic if the law of (U~1Z, P,) is equal to that of (Z, Py-1,)
for every orthogonal d-dimensional matrix U and x € R%. For the isotropic self-similar Markov

process, we have more specific results given below.

Theorem 2.4.3. Let Z = (Z;,t > 0) be a self-similar Markov process with underlying MAP
(&, 0) through Lamperti-Kiu representation. Then,
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(i) Z is an isotropic ssMp if and only if (§,U10©), Py ) is equal in law to ((£,0),P, y-14),

that means © s also an isotropic Markov process;

(i) If Z is an isotropic ssMp, then (|Z],t > 0), where |- | denotes the Euclidian norm, is equal

in law to a positive self-similar Markov process, thus £ is a Lévy process.
The proof of the above results are given in Chapter 11.5 of [15].

Example 2.4.1. Radial part of an isotropic stable process: For an isotropic stable process
X with an index « € (0,2), denote by Ry its radial part, i. e. Ry = |Xy|,t > 0. We know that
a d-dimensional stable process X never hits a point, thus never hits the origin, when d > «.
Thus R; never hits 0. Then, the above theorem states that R is a positive self-similar Markov
process and the underlying & through the Lamperti transformation is a Lévy process. Moreover,
it is shown in [15] that the underlying Lévy process & belongs to the class of hypergeometric Lévy

processes with the characteristic exponent given as

(3)(—iz+a) I(3)(iz+d)
[(—3iz) T((iz+d—a)’

r
Ue(z) = 2° z€eR. (2.48)

Since X is transient when d > «, R is also transient making & drifts towards oo. Moreover, & is

regular for (—oo,0) and (0,00).

2.5 Excursions for Markov processes

2.5.1 Excursions away from a point

For any Markov process X = (X;,t > 0) and any fixed point b € R?, we would like to decompose
the path of X in terms of the random times C' := {¢|X; = b} and the resulting pieces of path will
be defined over the complement of the closure C. These pieces of path are called "excursions
away from b". To give a precise definition, we need to understand on additive functionals and
local times of a Markov processes.

Additive functionals: A family of functions {A4;,t > 0} : Q@ — [0,00] is called an additive
functional of X if

(a) t — Ay(w) is non-decreasing, right continuous and Ag(w) = 0 except for w € A where A

is a negligible set, that is P,(A) = 0 for all measure P,
(b) for each ¢, A; is measurable in F;, and
(c) for each t and s, Ay1s = Ay + As - 6y, where 6, is a shift operator, almost surely for all P,.

An example of an additive functional can be constructed by setting

Aw) = [, w)ds (2.49)
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for a positive, bounded, measurable function f. It is also known that continuous additive

functional has a strong additive property, that is, if T' is a stopping time then almost surely
Lis7r=Lr+ L; - Or. (250)

A useful feature of additive functionals could be explained by the following theorem. Recall
that, for a fixed A > 0, a positive, measurable function ¢ is said to be A-excessive for the process
X, if

e NP < (2.51)

and
e MNP as t—0. (2.52)

Moreover, a A-excessive function is said to be uniformly A-excessive if the convergence in (2.52)
is uniform. The theorem below gives connection between excessive functions and additive func-

tionals. Its proof can be found in [4].

Theorem 2.5.1. [/]. For a fized A > 0, if a bounded uniformly \-excessive function f satisfies
e MPif — 0 ast — oo, then there exists an additive functional L, such that f is the A—potential
of L, that is

f(z) =P, /0 h e MdL. (2.53)

Moreover, for all w except that is in negligible sets for all P, Li(w) is continuous and satisfies
Lits(w) = Ly(w) + Ls(6rw) for all s and t, as well as such additive functional L is unique for
all t.

Local time: Let o be the time of hitting the point {b}, that is ¢ = inf{t > 0: X; = b}. To
define excursions away from the point, we consider only a point regular itself, hence we assume
that {b} is regular itself, that is P,(c = 0) = 1. Thanks to the previous theorem, by choosing
g

the A\-excessive function f(z) = Eye™?
functional {L¢;t > 0} such that

and A = 1, we can find a unique continuous additive

o0
Ey.e ™ =E, / e tdL, (2.54)
0

and such {L;t > 0} is called the local time at {b} for the process X.

In [4], the justification why this particular continuous additive functional L is called "local
time at {b}" is given based on the fact that

LR c {t|X;=b} C L', (2.55)
where L’ and L% are respectively the set of points of increase and of right increase defined as
L' = LM (w) = {t|Li—e(w) < Lie(w) forall >0},
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and
L® = L®(w) = {t|Ls(w) < Li1e(w) for all &> 0}.

It is also shown that the difference of the above two sets is countable and dL;(w) puts no mass
at points. Thus, the measure dL;(w) puts all its mass on L!(w) hence on L¥(w). Therefore, for

any positive measurable function f, the identity

/0 (X)L, = F)L (2.56)

holds for all ¢ almost surely. These facts show that L = (L¢; ¢ > 0) grows exactly on {t|X; = b}.
Note that if L is a local time, then kL is also a local time for any constant k& > 0. Hence, local
times can be defined uniquely up to a multiplicative constant.

Inverse local time: For a local time L = (Lt > 0), its right continuous inverse L™1 =
(L=Y(t),t > 0) is defined as

L7Y(t) == inf{s: L(s) >t} t>0. (2.57)
Note that, in line with the above definition, we have

L7 (t—) :=inf{s: L(s) >t} = lim L™ (s) t>0. (2.58)

s—t—

In Proposition 7, Chapter 4 of [2], the below statement regarding inverse local time is proven.
(i) For every t > 0, both L=!(¢) and L~!(¢t—) are stopping times,
(ii) The process L~! is increasing, right-continuous and adapted to the filtration F L
(iii) For all t > 0, we have
LY L(t)) = inf{L™ (u) : L7 (u) > t} = inf{s > t: X, = b}

and
L™YL@t)—) =sup{L " (u) : L7 (u) <t} = sup{s > t: X, = b},

Note that L' is a Lévy process and it has non-decreasing path. Such a Lévy process is called
a subordinator.

Excursion measure: Since the point b is regular, the complement of C, that is [0,00) \ C,
will be a countable union of disjoint open intervals which is called an excursion intervals. Let
G = G(w) denote the strictly positive left ends of each of such excursion interval. Then, it is
shown in [4] that there exist an excursion measure P associated with the process X killed at
time o and with the local time L, such that the excursion formula

0o
B, Z.f -0, =E, /0 ZP(f)dLy (2.59)

seG
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holds for all z, all positive previsible Z and all positive measurable f.

2.5.2 Excursions away from a set

In this section, we briefly state the notion of an excursion away from a set in an analogue way
to the notion of an excursion away from a set. The concept of an excursion away from a set
relies on the particular properties of additive functionals which will be stated below.

Regular A\-potential: For a continuous additive functional {A;, ¢ > 0} and a positive A, let its

A-potential
Ex/ e MdA; = f(2)
0

be finite for all x € E. Then, it is clear that f is A-excessive and for any increasing sequence of

stopping times 7}, with the limit T', we have

P%nf(m) = Ex/ e MdA; — PR f(z), n — 00.

n

Such A-potential is called a regular A-potential and the theorem below provides possibility to

define an excursion away from a set for any Markov process.

Theorem 2.5.2. For a regular A-potential function f, there exists a unique continuous additive
functional A such that

f(z) =E, / e MdA;, r€E. (2.60)
0

The proof of the theorem is given in [4].
Local time on a set: Let B C E be a closed subset in E and op := inf{t > 0|X; € B}. Also,
let every point of B is regular for B, that is

P {op =0} =1

for all z € B. Then, the function
flx) =E,e B (2.61)

is 1-excessive and finite, thus a regular 1-potential. Hence, due to Theorem 2.5.2, there exists a
continuous additive functional {Lp(t),t > 0} such that

E.e 78 =E, / e 'dLp(t). (2.62)
0

In a similar way for the case of a local time on a point, we can see that Lp grows exactly at
{t| Xy € B}. Hence, Lp is called a local time on B.

Excursions measure: Moreover, let Cp := {t|X;(w) € B} and Gp := Gp(w) is the strictly
positive left ends of the open intervals making up the complement of C'g. Then, as was in the

previous section, there exists a continuous additive functional {L;,¢ > 0} which grows on Cp
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and a family of excursion measures {Px,x € B} associated with the process X; killed at time

op and with the local time L, such that the excursion formula

Eo Y Zof-0s=E, / b Z:Px,(f)dL; (2.63)

seGp 0

holds for all x, all positive previsible Z and all positive measurable f. The proof and the detailed

discussion is given in [4]. The pair (P, L) is also called as the an exit system.

2.5.3 Excursions for a Lévy process

Assume a Lévy process Y nor —Y is not a subordinator and not killed. Define the running

mazimum and running minimum processes as

Y, =supY, and Y, =infY,
s<t s<t
respectively. Then, both of the processes Y —Y and Y — Y are strong Markov processes [12].
Local times: It is shown in [2] that there exists a random measure, called as a local time at

mazimum, L on [0, 00) with the following properties:
(i) a continuous, non-decreasing, [0, cc)-valued, and adapted process,
(ii) its support agrees with the closure of the set {t > 0:Y; = Y,},

(iii) if 7T is any stopping time such that Y7 = Y1 on {T < oo}, then ((Yryy — Y7, Y7o —
Yr,Lryt — L7),t > 0) is independent of Fr on {I' < oo} and has the same law as
(Y, Yy —Ys, Ly), t > 0) under P.

Similarly, there exists a local time at minimum, if we use the above findings to the dual process
—Y. We will denote it as L.

Excursions: As the processes L and L are also a local times at 0 for the reflected processes
Y —Y and Y — Y correspondingly, their inverse (L; !, ¢ > 0) and (L; ,# > 0) are subordinators
and killed when L., < oo or I:oo < 00. Moreover, for the countable set of times {¢ > 0 : A;l =
L;' — L' > 0}, the excursion of Y from its maximum can be identified as

Gt(S) =Y,

Ligs =Y

11 0<s< AL (2.64)

which has right-continuous paths with left limits and strictly negative on (0, (), where ( is its
path lifetime. From the definition, it is clear that €(¢) > 0 when ¢ < co. Hence, the lifetime ¢
can also be defined as ¢ := inf{t > 0: €(¢) > 0}.

The excursions (€, < Ls) form a stopped Poisson point process on [0, 00) x U(R), where
U(R) is the space of paths of right-continuous with left limits and strictly negative-valued on
(0,¢), and with the intensity measure dt x dm. The excursion of Y from its minimum can be

defined in a similar way using ﬁ, the local time at minimum.
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The Ascending and Descending Ladder Processes: Moreover, we can define

YL;I’ t < Lo

H, = (2.65)
00, t= Ly
and the range of the process H agrees with the range of Y. Similarly,
R Vi, t<L
=4 & o (2.66)

and the range of the process H agrees with the range of Y. Both of the processes H and H are
subordinators and jumps at the end points of each excursion intervals. Then, for example, the
Lévy measure of H is given by m(e(¢) € dx) for any = > 0. The processes H and H are called as
the ascending ladder height process and the descending ladder height process, correspondingly.

Wiener-Hopf Factorisation: If we denote the Laplace exponents of H and H by k£ and k,

correspondingly, that is
1 —A\H ) 1 —A\H
kE(\) = : logE[e™*"] and k(\) = ZlogE[e ¢] (2.67)

for any A,t > 0, we have the following result called as a Wiener-Hopf factorisation.

Theorem 2.5.3. Let U is the characteristic exponent of a Lévy process Y, k and k are the
Laplace exponents of the ascending and descending ladder height processes for Y. Then, for any
z € R, we have

U(z) = k(—iz)k(iz). (2.68)

2.5.4 Radial excursion theory

Based on the results above for the excursions of real-valued Lévy processes and the Lamperti-Kiu
representation of self-similar Markov processes in Section 2.4.2; Kyprianou et al [16] introduced
Radial Excursion theory for the stable Lévy processes which will be explained in Chapter 4.
The main idea of the Radial Excursion theory is to represent d-dimensional stable Lévy process
via a MAP consisting of the polar decomposition where its modular part can be represented
by a Lévy process through Lamperti-Kiu transform. The Radial Excursion theory serves main
tool in our analysis to extend conditioned stable processes to be issued from the boundary in
Chapter 4.

2.6 Time reversal duality: Hunt-Nagasawa duality

We are interested in the time-reversal from the first time when the stable process hits some
open or closed subset in R, Thus, we would like to briefly summarise time-reversal from
the particular case of a random time for the general class of temporally homogeneous Markov

processes, introduced by Nagasawa in [18].
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2.6.1 Temporally homogeneous Markov processes

Let E be alocally compact metric space and B denote the Borel field of E. Let {0} be a cemetery

state and E* = F U {0}. Define the space of mappings W := {w: [0, 00] — E*} satisfying:

(w1) There exists a killing time ((w) € [0, oo] such that w(t) € E for ¢t < {(w) and w(t) = 0 for
t > ((w),

(w2) w(t) is a cadlag function in [0, {(w)).

Let Xi(w) = w(t) be the coordinate mapping. The shifted path (w;: ¢t > 0) of w is defined
by Xs(w;) = Xiqs(w) for any s > 0. Let N be the o-field of W generated by {{Xs; € A}, s >
0,A € B}. Put Wy = {w: w e W,((w) > t}(t > 0), that is the set of all trajectories survived
up to time ¢, and N; = o({Xs € A};s € [0,t], A € B) be the o-field of W; generated by
{{XS S A},S € [Ovt]vA € 6}7

Definition 2.6.1. Let {P,;a € E} be a system of a probability measures on (W, N') satisfying:

(p1) For everyt >0 and A € B, the mapping a — Py[X; € A] is B-measurable;
(p2) Pu[Xo=a] =1 for each a € E;

(p3) Pu[Xirs € AN = Px,[Xs € A], Pg-almost everywhere on Wy for all t,s > 0,a €
E,AeB.

Then, a system X = (Xy,(,Ni, Py) is said to be a temporally homogeneous Markov process.

Let X = (X¢,(, N, P,) be a temporally homogeneous Markov process. For a measure v
on (E,B), we set
P,[B] = / W(da)P[B], BeN.
E

Let N = N,N(P,) where N(P,) is the completion of N' by P, that is a o-algebra generated
by N that contains all the P,-null sets. (v varies over all probability measures on (E,B)).
Similarly, let Ny = N, Ni(P,) where N;(P,) is the completion of N; by P,,.

Let ¢ (w) : W — [0, 0] be an N -measurable function on W with values [0, c0] and Z;(w)
be defined for w € Wy ¢ W and t € [0, ¢ (w)] with values in E and put W, = {¢’ > t} N Wy
for t > 0, that is the set of trajectories in Wy and that haven’t died before time ¢. Let M; =
o({Zs € A,{’ >t}; Ae B,z € [0,t]) and M be a o-field on Wy containing all My, ¢ > 0.

Definition 2.6.2. Let P be a measure on (Wo, M), which is o-finite on (W,, M;) for every
t > 0. A system (Z;, ¢, My, P), for brevity (Z;,P), is said to have temporally homogeneous
Markov property with a transition probability P(t,a, A), if, for every compact set A,

PZ € AIM,| =P[Z, € A|Z)) = P(t — s, Zs, A), P —a.c. on W. 0<s<t.

Further, if Zy is defined and
P[Z, € A] = u(A).

Then a system is said to have the initial measure p.
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2.6.2 Time reversal of the temporally homogeneous Markov process

Now, we give definitions of particular types of random times, called an L-time and an almost

L-time. Then, we state Nagasawa’s time reversal duality concepts from such L-times.

Definition 2.6.3. A function 7(w): W — {—oo} U [0,00] is called a random time of type L
(briefly, L-time) if it has the properties:

(L) 7(w) is N-measurable and — 7(w) < ((w),

(L2) {s<7(w)—t<oo}={s<7(w) < o0}, for any t,s > 0.
Also, T is said to be an almost L-time if it satisfies (L1) and, instead of (L2),

(Ly) {s <71(w) —t < oo} ={s <7(w) < oo}, Pa-a.e for any t,s > 0.

In [18], it was shown that the killing time ((w) and the last exit time from an open set

D C E are L-times.

Definition 2.6.4. Let 7 be an almost L-time and Wy = {w: 0 < 7(w) < oo}. Set, for w € Wy,
XT(w)—t—v 0<t< T(w),

0, t > 7(w),

(if there exists X, we permit t = 0). The process (Zy, P,) defined on the space (Wo, N'|wy) is
said to be the reversed process of (X¢, Py) from an almost L-time T, where v is a o-finite measure
on (E,B).

Let B(E),C(E), and Co(F) be the spaces of bounded B-measurable functions, bounded
continuous functions, and continuous functions with compact supports, respectively. For any

~v > 0, define
G-\/(CL,A) = Ea[/ G*th{XteA}dt].
0

In [18], it was shown that, under the following conditions, the reversed process (Z;,P,) is a

temporally homogeneous Markov process with a transition probability.

A.1 Assume that Gy(a,-) is o-finite. For a o-finite measure v, put
n(A) = /E v(da)Gola, A), (2.69)
for A € B, then there exists a transition probability P(t, a, A) such that
[ Tit@gtandn) = [ r@igtantda) (2.70)

for every f,g € Bo(E), where Ty f(a) = Eq[f(X;)] and Ty f(a) = [ P(t,a,db)f(b).
A.2 v is a o-finite measure on (E, B) satisfying
P,Zi e K] <oo, t>0 (2.71)
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and -
/ e MdtP,[Z; € K] < oo, v>0 (2.72)
0

for each compact K.

A.3. Putting
Cof@= [ eatTi@. v>0 (2.73)
0

for any f € Co(E),
(i) Ty f(a) is right continuous in ¢, and
(ii) C?Wf(Zt) is right continuous in ¢, P-a.e. for any v > 0.
Theorem 2.6.1 (Nagasawa [18]). (i) If a Markov process X and a measure v satisfy A.1,
A.2, and A.3, then the reversed process {(Z;,P,),(t > 0)} of (X¢,Py) from an almost

L-time 7 has temporally homogeneous Markov property and its transition probability is

P(t,a,A), i.e.

P,[Z, € A|Z,,0<r<s| = P,[Z €AlZ)]|=P(t—s,2Z,A),P,—ae. on
{s<rt<o0}, 0<s<t. (2.74)

(i) Moreover, if the process (X, Py) satisfies,

A.0.1 P,J0 <1 <00 and X._ does not exist] = 0
A.0.2 P,|Zy € K] < o0 for every compact set K, and
A.0.3 Ty(f(a)) € C(E) for each F € Co(E),

then (i) is true for the reversed process {(Z,P,), (t > 0)} and (2.7}) is true for 0 < s < t.

We will use Theorem 2.6.1 to establish our results on the time-reversal from the hitting time to
show duality relationships between the conditioned stable process and its time-reversed process
from the hitting time both in the Chapter 3 and 4. Note that the key relationship to reveal
time-reversal duality given in Equation 2.19 and Equation 2.70 are the same for the deterministic

or the random cases.

Now, we have finished reviewing existing theories and results used for our analysis.
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Chapter 3

Oscillatory attraction and repulsion
from a subset of the unit sphere or
hyperplane for isotropic stable Lévy

Pprocesses

Mateusz Kwasnicki!, Andreas E. Kyprianou?, Sandra Palau® Tsogzolmaa Saizmaa*

Abstract

Suppose that S is a closed set of the unit sphere S¥~! = {z € R? : |x| = 1} in dimension d > 2,
which has positive surface measure. We construct the law of absorption of an isotropic stable
Lévy process in dimension d > 2 conditioned to approach S continuously, allowing for the interior
and exterior of S¥~! to be visited infinitely often. Additionally, we show that this process is in
duality with the unconditioned stable Lévy process. We can replicate the aforementioned results
by similar ones in the setting that S is replaced by D, a closed bounded subset of the hyperplane
{z € R?: (z,v) = 0} with positive surface measure, where v is the unit orthogonal vector and
where (+,-) is the usual Euclidean inner product. Our results complement similar results of the
authors [17] in which the stable process was further constrained to attract to and repel from S

from either the exterior or the interior of the unit sphere.
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3.1 Introduction

Let X = (X¢,t > 0) be a d-dimensional stable Lévy process (d > 2) with probabilities (P, x €
R?). This means that X has cadlag paths with stationary and independent increments, and
there exists an a > 0 such that, for ¢ > 0, and z € R?,

under P, the law of (¢X -ay,t > 0) is equal to P,.

The latter is the property of so-called self-similarity. It turns out that stable Lévy processes
necessarily have a € (0,2]. The case a = 2 is that of standard d-dimensional Brownian motion,
thus has a continuous path. All other o € (0,2) have no Gaussian component and are pure
jump processes. In this article we are specifically interested in phenomena that can only occur

when jumps are present. We thus restrict ourselves henceforth to the setting a € (0, 2).

Although Brownian motion is isotropic, this need not be the case in the stable case when
a € (0,2). Nonetheless, we will restrict to the isotropic setting. To be more precise, this means,

for all orthogonal transformations U : R% — R? and z € R,
the law of (UXy,t > 0) under Py is equal to (X¢,t > 0) under Py,.

For convenience, we will henceforth refer to X as a stable process.

As a Lévy process, our stable process of index (0,2) has a characteristic triplet (0,0, 1I),

where the jump measure II satisfies

2°T((d + @) /2) / 1 d
I(B) = lq(dy), B C B(R?), 3.1
where /; is d-dimensional Lebesgue measure®. This is equivalent to identifying its characteristic
exponent as
1 .
W) =— log E(e'Xt) = 10]%, 0 € RY,

where we write IP in preference to Py.

In this article, we characterise the law of a stable process conditioned to continuously
approach a closed subdomain of the surface of a unit sphere, say S C S%~! = {x € R? : |z| = 1},
which has non-zero surface measure. Moreover, our conditioning will allow the stable process
to approach S by visiting the exterior and interior of S*~! infinitely often. We note that when
a € (1,2), stable processes will hit the unit sphere with probability 1 and otherwise, when
a € (0,1] they hit the unit sphere with probability zero; see e.g. [25] or [16]. The aforesaid

conditioning is thus only of interest when « € (0, 1].

In addition to constructing the conditioned process, we develop an expression for the law

of the limiting point of contact on S. Moreover, we show that, when time is reversed from the

SWe will distinguish integrals with respect to one-dimensional Lebesgue measure as taking the form [ -dz,
where as higher dimensional integrals will always indicate the dimension, for example [ -£q(dz).
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strike point on S, the resulting process can be described as nothing more than the stable process
itself.

It turns out that the methodology we use here is robust enough to cover a similar suite
of results for the case of an isotropic stable process conditioned to a closed subdomain of an

arbitrary hyperplane in R? that is orthogonal to an arbitrary unit-length vector v € R,

Our results naturally complement those of the recent paper [17], which considers a similar
type of conditioning, albeit requiring the stable process to additionally remain either inside or
outside of the unit ball. Other related works include [9] and [14], who considered a real valued
stable process conditioned to hit 0 continuously and a real valued stable process conditioned to
continuously approach the boundary of the interval [—1,1] from the outside, respectively. In

order to make our results pertinent, we restrict ourselves to the case that d > 2.

3.2 Oscillatory attraction towards the patch S

Let D(R?) denote the space of cadlag paths w : [0,00) — R?U 9 with lifetime ((w) = inf{s > 0 :
w(s) = 0}, where 0 is a cemetery point. The space D(R?) will be equipped with the Skorokhod
topology, with its closed o-algebra F and natural filtration (F3, ¢ > 0). The reader will note
that we will also use a similar notion for D(FE) later on in this text in the obvious way for an
E-valued Markov process. We will always work with X = (X;,¢ > 0) to mean the coordinate
process defined on the space D(RY). Hence, the notation of the introduction indicates that
P = (P,, > € R?) is such that (X, P) is our stable process.

We want to construct the law of the stable process conditioned to continuously limit to
S € S%1 whilst visiting both By := {z € R? : |z| < 1} and BY := R?\ By infinitely often
at arbitrarily small times prior to striking S. We shall denote the associated probabilities by
PS = (PS, 2 € R%\S). For a more precise definition of what is meant by this form of conditioning,

let us introduce the stopping times,
g =inf{t >0: 871 < |Xy| < B}, for g > 1. (3.2)
Whenever it is well defined, we write, for t > 0, A € F; and = € S,

Pi(A, t < ()= lim liII(l) P, (A,t < Tﬁ’ Ts. < oo) , (3.3)

=1
f—le—
where
7, =inf{t > 0: X; € S.} and S.:={reR?:1—¢<|z|] <1+¢and arg(x) € S}.

Our first main result clarifies that the process (X, P®) is well defined. In the theorem below, and
thereafter, we will understand o to mean the Lebesgue surface measure on S4~! normalised to

have unit mass, i.e. o1(ST1) = 1.
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Theorem 3.2.1. Suppose that o € (0,1] and the closed set S C S is such that o1(S) > 0.
For o € (0,1], the limit (3.3) makes sense. Therefore, the process (X,PS) is well defined such

that
dPS

dP,

_ Hs(X;)

= ) t>0,2 ¢85S, 3.4

where

He(z) = /S o= 0°doy (d0), &S,

Although excluded from the conclusion of Theorem 3.2.1, it is worth dwelling for a mo-
ment on the extreme case S = {#}, for § € S¥~1. It has been shown in [20] that, when a € (0, 1),
conditioning a stable process to continuously limit to a point (which, by stationary and inde-
pendent increments, can always be arranged to be 6 € S¥!) results in a family of probability
measures (IP;?}, x # 0) which can be identified via a Doob h-transform with hg(z) = |z — 0]*<.
Although the sense in which the conditioning is performed cannot be contextualised via (3.3),
we see that the resulting h-transformation is consistent with the use of the harmonic function
Hs.

The way in which we will prove Theorem 3.2.1 will be to prove the following subtle result

which establishes the leading order behaviour of the probability of hitting the set S..
Theorem 3.2.2. Let S C ST be a closed subset such that o1(S) > 0.
(1) Suppose o € (0,1). Forx €S,

_g1-21(([d+a—~2)/2) (2 ~ @)/2)

lim e 1P Hs(x). :
lim e 2 (75, < 00) 2T (1 — a) T2 —a) s() (3.5)
(ii) When o = 1, we have that, for © ¢ S,
. _T((d-1)/2)

Theorem 3.2.2 also gives us the opportunity to understand the strike position of the
conditioned stable process. Indeed, let S’ be a closed subset of S. Define S. = {zx € R : 1 —¢ <
|z] <1+ ¢ and arg(z) € S'} and 75, := inf{t > 0: Xy € SL}. Then, {75, < oo} C {75, < 00}
and thanks to Theorem 3.2.2, when « € (0, 1), we have

e 1P (1s, < 00)  Hei(x)

i Po(rsy < oclrs. < o0) = I oy o) ~ He(a) L E>

A similar statement also holds when oo = 1 by changing the scaling in ¢ to |loge|. This gives us

the following result.

Corollary 3.2.1. For a closed S C S such that o1(S) > 0 and a € (0,1], we have that for

all closed S C S,
Hs (2)
S n __ S
P (X, eS) = Hs(z)’ x &S. (3.7)
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In light of the above Corollary, it is worth remarking that we can also see the probabilities
PPS as the result of first conditioning to continuously hit S%~! and then conditioning the strike
point to be in S. Indeed, we note that, for A € F; and t > 0,

5 LS P TN(Xe €S
PSd (A|XC_ c S) :ESd [114 X ( ¢ )]

Pid_l(XC— c S)
_ Hga—1(Xy) Hs(Xy) Hga-a(x)
=E, [1A Hga1(2) Hga1(Xy) Hs(x) ]
AHs(Xt)}

Hs(x)
= P5(A).

~ 5. 1

Moreover, by shrinking S’ € S C S?! to a singleton § € S¥~!, one can similarly show that
PS(A[X = 0) = PP} (4).

This has the flavour of a Williams’ type decomposition that was shown for general Lévy processes
conditioned to stay positive and subordinators conditioned to remain in an interval; see e.g [11]
and [19].

3.3 Oscillatory repulsion from the patch S and duality

Roughly speaking, we want to describe what we see when we time reverse the process (X, P%)
from its strike point on S, i.e. its so-called dual process. Such a process will necessarily avoid
visiting S. Recalling that, for a € (0, 1], the stable process hits spherical surfaces with probability
zero (cf. [16, 25]), a heuristic guess for the aforesaid dual process is the stable process itself (see
Figure 3-1). This turns out to be precisely the case. In order to make this rigorous, we will use
the language of Hunt-Nagasawa duality for Markov processes.

Suppose that Y = (Y;,t < ) with probabilities P, € E, is a regular Markov process on
an open domain F C R? (or more generally, a locally compact Hausdorff space with countable
base), with cemetery state A and killing time ¢ = inf{¢t > 0:Y; = A}. Let us additionally write
P, = [y v(da)P,, for any probability measure v on the state space of Y.

Suppose that G is the o-algebra generated by Y and write G(P,) for its completion by the
null sets of P,,. Moreover, write G = (1), G(P,), where the intersection is taken over all probability
measures on the state space of Y, excluding the cemetery state. A finite random time k is called

an L-time (generalized last exit time) if, given a coordinate process w = (w¢,t > 0) on D(E),
(i) k is measurable in G, and k < ¢ almost surely with respect to P,, for all v,
(i) {s <k(w)—t} ={s< B0k} forallt,s>0,

where 60; is the Markov shift of w to time t. The most important examples of L-times are killing

times and last exit times from closed sets.
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Figure 3-1: The process (X, P°) when time reversed is stochastically equal in law to (X, P).

Theorem 3.3.1. Suppose that o € (0,1]. For a given closed set S C S with o1(S) > 0, write

_ o1(da)
v(da) := 1(5) a€s. (3.8)

For every L-time k of (X,P), the process (Xx_y)—,t < k) under P, is a time-homogeneous

Markov process whose transition probabilities agree with those of (X,PS).

3.4 The setting of a subset in an R%"! hyperplane

As alluded to in the introduction, the methods used in Sections 3.2 and 3.3 are robust enough
to deal with the setting of an arbitrary (d — 1)-dimensional hyperplane in R?. Without loss of

generality, we can describe such a hyperplane with unit orthogonal vector v € S~ via
HY ! = {z e R?: (x,v) = 0},

where (-, -) is the usual Euclidean inner product. Henceforth, we will assume that v € S9! is
given, as it otherwise plays no role in the forthcoming. We are interested in defining the law of
the stable process conditioned to hit D C He! in a similar spirit to the discussion in Section
3.2.

To this end, let us define
kg =1inf{t > 0: -5 < (v, Xy) < B}, for 5 > 0.
Whenever it is well defined, we will write, for t > 0, A € F; and = € D,
D . .
P(A, t < () = él%g%m (At < kg| D, < 00), (3.9)
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where
7p. = inf{t > 0: X; € D.} and D.:={reR?: —¢ < (v,z) < ¢ and & € D}.

Here & denotes the orthogonal projection of z onto H?~!; in other words. = = — v(v, x). We
can gather the analogous conclusions of Theorems 3.2.1, 3.2.2, 4.4.3 and Corollary 4.3.1 into one

theorem.

Theorem 3.4.1. Suppose that a € (0,1] and the closed and bounded set D C HY™' is such that

0 < £4-1(D) < oo, where we recall that £4_; is (d — 1)-dimensional Lebesgue measure.

(i) Suppose o € (0,1). For x & D,

T(4=2 (4= \T(2=2)2
lim e* P, (7p, < 00) = 21T (d=2)/2 (1_2a) (591(5%)

e—0 P(?)F(d%zl)F(Q_a)MD(w)’ (3.10)

where

Mp(z) = / |z — y|* Uy, (dy), x &D.
D
(ii) Suppose a = 1. For x ¢ D,

. L)

(iii) The limit (3.9) makes sense, therefore the process (X,PP) is well defined and

dPP Mp(Xy)
x| DR S0 2 ¢D. 3.12
B, |, Mp() 7 (3.12)
(iv) We have for all closed D' C D,
Mp ()
PP(X,_ eD) = ,  x¢D. 3.13

(v) Write v(da) = ¢4-1(da)/lq—1(D), a € D. For every L-time k of (X,P), the process
(X(k_t)_,t < k) under P, is a time-homogeneous Markov process whose transition proba-
bilities agree with those of (X, PP).

Roughly speaking, Theorem 3.4.1 are to be expected as, following the ideas of [22] one
may map S* ! onto H?! via a standard sphere inversion transformation, which, thanks to
the Riesz Bogdan Zak transform, also transforms the paths of the stable processes into that
of a h-transformed stable processes; see [8]. The proofs we have given below, however, are
direct nonetheless, following similar steps to those of Theorems 3.2.1, 3.2.2 and 4.4.3, as well as
Corollary 4.3.1.
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3.5 Heuristic for the proof of Theorem 3.2.2

Let us begin with a sketch of the proof of Theorem 3.2.2. We start by recalling an identity
that is known in quite a general setting from the potential analysis literature; see for example
Section 13.11 of [13] and Section VI.2 of [7]. Suppose that A is a bounded closed set and let
T4 = inf{t > 0: X; € A}. Let pua be a finite measure supported on A, which is absolutely

continuous with respect to Lebesgue measure and define its potential by
Upa(z) = / lz — y|* Ypaldy), z € RY.
A

On account of the fact that u4 is absolutely continuous, recalling that |z|*~% is the potential
of the stable process issued from the origin, stationary and independent increments allows us to

identify

Upale) = [ o =3l Hmaly)ta(dy) = B, [ / °°mA<Xt>dt], v A

where m 4 is the density of ua with respect to Lebesgue measure, ¢;. As the support of pg4 is
precisely A, we must have m4(y) = 0 for all y ¢ A. As such, the Strong Markov Property tells
us that

Upa(x) =E, [1{TA<OO}/ mA(Xt)dt] =E; [Upa(Xry)1ir<oo}] 5 x ¢ A (3.14)
TA

Note, the above equality is also true when x € A as, in that case, 74 = 0.

Replacing 74 by a general stopping time 7 in the above calculation changes the first

equality in (3.14) to an inequality, thus giving the excessive property
Upa(z) > By [Upa(X:)1coy],  z€RY (3.15)

This family of inequalities together with the Strong Markov Property easily gives us the classical
result that (Upa(Xy),t > 0) is a supermartingale.

Let us now suppose that p can be constructed in such a away that it is supported on
A such that, for all z € A, Up(x) = 1. We then recover from identity (3.14) the corollary to
Theorem 1 in Chapter 5 of [13], see also equation (21) in the same chapter, which states that

Py(14 < 00) = Up(x), x & A.

Returning to the problem at hand, we can use the principals above to develop a ‘guess
and verify’ approach to the proof, in particular, since we are not chasing an exact formula for
P, (7s. < 00), but rather the asymptotic leading order behaviour. Indeed, suppose we can ‘guess’

a measure, say ug, supported on S., such that
UpS(z)=1+0(1), xeS.ase—0, (3.16)
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so that
(1+0(1)Bu(7s, < 00) = UpS(a),  a¢S.. (3.17)

Then, this would be a good basis from which to draw out the leading order decay in €, especially

if our guess of p. is such that U, is tractable.

In one dimension, we know from Lemma 1 of [26], that for a one-dimensional symmetric

stable process, the unique measure that satisfies (3.16) has density (1 — y)~*/2(1 4+ y)~%/2, i.e.

1
/ o -yl 1 =) 214 y) Py =1, we[-11] (3.18)
—1

We can use this to build a reasonable choice of x2. Indeed, writing X = | X|arg(X), when
X begins in the neighbourhood of S, then |X| begins in the neighbourhood of 1 and arg(X),
essentially, from within S. On short-time scales and short-range, the time change |X| behaves
similarly to a one-dimensional stable process. Moreover, arg(X) is an isotropic process. A

reasonable guess for ;2 would be to base it on the measure

pe(dy) = caa(lyl — (1 —2) ™21 + & — Jy|) =/ 2La(dy), (3.19)

restricted to S., where we recall ¢, 4 is a constant to be determined so that (3.16) holds. As we
will shortly see, when « € (0, 1), the constant ¢, ¢ does not depend on €, however, when a = 1,

in order to respect (3.16) we need to make it depend on €.

3.6 Proof of Theorem 3.2.2 (i)

As alluded to in the previous section, we will work with the guess ug given by the measure p.
defined in (3.19) restricted to Sc. In order to show (3.16), we will take advantage of some of the
symmetric features of y., when seen as a measure over S™! = {zr € RY: 1 —¢ < |2] < 1+¢}.

For a subset A C S¢~! we define ,u? the restriction of u. to A. In particular, writing ugl) as e

restricted to Sg_l and ug) as e restricted to ga = Sg_l\Sa, we have the obvious difference

UpS(z) = UpY(z) — Upl® (x), x € Se. (3.20)

g
Moreover, we would like to introduce

2
,Uf;,g = Hs’ég

where S = S¢-1\S? and
S0 :={zr e R%: 1—¢ < |z| < 14¢ and arg(z) € $°}, where S° = {z € S : dist(arg(z),S) < 6},
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for some small § > 0, which, in due course, will depend on e. Note that, since S is closed, S°

(resp. S?) shrinks to S (resp. S.) when § — 0. Then, we also have that

nga (z) = Upi) (z) — U,ugg (x), x €Se. (3.21)

The estimate (3.21) will be useful for a certain lower bound that will give us what we need
to prove Theorem 3.2.2. We need to prove two technical lemmas first. The first one deals with
the term U,ugl).

Lemma 3.6.1. Suppose that we choose

B I'((d4+a—2)/2)
- 297d/2T(1 — a)T((2 — @) /2)

Ca,d

Then,
lim sup |UpM(z)—1]=0.

e=0 xGSg_l

Proof. Appealing to (A.1), we have, for z € S9!,

UptM ()

= Ca,d /Sd_l o =1yl = (1 =)™ *2 (1 + & = |y))~*/?Ca(dy)

€

2Ca dﬂ'(dfl)/2 1+e ’I”dil | - Sind_2 oo
T(@-1/) /1—5 (r—(1—¢e)2(L+e—r)/? T/o (|z]2 — 2|z|r cos O + r2)(d—a)/2

%MW”P%/MJW%HfaavmmyH
= I'(d/2) x e (r—(1— 6))0‘/2(1 +e— T)Q/Q

deqn®’? [+ 2F1 (%551 = $:%: (el /r)?) !
F(d/2)/|:p (r—(1—e)2(1+e—r)/?

r

dr. (3.22)

With a simple change of variables we can reduce this more simply to

d—a _a.d..2),.d-1
UM(I) (x) _ QCa,dﬂ_d/2 /'1 2F1 (TJ 1 21 a7 )T‘ "
O b

F(d/2) A 1— /2 1 /2
(r=tr) " (5 -r)

For the first term on the right-hand side of (3.23), we can appeal to (A.1) and (A.2) to deduce

dr.  (3.23)
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that

26,41 /1 QFI(’FTaal—%;%;W)rd‘l
—€ 04/2 04/2

_ 2caamPT(1—a) /
P((d = a)/2)1((2 = @) /2) Jaz = %)Q/Q(Hs T)Q/Q

lim sup
e=0 xeS?il

200,47 ?T(1 — a) /1 rd=1 d 0
— rH = u.
I'(a/2)T((d+ o —2)/2) L= (r B 5>0¢/2<1j B r>a/2
] ]
(3.24)
Note that, by using the transformation r = (1 — & 4 2eu) /|z|,
! l—e\—/2/1+4¢ —a/2
d-1(,. _ _
/15 " (r 2] ) ( 2] T) dr
(lz|=1+¢)/2¢
= ]:Jc\o‘_d(%)l_o‘/ (2eu+1 — ) u™2(1 — u)™*2du
0
L((2—a)/2)?
< ’x|afd(2€)1fa (( Oé)/ ) (325>

re—a) ’
which tends to zero uniformly in x € S¥! as ¢ — 0.

The asymptotic (3.25) also tells us that the approximating term of interest in (3.24) is the

middle term. For that, we can use (A.8) to observe

1 _ —a/2 —a/2
lim sup / (1-— 7“2)0‘_17“‘1_1 (T — 1 8) ¢ (1 te r) “ dr
S R Sy E 2]
! 1—e\—2/1+¢ —a/2
_ a—1 _ a—1 _ - — =
2 ﬁ_s(l T) (7" Z] > ( 2] r) dr 0
(3.26)
and
e d/2 _ 1 _ —a/2 —a/2
2% qm ™ I'(1 — ) / (1—7’)0‘_1(7“— 1 5) / <1+£ B ) / dr
Da/2)I((d+a —=2)/2) Jie || ||
2%Cq qm¥?T(1 — ) 1-5f _1 1—e¢ —a/2/]14¢€ —a/2
= ’ a-1(q - - —1
T(a/2)T((d+a —2)/2) /0 u( 2] u) I u) e
_ 2%am"I(1 - )T((2 — 0)/2)T(a) (:c\ —14 >/
- T(a/2)T((d+a—2)/2)T((2+ a)/2) \1+¢ — |z
‘ L x| —1+e¢

The second term on the right-hand side of (3.23) can be dealt with similarly. Indeed,
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using (A.2) we can produce an analogous statement to (3.24), from which, the leading order

approximating term is the integral

14e¢

2q.qm?T(1 — a) Tal oo de1 l—e\—a/2/1+¢ —a/2
) 1 _ « — —
T(a/2)T((d 1+ a - 2)/2) /1 e A 7] ) 2] )
1+4e

2% qm¥?T (1 — @) @ . —e\ o/ —af
~fepara o ) VT ) )

B 2°‘ca7d7rd/2I‘(1—o<) Tar L a1 _1_5 —a/2 1_|_€_ B .y

_rmpﬂud+a—mpy4 wrH a1 \ﬂ) (ym -u) Cdu

:zwdmﬁﬂra-wnruz_aymrmo<1+5_Lﬂ)w2
T(a/2)T((d+a—2)/2)T((24+ a)/2) \Jz| —1+¢

2 F (a/Q,a; 1+a/2;—

1+5f]:c|)

2
lz| —1+¢ (3:28)

uniformly for x € S¢=1 as e — 0, where we have again used (A.8) to develop the right-hand side.

Somewhat remarkably, if we add together the right-hand side of (3.27) and (3.28), using
the identity in (A.6), we see that the sum is equal to

2% am?T(1 — a)T((2 — @) /2) B
T((d+a—2)/2) =1 (3.29)

where the equality with unity follows from the choice of ¢, 4 in the statement of the lemma.

Piecing together then uniform estimates above as well as the simplification of the two
integrals (3.27) and (3.28) as well as the decay of the term (3.25) in (3.24) and the analogous
term when dealing with the second term on the right-hand side of (3.23), the statement of the

lemma follows. O

Next we deal with the term U ufg.

Lemma 3.6.2. Recalling that c, q is the constant given in Lemma 3.0.1, take 6(¢) = 8(1_a)/2(d_a),
then
lim sup sup a(afl)/QUu@g(E) () < Cqa,

e—0 x€S. &

where
22_a7r(d_1)/2r((2 _ a)/2)2
T(2— o)l ((d—1)/2)

Ca d = Ca,d

)

In particular,

lim sup U,ug(e) (z) =0.

e—0 2ESe
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Proof. Since z € S, and y € $9, i.c. |x —y| > &, we have,

£
Unl)(z) = ! d
sup Up5(x) = 5 W%( v)

IGSE
5d o /’Le :]'y

1 o(d=1)/2 1+e 3
< 5 T((d—1)/2) /1 rd = m, (r)dr, (3.30)

—&

where me (1) = caa(r — (1 —€))"/2(1 + ¢ —r)~%/2. Tt is easy to see that

1+e 14¢
/ me(r)dr = Ca,d/ (r—(1- 5))_0‘/2(1 +e— r)_a/2dr
1—¢ 1—¢
N2 a)/2?

l—agl—a

= 2 31
Ca,d€ F(2 — a) (3 3 )

Putting (3.30) and (3.31) together we have

2—a (d=1)/21((9 — 2)2 l1-a

@) <, 20T (2-0a)/2)" ™ | |41 9
EélspiU#E’(s(x)_ca’d T2 = o)l (([d—1)/2) X 5d_a( +e)“ . (3.32)
By choosing § = d(¢), the result follows. O

Let us now return to the proof of Theorem 3.2.2. We show that we can make careful sense
of (3.16) and (3.17). Using (3.20) in (3.14) we see that for = ¢ S,

UnS(e) = B [(Un(Xey) — 175, < 0] + Balrs, < 00) — B [Un) (X )i 75, < o0
<E, [(Uﬂél)(XTsE) —1);71s. < oo} + Py (75, < 00). (3.33)

Then, due to Lemma 3.6.1, for each x ¢ S and v > 0, we can choose ¢ sufficiently small such
that

UpS(z) < (14 0)Py(1s, < 00). (3.34)

Since we can take v arbitrarily small, we have the lower bound on a liminf version of the

statement of Theorem 3.2.2 given by

lim inf e 10 p2 () < liminf e 1P, (15, < o0), x &S. (3.35)
e—0 e—0

On the other hand, suppose instead of S, we replace its role by S°) where 0(e) was
given in the statement of Lemma 3.6.2, we have from the excessive property (3.15) associated
to Uu?(g) that

5d(e) Sd(e)

UpS" () > B, [UpS" (Xn, )i 7s. < oo] . zé¢S. (3.36)
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Now appealing to (3.21), we get

§(e)
Ups’ (z) > K, [ngl)(Xng) — 1375, < 00| + Pu(rs, < 00) — By [Upl) ) (X )i 7s. < 00 .

Appealing to Lemmas 3.6.1 and 3.6.2, for each v > 0, we can choose ¢ small enough such that,
for each = & S,

UpS"™ (2) > (1 — v)Py(rs, < 00). (3.37)
Hence, since we can choose v as small as we like, we have

lim sup e 1U 2 " )( ) > limsup e® P, (75, < 00), x &S. (3.38)

e—0 e—0

It follows from (3.35) and (3.38) that, as soon as

lim sup 50‘*1Uu§6(6)( ) = liminf e* U pS (2), r &S, (3.39)

e—0 =0

and noting that U ,us <U MS o , we have

lim e U () = ii_f}(l)fa_lpx(TSE < 00), x ¢&S.

e—0

Let us thus complete the proof by verifying the limit on the equality (3.39) holds and by finding

the left-hand side limit in the previous equation.

To this end, using that |z — y|*~¢ is continuous on S. and, when = ¢ S, without less of
generality, we can take ¢ small enough so that ¢ S.. For each = ¢ S, using the Mean Valued
Theorem, there exists a 7 € (1 —e,1+ €) such that

U (a / 2 — 11y} a(dy)
1+e
ryd-1 / 1 — 120]° 4oy (40) / me(r)dr, (3.40)
where we recall that m.(r) = cqq(r — (1 —))~*2(1 4+ ¢ — r)~*/2. By using (3.31) we get
o— *\d— —a 2_a 2 *n|o—
e UuS (z) = (rF)d 12t ca,d 2—0{ /|x 20| 4o(df), = ¢S. (3.41)

Taking limits in (3.41) as ¢ — 0 and recalling the value of ¢, 4 from the statement of

Lemma 3.6.1, we have, for x &€ S

lim 0~ U (@) = 2172 ((f/jﬁf_i/f) D [l o). G

An application of the recursion formula for gamma functions allows us to identify the right-hand

side as equal to that of the right-hand side of (3.5). Very little changes in the above calculation if
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we replace S by S%€). As such, (3.42) allows us to conclude (3.39), and thus gives the statement
of the Theorem 3.2.2. O

3.7 Proof of Theorem 3.2.2 (ii)

The proof needs some adaptation when we deal with the case o = 1. Principally, we need to focus
on Lemmas 3.6.1 and 3.6.2. What is different in these two lemmas is that the normalisation
constant c,q must now depend on e. The replacement for Lemma 3.6.1 and Lemma 3.6.2

(combined into one result) now takes the following form.

Lemma 3.7.1. Suppose that we define, for 0 < e < 1,

¢ —« -«
pe(dy) = 2 (|y| — (1 — €)™ (1 + & — |y]) "/ 2a(dy), (3.43)
[log ]
and
o _D(d-1)/2)
Ld = ald+1)/2
(i) We have
; (1) 1l =
;g%x:;légl\wa (z) = 1] =0.

(ii) take 6(g) = |loge|~1 /2@~ then

lim sup sup +/|log 6\U,u£2g(£) () < o0,
e—0 x€S. ’
so that
: ) _
limg sup U gie) (#) = 0.
Proof. We give only a sketch proof of both parts for the interested reader to use as a guide to

reproduce the finer details.

(i) The essence of the proof is an adaptation of the proof of Lemma 3.6.1. We pick up the
proof of the latter at the analogue of (3.23), albeit & = 1 and ¢, 4 is replaced by ¢ 4/|loge], i.e.

d-1 1.d.,2),.d-1

U,u(l)(ac) _ 2cl7d77d/2 /1 2F1( 3 939571 )r .
ST TRl ) Ji () iy’

’ o Jal

. 1.d.,.-2),1-1
9 d/2 E 2F1<777 T )7’
Cl’diﬂ) / | 22 dr. (3.44)
b

|loge|I'(d/2

Appealing to (A.4), noting that log(1 — 72) ~ log(1 — r) + log2, as r — 1, we can deduce that
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there is an unimportant constant, say y, such that

li 2¢p gm?/? /1 2F1<d51,%3 %;7“2>7"d*1 .
im su _==ha? .
S e Sy e
+ 201,472 /1 Pllog(l-r)
.
[log e[D((d —1)/2)T(1/2) J1-- (T B %>1/2<1|i‘5 B T>1/2
1 d—1
C1,dX r
"o dr| = 0. (3.45)
=€ 1/2 1/2 ‘
|log € B <7~ — ﬁ) <% B r)

A similar uniform limiting control can be undertaken by subtracting off analogous terms from

the second integral in (3.44), i.e. the integral

|log e|T'(d/2

2¢p qm/? /1? 2F1<T
) J1 (

Using (3.25), again noting o = 1, we can uniformly control the last term in (3.45) and note that
it is O(1/|loge|). Similarly to (3.26), the second term in (3.45) has the same behaviour as

2¢y g2 1-5F 1
1,47 / ogu du. (3.46)
0

 Jloge|D((d —1)/2)T(1/2) (1+‘s$—||z\ +u)1/2('$'—|§j|—6> )i/

To evaluate (3.46), using the change of variable u = a — (a +b)/(t> + 1)

a

log u a—l—b> dt

du = 2 logla— ——)—5—
0 V(b+u)(a—u) /\/? g( 2+1/t241

arctan\/E
= / ' log(a — (a + b) sin”® w)dw
0
arctan\/i 202
= / bloga+10g (l—sma w)dw
0 a+b

a 7r a T
= arctan \/;log(a +b) — L(§ — 2arctan \/;> 3 log 2(3.47)

where we have used formula 4.226(5) of [15], which tells us that

U 102
/0 log (1 - Sm2w)dw = —ulogsin®v — L(g —v+u)— L(g —v—u), (3.48)

sin“ v

for any —% < u < 7 and |sinu| < [sinv| where L(x) is the Lobachevsky function. Note that,

Lobachevsky’s function is defined and represented as

= 1 0o in?2
L(z) = —/0 10gcost9d9=1:log2—2;(—1)k_lsmk;m- (3.49)
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Using (3.47) to evaluate (3.46) as well to evaluate the partner integral to (3.46), which comes
from the analogous control of the second integral in (3.44), we get a nice cancellation of terms

(as happened at this stage of the argument for o € (0,1)), to give us the controlled feature that

2clyd7rd/2 T

T TogelT((d = 1)/2)T(1/2) 2

lim sup |Upi(z) loge| = 0.

e=0 :136ng !
Noting that with the indicated choice of ¢ 4, we have

2cl7d7rd/2

I((d-1)/2)r(1/2)

which concludes the proof of part (i).

T_
2

(ii) For the second part, the proof is almost identical to the proof of Lemma 3.6.2. Indeed,
following the calculations through to (3.32), recalling that we have replaced ¢, 4 by c1.4/|logel,

we get, up to an unimportant constant x’,

@) <y —L 3.50
S Untes () < X g clgat (3:50)
Hence, by taking § = d(e) = |loge|~1/2(¢=1) the statement of part (ii) follows. O

With Lemma 3.7.1 in hand, we can now complete the proof of Theorem 3.2.2 (ii). Inequal-
ities (3.34) and (3.37) are still at our disposal for the same reasons as before. The proof thus
boils down to the asymptotic treatment of the term Upu(z) as in (3.40) for ¢ S. Recalling
that we have replaced c, 4 by c1,4/|loge| we get from (3.31) and the constant ¢; 4 given in the
statement of Lemma 3.7.1,

lim [loge| By(rs, < o0) = o D o2 rg(e) = D) g,

where we have used that T'(1/2) = /7. O

3.8 Proof of Theorem 3.2.1

Recall the definition 75 := inf{t > 0: 1/ < |X| < S} for § > 1 and fix g > 0 such that, for
all0 < e <eg, (1—e,14¢)C (1/8,8). Then, by applying the Markov property at time ¢, we
have, for any A € F,

PXt (TSS < OO)

Px(A,t < TB|TSE < OO) =E, 1{A’t<76} P (7'5 < OO) (351)

The event {t < 73} implies that either | X;| > 3 > 1 or |X;| < 1/8 < 1. Hence, for all 0 < € < g
and y € ST, on {t < 75},

X —y|*™? < max{((1 - ) = 1/8)*"% (8~ (1 +20)* ).
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Hence, on {t < 73}, we have from (3.37) and (3.41) that we can choose ¢ sufficiently small such
that
e Py, (15. < 0) < K7,

for some constant K € (0,00). In a similar spirit, using (3.34) and (3.41), since x ¢ S and S is
closed, it follows similarly that there is another constant Ky € (0, 00) such that, for = given in

(3.51), we can choose ¢ sufficiently small such that
P, (15, < 00) > K.

Theorem 3.2.2, dominated convergence and monotone convergence gives us, for all A € F;, t > 0,

e 1Py (15, < oo)} g [ » Hs(Xt)] 7

lim lim P, (A, t < 78|75, < 00) = }31_}1111 Eg | 1A t<ryy im He ()

B—1e—0 =0 e 1P, (15, < 00)

as required. O

3.9 Proof of Theorem 4.4.3

Recall the notation for a general Markov process (Y, P) on E preceding the statement of Theorem
4.4.3. We will additionally write P := (P, t > 0) for the semigroup associated to (Y,P).

Theorem 3.5 of Nagasawa [23], shows that, under suitable assumptions on the Markov

process, L-times form a natural family of random times at which the pathwise time-reversal
—
Y= Yv(k—t)—7 te [ka]v

is again a Markov process. Let us state Nagasawa’s principle assumptions.

(A) The potential measure Uy (a, -) associated to P, defined by the relation

/Ef(az)Uy(a, dz) = /OOO Polf)(a)dt = E, [/OOO f(Xt)dt] . aen, (3.52)

for bounded and measurable f on E, is o-finite. Assume that there exists a probability measure,

v, such that, if we put
J(A) = / Uy(a, A)v(da) for A € B(R), (3.53)
then, there exists a Markov transition semigroup, say P = (75,5, t > 0) such that

/ Pilf](@)g(x) u(dz) = / F(@)Pilg)(x) pu(dz), >0, (3.54)
E E

for bounded, measurable and compactly supported test-functions f,g on F.

(B) For any continuous test-function f € Cy(FE), the space of continuous and compactly

supported functions, and a € F, assume that P;[f](a) is right-continuous in ¢ for all @ € E and,
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for ¢ > 0, Ug) [f] (}7,5) is right-continuous in ¢, where, for bounded and measurable f on E,

U@ = [Pk, acE,

is the g-potential associated to P.

Nagasawa’s duality theorem, Theorem 3.5. of [23], now reads as follows.

Theorem 3.9.1 (Nagasawa’s duality theorem). Suppose that assumptions (A) and (B) hold.
For the given starting probability distribution v in (A) and any L-time k, the time-reversed

process Y under P, is a time-homogeneous Markov process with transition probabilities
P,(YiEA|Y,0<r<s)=P, (Vi€ A|Y,) = py(t — s, Vs, A), Py-almost surely, (3.55)

for all 0 < s <t and closed A in R, where py(u,z,A), u >0, x € R, is the transition measure

associated to the semigroup P.

Completing the proof of Theorem 4.4.3

We will make a direct application of Theorem 4.7.1, with Y taken to be the process (X,P,)
where v satisfies (3.8). Recall that its potential is written U and we will denote its transition
semigroup by (P, t > 0). Moreover, the dual process, formerly Y, is taken to be (X,PS) and we
will, in the obvious way, work with the notation US in place of Uy, PS in place of P and so on.

We need only to verify the two assumptions (A) and (B).

In order to verify (A), writing

o0 I'((d — 2
Uody) = [ a0 € dy)at = =0)/2) | adgyay), o,y e RY,
0

- 297d/2T(r/2)
we have, up to a multiplicative constant,

1
0'1(5)

Now, we need to verify that (A.54) holds. Hunt’s switching identity (cf. Chapter II.1 of [4]) for
(X,P), states that

n(dzx) = /Rd U(a,dx)v(da) = /S |z — a|* %0y (da) o< Hs(z)d. (3.56)

Pi(y,dz)dy = Py(z,dy)dz,  z,y € R

Using Hunt’s switching identity together with (3.56), we have for z,y € R\ S

Hs(y)
Hs(x)

Pi(y, dz)n(dy) = Pi(y, dz)Hs(y)dy = Pi(z, dy) Hs(z)dz = PP (z, dy)n(dz).

Let us now turn to the verification of assumption (B). This assumption is immediately satisfied
on account of the fact that P° is a right-continuous semigroup by virtue of its definition as a

Doob h-transform with respect to the Feller semigroup P of the stable process.
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With both (A) and (B) in hand, we are ready to apply Theorem 4.7.1 and the desired

result thus follows. O

3.10 Proof of Theorem 3.4.1

For the proof of Theorem 3.4.1, we focus on just part (i) and (ii) as the proof of parts (iii)—(v)
are essentially verbatim the same as for the case of S € S4~1. Moreover, for both parts (i) and
(ii) we will provide only a sketch proof as the reader will quickly see that the proof is not hugely

different form that of Theorem 3.2.2, albeit for a few technical details.

(i) The substance of the proof of part (i) is thus to follow a similar strategy as with Theorem
3.2.2 and build a measure p? such that the analogue of (3.16) holds, i.e. UpP(x) =14 o(1), for
x € D so that (1 + o(1))P,(7p. < o0) = UpP(z), x & De. More precisely, we develop analogues
of Lemmas 3.6.1 and 3.6.2 to help make this precise.

Following what we have learned for 42, our choice of pP is built from the base measure
pe(dy) = kaa((v,y) + )" *2(e = (v,9)) "/ *La(dy). (3.57)
for an appropriate choice of k, 4. As in (3.20) the we can work with the decomposition,
UpP(z) = Upl"(z) - UpP(z),  x €Dy, (3.58)

where pgl) (resp. p§2)) is the restriction of p. to H¢™! := {z € RY: —¢ < (v,z) < €} (resp.
to D, := Hg_l \ D¢). This helps with lower bounding lim inf. 0 e* 1P, (75, < o0) by following
steps of (3.33)—(3.35) together with the last paragraph of the Proof of Theorem 3.2.2, for which

an analogue of Lemma 3.6.1 is needed.

For each |u| < ¢, define the following sets: D? = {x € H?~! : dist(z,D) < §}, D¢ = {y €
HZ1: j € D°} (recalling § is the orthogonal projection of y on to H¢"!) and Dg = Hé1\ D
Moreover, for any u € R, we define HY=!(u) = {x € R?: (v,2) = u}, D(u) := {y ¢ H¥ 1 (u): § €
D}, D%(u):= {y € H ' (u): § € D°}, and D®(u) = H% ' (u) \ D’(v). Similarly, in the spirit of

(3.21) we can use the decomposition

Upl (z) = UpD(z) — Upl)(z), =z €D, (3.59)

where pg is the restriction of p. to If)g which helps with limsup,_,qe* 1P, (mp. < o00) by

following steps (3.36)—(3.39) together with the last paragraph of the Proof of Theorem 3.2.2, for

which an analogue of Lemma 3.6.2 is needed.
Let us address the technical detail that differs from the proof of Theorem 3.2.2 that we
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alluded to above. For x € D,
Upt)(x)
== ka,d/ |
Hé1
€
ka,d/

(w2 =0 [ ey ()
€ HA—1(u)
€

z—y* (0, y) + )72 (e — (v,9)) " a(dy)

:ka,d/ (u+5)_a/2(5—u)_a/2du/ (o = 212 + (v, 2) — ul?)“T Lg_1(d2),
—& Ha=1((v,x))

where 2 is the orthogonal projection of y € HY!(u) onto H?!((v,z)), which satisfies |2 — y| =
|(v,2) — u| and £g_1(d2) = £4_1(dy). Note also that (v,z — 2) = 0, for 2 € HY ((v,x)), and
hence z — H?((v, 2)) is equal to HY~'(0), which, in turn, can otherwise be identified as R4~*,
Therefore, if we used generalised polar coordinates to integrate over H?1((v, z)) identified as

z — R we have

UptM ()
€ a—d
~ ko | (u+5)_°‘/2(5—u)_a/2du/ (lz = 2+ (0, 2) — ) ™ fas(d2)
—e H~1((v,x))
Ok, w22 pe i o o i
== @ —4/4d — d df
F((d_2)/2)/_€(u+e) u/ /Sd2 2+ |(v, x) u|) ro1(df)

_ Zhaam DT of2 ) e
T T((d-2)/2) /_5(u+5) (€ —u)” dU/O (7" +](v,2) ul) dr

_714:&’(17?(‘1_2)/2 ) w4 e)"2(e —u) " 2dy - w v, 1) — ul? QT_dw% w
= gt [ e —w [ (ws wa) — ) T wFaw @o0)
_ ka am=DPr(Age 5 (d2 ) —a/2(. _ ,\—a/2 _ja—1
= CRES /E(u—i—e) (e —u) |(v,2) —u|* "du
_ ka ard= 2)/2F(12 )T(45) —a/2(1 _ y—a/2]—1 T
[(E2)r(e) /1<1+w> (1= )=l (v, 2) — w|*dw, (3.61)

where, in the penultimate equality, we used a classical representation of the Beta function (see
formula 3.191.2 in [15]), which tells us that, for any Re(r) > Re(y) > 0 and z > 0,

* —v, y—1 _ Z'\/—VF(V — 7>F(7)
/0 (y+2)"y" dy = ~Tu)

and in the final equality, we have changed variables using w = eu. Next, we observe that
le=}(v,z)| < 1 on account of the fact that € D. C H¢~1. Now choose kg 4, so that

=1. (3.62)



We can now appeal directly to (3.18) to deduce that, for x € D,

UpM () =1. (3.63)

£

In the spirit of (3.33)-(3.35), it now follows that, for z ¢ D and ¢ sufficiently small,
UpP(z) < Pu(1p. < 00).

So that
lim inf UpP (z) < liminf P, (1p, < o0), x &D. (3.64)
e—0 e—0

Now we turn our attention to (3.59). Noting that when z € D, |z —y| > 6 for y € D, we
have, for all x € Dg,

UpC) ) = b [ Lo =3l ((0,) + )2 (e = (v,) "/ 1ulcly)

€

€
< ka,d5a_d/ (u+e) ™2 — U)_a/Qdu/ lq-1(dy)
—& D((v,z))

< 6 kg,ala—1(D°) / (u+e)~%(e —u)~2du

L((2—a)/2)?

_ 6a—d 1_aka 0, D(5 21—a
3 ,dtd 1( ) F(Q _ Oé) B

where we have used the calculation in (3.31) in the final equality. Choosing 6 = d(¢) =
g(1=)/2(d=a) " and noting that lq—1(D%) is uniformly bounded from above by an unimportant
constant for e.g. all § < 1 (thanks to the assumption that ¢;_1(D) < c0), we see that

- 0
limg sup Up_ (@) = 0-

In a similar spirit to (3.36)—(3.38), we now have that

lim sup <€“*1UpED§(E> (z) > limsupe® P, (1p. < o), x & D. (3.65)
e—0 e—0

Matching up the left-hand side of (3.64) with that of (3.65), we can proceed in a similar fashion
to (3.41) — (3.42), leading to the statement of Theorem 3.4.1 (i) as promised. The calculation is

o8



based around the fact that
lim e~ Up2(2) = lim g 4 / & — 1" (v,y) + €) (e — (v,9) " La(dy)
e—0 e—0 D.

€
= lim ko qe® / (u+ )% (e —u)~*2du / |z — §|*Uy_1(d7)
e— —e

D(w)

—a 2
— 2 P [ oyt ay

r
r

_ gl-a_—(d-2)/2 L(42)r(%5e)
P05

where we have used the calculation in (3.31) and (3.62) in the third equality.

2—a)2
((2 . ;) /D @ —y|*Uar(dy),  (3.66)

(ii) The setting a = 1 requires yet another delicate handing of the associated potentials.
Given that all the main ideas are now present in the paper, we simply lay out the key points of

the proof, leaving the remaining detail for the reader.

Our calculations begin in the same way as in part (i), in particular, we work with the
core measure p. as in (3.57), albeit (as with Theorem 3.2.2 (ii)) replacing k1 4 by k1,4/|logel,
to be used in the constructions (3.58) and (3.59). An immediate complication we have is in
evaluating U pgl)(:v), for © € D, can be seen when we pick up the computations for part (i) at

(3.60). Indeed, at that point, we are confronted with the integral

1—d

/ (w +|(v,z) — u|2)7w%dw = 0.
0

The solution to this is to adjust the core measure p. as follows. Since D is bounded, we can
choose an R > 0 sufficiently large that, D C S¥=2(0, R) := {y € H?~! : |y| < R} strictly contains
D. Denote S¢72(0,R) = {x € H¢"! : & € S972(0, R)}, where & is the orthogonal projection of z

on to H% 1. Suppose we now make a slight adjustment and replace p. by

k1,4,r o Y
pa(dy) = ‘ 11)g€| ((1}, y) + 5) /2(6 - (’U, y)) /21(yegg*2(07R))€d(dy)7

for an appropriate choice of k1 4. We may now continue the argument from (3.60) with the

calculation

ko (d=2)/2 pe R 1-d -
|log e|Up{M (w) = M/E(u—ke)l/z(e—u)l/zdu/o (w—i—](v,aﬁ) —u\2> 2 w7 dw.
(3.67)

Denote by I(R,e,x) the right-hand side of 3.67, ensuring that ¢ is small enough that ¢ < R.
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Appealing to (A.8),

Ko @2/

F((al—2)/2)/i(uJﬁf)1/2(<€ - U)l/zdu/OR (w + (v, @) - u|2>Tw%dw

kaarm 22 e o —1/2 1—-d R’ w Tz d-3
fry —_— - - d ]' d
T(d—-2)/2) /( W)l @)~ “/o (o tY) v

ko g 22 2 B B
- T | @ = () — ut

I(R,e,x) =

F _
@—172>""\"2 " 2 2 (v,3) —uf?

where we have used the identity in (A.9). One of the many identities for hypergeometric func-

Rld-1)/2 (d—ld—1d+1 R >

tions, see [2], offers us the growth condition, for ¢ — a € N, as |z| — oo,

I'(c)(log(—2) — ¥(c — a) —¥(a) — 27)(=2)"“ n I'(c)2(=2)"¢
I'(a)(c—a—1)! T'(a)?((c —a)!)?’

oF (a,a;5¢;2) ~ (3.68)
where 7 is an unimportant constant and ¢ (z) = I''(z)/T'(z) is the di-gamma function. In the
spirit of previous calculations, we can thus find to leading order, uniformly over z € D,,

(1) md/ Zka d,R

UpM () ~ 2m, (3.69)

which remarkably does not depend on R. This means we should choose the constant

I'((d-2)/2)

ka,d,R = 27‘(’d/2
for this asymptotic to serve our purpose.

At this point in the proof, recalling the fundamental decomposition (3.58), it is worth

(2)

bringing in the term Uy’ and noting that one can compute with relatively coarse estimates

that
C

|log e’

sup Up@(ﬁ)‘ <
zeD,

for some unimportant constant C' > 0. Together with (3.69), in a calculation similar to (3.66)

we can put the pieces together to get the asymptotic, for &€ D and ¢ sufficiently small,

hm |loge| Py(mp, < 00) = hm |10g5] UpP ()

. T((d-2)/2) -d 2\-1/2
= i R [ o162 — o)ttt
L T((d-2)/2) "y " )
N 513% /2 / du /D o |77 I e (@)
I'((d-2)/2)
=@z Mo (3.70)
The proof is complete. 0
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Appendix: Hypergeometric identities

We work with the standard definition for the hypergeometric function,

o0

oF1(a,b,c;z) = Z Jn —, |z| < 1.
(€)n

Of the many identities for hypergeometric functions, we need the following:

L'(c)T(a+b—c)
['(a)T(b)
I'(e)'(c—a—b)

F — 1;1 - Al

oF1(a,b,c;2) = (1—2)""%F(c—a,c—bl+c—a—bl-—2z)

for ¢ —a — b ¢ Z. Hence, thanks to continuity,

d—« adg)

F( -2
I\ Ty T T 20

lim sup
e—0 re[l—e,l]

_ F(d/Q)F(l — Oé) (1 _ r?)a—l _
I'((d = a)/2)T((2 - a)/2)

T(d/2)0(a — 1)

Mla/2)T(([d+a—2)/2) ~ "

(A.2)

We will need to apply a similar identity to (A.1) but for the setting that ¢ —a — b = 0,

which violates the assumption behind (A.1). In that case, we need to appeal to the formula

oFilebat b, = b (Y R @0 1) wla k) - v+ k(- 2
k=0
~ log(1 - 2)2Fi(a,b,1,1 — z)), (A.3)

for |1 — z| < 1 where the di-gamma function 1(z) = I"'(2)/T'(2) is defined for all z # —n,n € N.

Again, thanks to continuity, we can write

d—1 1 d
2 722

2F1< 2) + i L@/2) log(1 —r?)

i~ 1)/2)0(1/2)
2D(d/2)((1) — w((d —1)/2)—¢(1/2))‘:0. (A4)

lim sup
0 rel1—¢,1]

I((d=1)/2)I'(1/2)

A second identity that is needed is the following combination formula, which states that

for any |z| < 1, we have

2o b6 2) = m(_z)_a2F1 <a,a —c+Lia—b+1; i)
—i-m(—z)bgﬂ (b—c+ 1,0b; —a+b+1;i>, (A.5)
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Its proof can be found, for example at [1]. In the main body of the text, we use this identity for
the setting that a = a/2, b = a and ¢ = 1 + /2. This gives us the identity

oy (%, a; 1+ g; z) = F(a/?)Il‘ﬂ(((OZQ)—i— )/2) (—z)_o‘/QgFl <a/2,0; 1—a/2; i)
I(=a/2)I((2+a)/2)
(2 — a)/2)I(a/2)
TN+ )/
I'(a)

1
- (o af (o214 a2 7).

(=) %2 (/2,014 a2 )

where we have used the recursion formula for gamma functions twice in the final equality. This

allows us to come to rest at the following useful identity

(—2) 1 <0z/2>0z; 1+ a/2 i) +(=2)*%Fy (%,a; 1+ %,Z) = F(a/Q)FF(((j)JF /2)

(A.6)

We are also interested in integral formulae, for which the hypergeometric function is used
to evaluate an integral. The first is aversion of formula 3.665(2) in [15] which states that, for

any 0 < |a| <7 and v > 0, as

T sin?2 ¢ 1 d—11 d d a®
a6 = - B(“—, 5 ) 2R (v — 5+ 15555 ), A.
/0 (@t 2arcosg 120 = @ B\ g )y m g g (A1)

where B(a,b) = I'(a)['(b)/T'(a + b) is the Beta function. The second is formula 3.197.8 in [15],
which states that, for Re(p) > 0, Re(v) > 0 and |arg(u/B)| <,

u
/ 2w —2) Nz + ) e = ST B, v)o Py (—A, Vit v; —Z) : (A.8)
0
The third is 3.194.1 of [15] and states that, for |arg(1 + fu)| > 7 and Re(u) > 0, Re(v) > 0,
u ) ut
/ ' 1+ fr)de = —2 Fi(v,v — 5 1+ p; —Bu), (A9)
0 H
where 9 F} in the above identity is understood as its analytic extension in the event that |fu| > 1.
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Chapter 4

Attraction to and repulsion from a
subset of the unit sphere for isotropic

stable Lévy processes

Andreas E. Kyprianou!, Sandra Palau? Tsogzolmaa Saizmaa®

Abstract

Taking account of recent developments in the representation of d-dimensional isotropic stable
Lévy processes as self-similar Markov processes, e.g. deep factorisation or radial excursions of
stable processes cf. [17, 20, 22|, we consider a number of new ways to condition its path. Suppose
that S is a region of the unit sphere S9~! = {z € R? : |z| = 1}. We construct the aforesaid
stable Lévy process conditioned to approach S continuously from either inside or outside of
the sphere. Additionally, we show that these processes are in duality with the stable process
conditioned to remain inside the sphere and absorb continuously at the origin and to remain
outside of the sphere, respectively. Our results extend the recent contributions of [12], where
similar conditioning is considered, albeit in one dimension as well as providing analogues of
the same and very classical results for Brownian motion, [13]. As in [12]|, we appeal to recent

fluctuation identities related to the deep factorisation of stable processes, cf. [17, 20, 22].
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4.1 Introduction

Let X = (X;,t > 0) be a d-dimensional stable Lévy process with probabilities (P, z € R?). This
means that X has cadlag paths with stationary and independent increments as well as respecting
a property of self-similarity: There is an a > 0 such that, for ¢ > 0, and = € R, under P, the
law of (¢X .o, t > 0) is equal to Pe;. It turns out that stable Lévy processes necessarily have
the scaling index o € (0,2]. The case @ = 2 pertains to a standard d-dimensional Brownian
motion, thus has a continuous path. The processes we construct are arguably less interesting in
the diffusive setting and thus we restrict ourselves to the isotropic pure jump setting of a € (0, 2)

in dimension d > 2.
To be more precise, this means, for all orthogonal transformations U : R? — R? and
z € R?,

the law of (UXy,t > 0) under P, is equal to (X¢,t > 0) under Py,.

For convenience, we will henceforth refer to X just as a stable process.

The stable Lévy process has a the jump measure II that satisfies

L T((d4a)/2) [ 1
B) = it afa) Jy e B BEY)

The constant in the definition of II(B) can be arbitrary, however, our choice corresponds to the

one one that allows us to identify the characteristic exponent Lévy process as
1 19~Xt (0% d
U(h) = —ZlogIE(e )=10]*, 6€R?

where we write P in preference to Py; more precisely, the coefficient of |6|* is one.

In this article, we characterise the law of a stable process conditioned to hit continuously a
part of the surface, say S C S%~! = {x € R?: |z| = 1}, either from the inside or from the outside
of the unit sphere. We develop an expression for the law of the limiting point of contact on S.
Moreover, we show that, when time reversed from the strike point on S, the resulting process
can also be seen as a conditioned stable process. The extreme cases that S = S¥! (the whole
unit sphere) and S = {9} € S~ (a single point on the unit sphere) are included in our analysis,

however, we will otherwise insist that the Lebesgue surface measure of S is strictly positive.

Our results relate to the recent work of [12], who considered a real valued Lévy process
conditioned to continuously approach the boundary of the interval [—1, 1] from the outside. In
order to avoid repetition, we always remain in two or more dimensions. As in [12]|, we rely
heavily on recent fluctuation identities that are connected to the deep factorisation of the stable
process; cf. [17, 20, 22]. The results here are also related the classical results of Doob [13], who
deals with similar conclusions for Brownian motion and as well as echoing the general theory
of conditioned stochastic processes in the potential-analytic sense (via a Doob h-transform), see
e.g. Chapter 14 of [11].
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4.2 Attraction towards the patch S

For convenience, we will work with the definition By = {# € R? : |z| < 1}. Let D(R?) denote
the space of cadlag paths w : [0,00) — R U9 with lifetime k(w) = inf{s > 0 : w(s) = 9}, where
0 is a cemetery point. The space D(R?) will be equipped with the Skorokhod topology, with its
Borel o-algebra F and natural filtration (F,¢ > 0). The reader will note that we will also use
a similar notion for D(R x S9~1) later on in this text in the obvious way. We will always work
with X = (X, ¢t > 0) to mean the coordinate process defined on the space D(RY). Hence, the
notation of the introduction indicates that P = (P,,z € RY) is such that (X,P) is our stable

process.

Consider a subset S € S~ such that it has strictly positive Lebesgue surface measure or
it is a point. We want to construct the law of X conditioned to approach S continuously from
within B¢ := Rd\Bd. From a potential-theoretic perspective, this law can be obtained as a Doob
h-transform of the killed stable process in EZ, provided that h is a positive harmonic function
in B which is equal to zero in By and which goes to zero at infinity and at S¥~1\'S; cf. [11,
Chapter 14]. In this paper, we want to give a probabilistic construction, which identifies a more
physical meaning to the conditioning in terms of the paths of the stable process; see e.g. the
classical work of [3, 9]. Similarly, we want the law of X conditioned to approach S continuously
from within By;. More precisely, via an appropriate limiting procedure, we want to build a new
family of probabilities PV = (PY, z € BS) such that

PY(Xs €BS s <kand Xx_ €8S) =1, z € BS,

with a similar statement holding when the conditioning is undertaken from within By.

As we are considering two or higher dimensions, the process (X, P) is transient in the sense

that lim;_,o | X¢| = 0o almost surely. Defining
Q(t) = sup{s <t: ’Xs‘ = Hif ‘Xu|}a t >0,

we thus have by monotonicity and the transience of (X,P) that G(c0) := limy_, o G(t) exists

and, moreover, X (o) describes the point of closest reach to the origin in the range of X.

We can similarly define G(t) = sup{s < t: | X,| = sup,<,|Xu|}, t > 0, so that G(r{"—) is

the point of furthest reach from the origin prior to exiting B;, where
0 =inf{t > 0:|X;| > 1}.

Let us turn to what we mean by conditioning to attract to the set S from either the interior
or the exterior of the sphere. If S is not a point, we define A, = {rf : r € (1,1 +¢),0 € S}
and B, = {rf : r € (1 —¢,1),0 € S}, for 0 < ¢ < 1 and define the corresponding events
CY = {Xg(oo) € A}, and CL := {Xé(rle—) € B.}. Let

P =inf{t > 0:|X¢| < 1}.
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We are interested in the asymptotic conditioning
PY(A, t <k)= lim P, (4, t <170y, (A1)
E—

when x € Bg and
]P’Q(A, t<k)= lir% Py(A t < 7'1@|Cé\), (A.2)
e—

when x € By, for all A € F;.

When S = {9} € ST!, we need to adapt slightly the sets A. and B so that A. = {r¢: r €
(1,1 +¢),p €S j¢p -0 <e}yand B. = {r¢p:re (1—¢,1),¢ € S¥ 1 |¢p— 9| < e}

We will go a little further in due course and give a fuller description of these two conditioned
processes by including the cases that X is issued from the unit sphere itself but not within S,
ie. S1\'S. For now, we have our first main result, given immediately below, for which we

define the function

||z|? — 1\a/2/ 10 — x|~y (d0)  if 51(S) > 0,
Hs(z) = ° (A.3)
[l = 129 — 2|~ if S = {7},
for |z| # 1, where o1(df) is the Lebesgue surface measure on S?~! normalised to have unit
mass. It is worthy of note that, when S = S?~1, the integral in (A.3) can be computed precisely.

Indeed, up to an unimportant (for our purposes) multiplicative constant, C' > 0, which may

change from line to line, we note that, for |z| > 1,

—d _ " (sin ¢)4—2
/Sd_l &= 01 e (d6) = C/O (|2 = 2[z[cos ¢ + 1)d/2d"5

= Clz|~%F1(d/2,1;d/2,|z|72)

_ 1\ !
=l (1-5p)

where we have used the hypergeometric identity in (A.1) of the Appendix. We can perform a

similar calculation when |z| < 1 and, obtain, up to a multiplicative constant, C' > 0, that

/ 2~ 0] 01(d0) = C (1 — [af?) " (A1)
Sd—1
All together, noting that we may ignore multiplicative constants, we have

o=t (1= || 72)2 7" i o > 1
Hgd—1(.fC) = (A5)
(1—|z[?)2 1 if |z| < 1.

As the next result will make clear, Hs is a positive harmonic function for both (X, t < 7'19 )

and (X4, t < 7'1@). From the potential-theoretic perspective, it can be described as an integral of
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the Martin kernel over S. Then, by the Martin boundary theory, the h-conditioned process will
approach S with probability one, see [11, Chapter 14| as well as the classical results of Doob for

Brownian motion, cf. Theorem 7.1 [13].

Theorem 4.2.1 (Stable process conditioned to attract to S continuously from one side). Let
S C S41 be an closed set with o1(S) > 0 or S = {¥} for a fived point ¥ € ST, Then for all
points of issue x € R4\ S we have

dPY Hs(Xy) . _
z = —_— if z € BS A6
dP, |5~ (<7) Hs(x) / d (4.6)
and otherwise B He (X))
S t .
L - O\ T if © € By. (A7)
dPy |7, ~<7) Hs(x)

In particular, (PY,z € BS) and (P, x € BS) are Markovian families.

Remark 4.2.1. The choice of limiting conditioning procedure that we have used reflects a
similar approach taken in [12] in one dimension. It is worth noting at this point that the choice
of CY and C2 are by no means the only possibilities as far as performing a limiting conditioning
that results in (A.6) and (A.7). For example, once the reader is familiar with the proof of
Theorem 4.2.1, it will quickly become clear that, when S is not a singleton, by defining e.g.
CcY = {Xﬁ@ € B.}, or indeed CY = {Xﬁ@— € Ac}, the limit (A.1) will still produce the change
of measure (A.6). Once the reader is familiar with the proof of Theorem 4.2.1, it is a worthwhile
exercise to verify the two proposed alternative definitions of CY for the limiting process by
appealing to the fluctuation identities in e.g. [20]. Other definitions of C¥ giving a consistent

limit may indeed also be possible.

Whilst the above theorem deals with the construction of the conditioned process up to but
not including its terminal position, we characterise the latter in the next result, which resonates
with Theorem 14.8 of [11].

Proposition 4.2.1 (Distribution of the hitting location). Suppose that S C S*! be a closed set
with 01(S) > 0. Let S’ be an closed subset of S. Then for any x € R\ By, we have

B Jor 160 — x40 (d6)

PY(Xy_ " =
x( k GS) fswi:z’,do_l(de)a

(A.8)

with an identical result holding for Xy_ under P2, with x € By.

T

4.3 Lamperti—Kiu representation and radial excursions

The basic definition of the stable process conditioned to attract continuously to S from one side
is not quite complete. Strictly speaking, we could think about defining the process to include
the points of issue in S¥~! \'S. It turns out that this is possible. However, we first need to

remind the reader of the recently described radial excursion theory, see |20, 21]. The starting
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point for the aforementioned is the Lamperti—Kiu transform which identifies the stable process

as a self-similar Markov process.

To describe it, we need to introduce the notion of a Markov Additive Process, henceforth
written MAP for short. Let ST = {z € R? : |x| = 1}. With an abuse of previous notation,
we say that (2,T) = ((E¢, Y¢),t > 0) is a MAP if it is Feller process on R" x S4~! with
probabilities P, 9, v € R", 0 € S%-1 such that, for any ¢ > 0, the conditional law of the process
(Bort = E¢, YToqr) 1 5 > 0), given ((Ey, Ty),u < t), is that of (2, Y) under Py, with 6 = 1.
For a MAP pair ((E¢, Y¢),t > 0), we call = the ordinate and Y the modulator.

According to one of the main results in [1], there exists a MAP on R x S, which we
will henceforth write as (£,0), with probabilities P = (P, 4,2 € R,0 € S%71) such that the

d-dimensional stable process can be written

Xt = exp{fgo(t)}@@(t) t Z 0, (Ag)

where

o(t) = inf {s >0: / eudy > t} . (A.10)
0

Whilst © alone is a Feller process, it is not necessarily true that £ alone is. However, it is
a consequence of isotropy that this is the case here. Moreover, £ alone is a Lévy process whose
characteristic exponent is known (but not important in the current context); see for example [8].
What is important for our purposes is to note for now that it has paths of unbounded variation,

and therefore is regular for the upper and lower half line (in the sense of Definition 6.4 of [16]).

It is not difficult to show that the pair (({ —§ " ©4),t > 0), forms a strong Markov process,
where §t = infs<; &, t > 0 is the running minimum of {. On account of the fact that £, alone,

is a Lévy process, (§ —&,, t > 0) is also a strong Markov process. Suppose we denote by

Sy
¢ = (£t,t > 0) the local time at zero of { — &, then we can introduce the following processes

H = —55;1 and O, = @51, t >0,

and define (H[t_l,@;t_l) = (0,1), a cemetery state, if £;' = oo. Then, the pair (¢~ H™),
without reference to the associated modulation ©~, are Markovian and play the role of the
descending ladder time and height subordinators of £&. Moreover, the strong Markov property
tells us that (¢, L H; ,0;),t >0, defines a Markov Additive Process on R? x S%-1. whose first
two elements are ordinates that are non-decreasing. In this sense, £ also serves as an adequate
choice for the local time of the Markov process (£ — &, ©) on the set {0} x ST~1. (See [20]).

Suppose we define g, = sup{s < t: & = §8}, and recall that the regularity of £ for (—o0,0)

and (0, 00) ensures that it is well defined, as is g, = limy—, g;. Set

d =inf{s >t: & =¢ }
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For all ¢ > 0 such that d; > g, the process

(egt(s)v @;(8)) = (fgt-i-s - Egy egt-i-s)a s < Cgt =dr — g,

codes the excursion of (¢ — ¢, ©) from the set (0,S9"!) which straddles time ¢. Such excursions

live in the space U(R x S%1), the space of cadlag paths in R x S~!, written in canonical form
(6,0 = ((e(t), ©(1)) : t < () with lifetime ¢ = inf{s > 0: €(s) < 0},

such that (e(0),0¢(0)) € {0} x S¥1, (e(s),0¢(s)) € (0,00) x S, for 0 < s < ¢, and €(() €
(_OO’O]'
Taking account of the Lamperti-Kiu transform (A.9), it is natural to consider how the

excursion of (£ — ¢, ©) from {0} x S~! translates into a radial excursion theory for the process
Y; = %0, t>0.

Ignoring the time change in (A.9), we see that the radial minima of the process Y agree with the
radial minima of the stable process X. Indeed, each excursion of ({ — ¢, ©) from {0} x ST ! is
uniquely associated to exactly one excursion of (V;/infs<; |Ys], > 0), from S?~1, or equivalently
an excursion of Y from its running radial infimum. Moreover, we see that, for all ¢ > 0 such
that d; > g,,

Yo, 45 = eSer eegt(s)(%;t(s) = |Yg, | (5)@;(3), 5 < (g,

This will be useful to keep in mind for the forthcoming excursion computations.

Fort > 0, let Ry = d; —t, and define the set G={t > 0: R,_ =0, R > 0} = {g, : s > 0}.
The classical theory of exit systems in [23] (see Theorems (4.1) and (6.3) therein) now implies that
there exists an additive functional (A, t > 0) and a family of excursion measures, (Ny, 0 € S41)
such that:

(i) A is an additive functional of (£, ©), has a bounded 1-potential and is carried by the set
of times {t > 0: (& — §,,0¢) € {0} x s—1,

(ii) the map 0 +— Ny is an S%~!-indexed kernel on U(R x S?~1) such that Ny(1 —e™¢) < oo;

(iii) we have the exit formula

E.p | Y F((§,05) 5 < g)H((eg, 05))

geG

_E., [ / T F((€0.00) s < ONg, (H(€, 00)dA,| . (A1D)
0

for x # 0, where F is continuous on the space of cadlag paths D(R x S?1) and H is
measurable on the space of cadlag paths U(R x Sd_l);
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(iv) under any measure Ny the process ((e(s),©%(s)),s < () is a strong Markov process with

the same semigroup as (£, ©) killed at its first hitting time of (—o0,0] x S?~1.

The couple (A, N)) is called an exit system. Note that in Maisonneuve’s original formulation, the
pair A, N := (Np, 6 € S1) is not unique, but once A is chosen the measures (Ny, § € S41) exist
however, are only unique up to A-neglectable sets, i.e. sets A such that E, g([;° 1{e,c43dAs) = 0.
Another example of where this theory has been used is in the construction of excursions from a

set is that of Brownian motion away from a hyperplane; see [7].

Now referring back to £, the local time of £ — & at 0, since it is an additive functional with
a bounded 1-potential, there is an exit system which corresponds to (¢,N ). With this choice of
¢ we assume that the choice of N is fixed despite the fact that we can induce subtle variations
in N on a A-negligible set of & € S¥! e.g. by setting Ny = 0 there. The reader is referred to
Chapter VII of [4] for further discussion on this matter. Note that N, is not isotropic in . For
example, excursions that begin at the ‘North Pole’, say 1, are, with high frequency, arbitrarily
small and hence will end near to 1. That said, depending on the event A, it is possible that
Ny (A) does not depend on 6 € S?~1; for example, Ny(¢ = oo). The reason for this is that it must
agree with the rate at which the infinite excursion of £ — § occurs, according to the local time .
More generally, we have that, for all orthogonal transformations U : R% — R¢ and f such that
Ny(f(e,0)) < 00, 6 € S isotropy implies that Ny(f(e, UO)) = Nyo(f (e, ). On account
of the fact that ¢ is only defined up to a multiplicative constant, we can use the common value
of Ny(¢ = o) to fix a normalisation the local time, or equivalently, of the excursion measures
(Np, 0 € S%1). We thus fix it to take the value of unity. The place at which this choice of
normalisation becomes relevant is when we cite certain identities from (cf. (A.39) below) from
[20], in which this assumption was also made. Henceforth, this is the exit system we will work

with and the system of excursion associated to it is what we call our radial excursion theory.

Later in our proofs we will use a variant of the above excursion theory based on the MAP
(€ — &,0), where € is the process &, = SUPs<;&s, t > 0. We leave the details until that point in
the text. With our excursion theory in hand, we can now proceed to identify the completion of
Theorem 4.2.1.

Theorem 4.3.1. Let S C ST be an closed set with 01(S) > 0 or S = {9} for a fived point
9 € S¥L. The processes (X,IPV) and (X,IP") can be extended in a consistent way to include

points of issue x € ST\ 'S with pathwise continuous entry via

PY(X; € dy, t <k):= a2 :15?/(2 vz Izs(g)Nx (Xt edy,t<q), |yl >1
(A.12)
and
PA(X €dy. 1 <) = oy +11§?/(2 7 Hhs(g)Nz (X edy, t<e), |yl<l,
(A.13)
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where,

h(z) = /S |z — 0]y (d6)

and, for (e,0°) selected from U(R x S¥=1) or UR x ST1), respectively,
¢
X4(0) = 0O (1) and s = 57O = [ X" (A.14)
0

Here, pathwise continuous entry means that

PY(lim X; = 2) = PQ(PI% X;=x)=1 (A.15)
_)

t—0
for all x € ST=1\ S.

Note, referring to the discussion preceding Theorem 4.3.1 that pertains to the choice
of excursion measures and local time, given the choice of local time ¢ leaves a free choice of
multiplicative constant in the definition of local time, which may depend on z € S¥~!\ S. In the
proof of Theorem 4.3.1, we use a method of continuity of resolvents to pin down the aforesaid
constants. We also note that extending the notion of a Doob h-transformed process to include
certain ‘boundary points’ in the way we have seen in Theorem 4.3.1 can be seen in e.g. |25, 9]

as well as the classical work of Doob [13].

4.4 Repulsion and duality

In this section, we want to introduce two new processes, which will turn out to be dual to (X, PY)
and (X,P") in the sense of time reversal. The two processes we are interested give meaning to

the stable process conditioned to remain in I@g and By, respectively, in an appropriate sense.

An important tool that we will make use of in analysing the aforesaid time reversed pro-
cesses comes through the so-called Riesz-Bogdan-Zak transform, which relates path behaviour
of the stable process outside of the unit sphere to its behaviour inside the unit sphere. In order
to state it, we need to introduce the process (X,P°), where the probabilities P° = (P3,x # 0)

are given by
Py | Xy
dP; | -

t

= e ont <7 :=inf{t >0:|X;| <e} (A.16)

for all € > 0. Since a@ < 2 < d, we note that the change of measure rewards paths that approach
the origin and punishes paths that wander far from the origin. Intuitively, it is clear that (X, P°)
describes the stable process conditioned to continuously approach the origin. Nonetheless, this
heuristic can be made into a rigorous statement, see for example [18, 20, 21, 22]. The reader will
also note from these references (and it is easy to prove that) that (X,P°) is also a self-similar

Markov process with the same index of self-similarity as (X, P).

Theorem 4.4.1 (RieszBogdan-Zak transform). Suppose we write Kz = z/|z|?, € R? for

the classical inversion of space through the sphere S*™"1. Then, in dimension d > 2, for x # 0,
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(KX, 1),t > 0) under Py is equal in law to (X, Py, ), where n(t) = inf{s > 0: [J| Xy **du >

t}.

Let us return to our duality concerns. To this end, let us introduce the probabilities

— o) = I'(d/2) a1 Y —d/2,,0/2-14,,
=)= o Y du,  (ALD)

for |z| > 1, where the second inequality is lifted from [5], and,

He(x) = Pg;(ﬁ@

H®(z) = ||~ "H® (Kx),

for |z| < 1.

These two functions are positive harmonic for X and can be used to define the two families
of probabilities P® = (P{, |z| > 1) and P® = (P, |z| < 1) via the Doob h-transforms,

dPg HP(Xy)
I, |5~ Ho@) e<ren P20l (A.18)
t
and,
dP® HP(X;)
z =1 > 1. Al
dP, s H®(£U) (t<79)> t>0, |1’| < ( 9)

The first of these two changes of measure corresponds to the stable process conditioned to avoid
entering By by a simple restriction on the probability space (remembering that lim; o | X¢| =
00). Note from Theorem 4.4.1 that

HO(Kz) = Pg,(18 = 00) = Po (1% < ),

where 71 = inf{t > 0 : |X;_| = 0}. The second change of measure, (A.19), is a composi-
tion of conditioning the stable process to be absorbed continuously at the origin, followed by
conditioning it not to exit By via a simple restriction on the probability space (noting that
limy—,o0 | X¢| = 0 under P°).

The reader will also note that the Riesz-Bogdan-Zak transform also implies a similar

spatial inversion and time change must hold for the pair (X,P®) and (X,P?).

Corollary 4.4.1. For |z| > 1, (KX,u),t > 0) under PY is equal in law to (X,P,), where
n(t) = inf{s > 0: [ |Xy|72*du > t}. Similarly, for x| <1, (KX,4),t > 0) under PY is equal
in law to (X,P%,).

Proof. Suppose that F(Xs,s < t) is a bounded F;-measurable function for each ¢ > 0. Then,
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for |z| > 1, appealing to Theorem 4.4.1, we have

HE (K (K Xy@))) L
HO(z) (n(t)<7®)}
HO(KX,) |
He(l‘) (t<7'9):|

ES [F(K Xy, < 1)] = E, [F(KX,](S), s < 1)

= ES, [F(XS, s < t)

X4 HO(KX;) 1
|Ka|o—d HE(K (Kz)) <)
= E%x [F(Xs,8 <t)].

= EKx [F(XS,S < t)

This shows the first half of the claim. The second part of the claim is proved using the same

technique and the details are omitted for brevity given how straightforward they are. O

In the spirit of other cases of conditionings from an extreme boundary point (e.g. condi-
tioning a Lévy process to avoid the origin, cf. [25], or to stay positive, cf. [9]), we can extend
the definitions given in (A.18) and (A.19) by appealing to the Markov property of the excursion

measures N, and N,, z € S 1,

Theorem 4.4.2. The processes (X,P°) and (X,P®) can be extended in a consistent way to

include points of issue on S, Specifically,

PO(X; e dy) = HO(y)N, (X(t) edy, t <<), axeST |y >1 (A.20)
and similarly

IP’?(Xt cdy) = H®(y)N, (X(t) edy, t <), T € Sd_l, ly| < 1, (A.21)

(specifically, the normalisation of the excursion measure is unity in both cases) where we have

used the notation given in (A.1}). As in Theorem J.3.1, there is pathwise continuous entry.

Our objective is to pair up (X,PY), (X,P°) and (X,P"), (X,P?) via Nagasawa’s duality
theorem for time reversal; cf [24]. To this end we need to introduce the notion of L-times.

Suppose that Y = (Y;,t < () with probabilities P,, x € E, is a regular Markov process on
an open domain E C R? (or more generally, a locally compact Hausdorff space with countable
base), with cemetery state A and killing time ¢ = inf{t > 0:Y; = A}. Let us additionally write
P, = fE v(da)P,, for any probability measure v on the state space of Y.

Suppose that G is the o-algebra generated by Y and write G(P,) for its completion by the
null sets of P,. Moreover, write G = (1), G(P,,), where the intersection is taken over all probability
measures on the state space of Y, excluding the cemetery state. A finite random time k is called

an L-time (generalized last exit time) if
(i) k is measurable in G, and k < ¢ almost surely with respect to P,, for all v,
(i) {s <k(w)—t} ={s < k(wy)} for all £, s >0,
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where w; is the Markov shift of w to time ¢. The most important examples of L-times are killing

times and last exit times.
Theorem 4.4.3. In what follows, we work with the probability distribution

o1(da)ls

v(da) := 1S

a €RY, (A.22)

if S is closed and o1(S) > 0 and, otherwise, if S = {9}, ¥ € S¥ 1, we understand
v(da) = drpy(da),  a€R™ (A.23)

(i) For every L-time k of (X,P°), the time reversed process (X_y—,t < k) under Py is
a time-homogeneous Markov process whose transition probabilities agree with those of
(X,PY).

(i1) Similarly, for every L-time k of (X,P?), the time reversed process (X(g—t)—,t < k) under
PP is a time-homogeneous Markov process whose transition probabilities agree with those
of (X,P").

Nagasawa’s result, [24, Theorem 3.5|, allows the definition of the time reversed process
only for t > 0, however we can extend it for ¢t = 0. Indeed, in (i), k < ¢ = oo with probability
P one, and the time-reversal can include ¢ = 0; in (ii), we may have k = { < oo with positive
probability P®, but in this case X, = 0 with probability P® one, and therefore again ¢t = 0 can
be included in the time reversed process. That means, if the duality is true for ¢ > 0, it must
be true for all ¢ > 0.

4.5 Proof of Theorem 4.2.1

We start by recalling two useful identities. In Theorem 1.1 in [20], the law of X(oo) is given by

2 |,2\0/2
Pr(Xg(oo) €dz) = cadum — 2|7z, |z| > |z| > 0, (A.24)

’ |2

where

—d/2 I (d/2)*
I'((d—a)/2)T (a/2)

Similarly, from Corollary 1.1 of [20], it was also shown that

Cad =T

(121 — Jaf*)*/

dzd A .25
(ol = sz = ol — ad 20 (A.25)

for |x| < |z| < 1 and |v| > 1, where

R (/L)
=0/ M(0/2)
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First take z € BS. Let Tg? =inf{t > 0: | X;| < B} for any § > 1. For any A € F;, define
Py (At <7g) = lim Py (A, ¢ < 5 1CY). (A.26)

The Markov property gives us

]P)Xt (C;/)

D —
]P)x(A,t<TB |C;/) —Ea; |:1{A7t<759}w

(A.27)

In order to prove the Theorem 4.2.1, it is enough to prove that, for all 5 > 1, (A.6) is true
for sets of the form AN {t < Tge} € Fi, in which case the full statement (A.6) follows by the
Monotone Convergence Theorem as we take 8 | 1. Next note from (A.24) that

212 | 2]2)e/2
Px(XQ(oo) EAS) = Cq d/ " M| ‘ ddz
ze

!Z|a
1+e 2 _ p2)a/2
= ad/ / (=" — |z — r8| "% tdroy (d6),

where c’a 4 1s an unimportant constant.
b

Since (|z|? — )2z — 6]~ is continuous at r = 1 with fixed |z| > 1, for any § > 0,
there exists € > 0 such that for all 1 <r <1+¢,

(L= 8)(|2l* = 1)z — 7" < (|2 = r*)*|a — 76| < (1 +8)(|2f* = )*/* — 6]

and
1+e
/ rd=ot gy = 47 4 o(e479),
1

where ¢ is an unimportant constant. Hence, we have

lim 6a_dPx(Xg(oo) €A)=c, 4 /(|1:]2 —1)%%|z — 0|01 (d6),
e—0 - ’ S
where ¢, ; does not depend on z and may change from the previous one. Note, moreover, that

for all fixed 8 > 1
Js(lz* = )|z — 6] ~%o1(d)
‘x’a—d

sup
|z|>8

< 00. (A.28)

We can both make use of the limit

Px (Ko € A) _ I8~ XX ~ 1), (d0)
e—0 P, (Xg( ) € Ag) N fS ‘9 — m|—d(|x]2 — 1)0‘/201((19) ’

t <75 (A.29)

as well as (A.28) and the Dominated Convergence Theorem to ensure the limit may be passed

through the expectation in (A.27) to give (A.6) on {t < 7'59}, thus giving the desired result.

Next we look at the proof of (A.7). In a similar way, it is enough to work with sets of the
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form AN{t < 7'56} € F;, with 8 < 1. From (A.25), recalling C/* := {Xa(.rle,) € B.}, we have

P,(CL) = Pu(Xg(, o) € Be)
(|22 — |z|?)/2
=C, dzdv
d/zeBE /B (Jo]? - z\ )22z — v]d|z — z|d

2 a/2 00 rd=1q, 1
L [ SRR A,
e, ol ) R Jaugn @ (A30)

where o,(df) is the surface measure on S¥~1(0,r), the sphere centred at 0 of radius r, normalised

to have unit mass and C;, 4 1s henceforth a constant whose value may change from line to line,
which depends only on « and d. The Poisson formula (giving the probability that a d-dimensional
Brownian motion issued from z (with |z| < 1) will hit the sphere S¥~1(0,7)) tells us that

,r.d 2 ,,,.2_ 22
/Sd . )|Z(:_9|Ji|)a,,(d9) — 1,  |<l<n (A.31)

see for example Remark I11.2.5 in [18]. Putting (A.31) in (A.30) gives us

2 _ a2 oo pd—1 1
-y [ EEER .
R I e B e
Y e L S
o oo TR
a/2
= Cl, / / “”' ™ du o ().

Since (u? — |x|?)*/?|z — uf|~? is continuous at u = 1 with fixed 0 < |z| < 1, for any § > 0, there

exists € > 0 such that forall 1 —e <u < 1,
(1=0)(1 = 2|z = 0] < (u® = [2[)**|e = ub] ™ < (14 8)(1 = |2]*)*?|z — 6]

and 1 d—1 )d 1
u _ff @=r)" _ o 1-a/2 1—a/2
/1_a (1—u2)a/2du_/0 ra/2(2_r)a/2dr—ce +o(e ),
for an unimportant constant ¢ > 0.

It is now clear that

e—0

lim w/?—lpa,(xé(ﬁe_) € B,) = ;,d/s(l — 22|z — 0], (d0).
Finally, we get again

’ Px,(Xgeoy € Be)  [o10 — Xo|~4(1 — | X4?)*/201(d0)
1m =

= t< 715, A.32
e—0 Px(Xé(‘rlef) S Bg) fS ‘9 — a:\—d(l — ‘$|2)0‘/201(d9) ’ 7 ( )

B

and we can proceed as in (A.26), noting the application of dominated convergence and that for
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every fixed 8 < 1, .
Js(|2> = )|z — |90 (d6)

|x|a7d

sup < 0.

lz|<B

In a similar manner, when S = {¢}, we work with sets of the form AN {t < TEB} € For
An{t < TE} € Fy, with 8/ < 1 < 3, respectively. In this case, A = {r¢: r € (1,1+¢),¢ €
S |p -] < e} and B. = {r¢: r € (1—¢,1),¢ € ST1 |¢p — V| < e}, thus it is clear by similar
analysis that

Px,(Xgoo) €42) _ o Pxi(Xgep € B) o — Xy~ — 1

im = lim = .
e—0 Px(XQ(oo) S As) e—0 Pz(Xé(ﬁ@_) € BE) |9 — :L'|7d||l‘|2 — 1|O‘/2

(A.33)

The rest of the proof is otherwise a minor adjustment of what we have seen previously, now
taking account of the continuity of (u,6) — |u? — |z|?|*/?|z — uf|~¢ as well as the fact that
supjzs g((J2]> = 1)*2|z — 0]79)/|z[*~ < 0o and supjycp (1 = [2*)*/2|z = 0] /|z[*~* < oo,

in order to use dominated convergence. O

4.5.1 Proof of Proposition 4.2.1

To calculate the hitting distribution, recall that PV is the law of a stable process conditioned
to attract to S continuously from the outside, and AL = {rf: r € (1,14 ¢),0 € S'}, that is the
restriction of A, from the set S to its subset S’ C S. Then, due to Theorem 1.3 in [20], we have
Py (Xy— €5') = lime 0 Py (Xg(o0) € AL|CY). Then

lim Pe(Xg(oo) € ALICY) = lim Po(Xg(oo) € ALIXG(o0) € Ac)
= lim =
e—0 Px(XQ(oo) S A6>
Jsi 10 — x|~ %o1(df)

A=A (A5

which concludes the statement in the Proposition 4.2.1 for the case when X is issued from

outside. Similar computations give the result when X is issued from inside B,. O

4.6 Proof of Theorems 4.3.1 and 4.4.2

Proof of Theorem 4.3.1: Let us restrict our attention to the extension of (X,PY) to include
S?=1\'S. We need to prove that the proposed definition of Py, for any 6 € S1N\'S, is is
well defined as a finite entity, conforms to the correct normalisation to represent a probability
measure and is consistent with the definition of (X,PV) given in Theorem 4.2.1 on B¢, as well

as offering continuous entry from the boundary S?1\ S.

We start with finiteness. To this end, we must show that, for § € S~1\S
Ny(Hs(X(t));t <) < o0, t>0. (A.35)
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Noting from (A.5) that Hs(z) < Hga-1(x) = |2|* %1 —|z|72)2 7!, which tends to 0 as |z| — oo,
it suffices to prove that, for any R > 1,

Ny((|X€(t)] > R,t <)+ Ny(Hs(X(t)); | X(t)| < R, t <) < 00, t > 0. (A.36)
Abusing notation and using 757 = inf{t > 0 : |Xf| > R} in the canonical sense,
No((|X(t)] > Rt <) < Ny(t <sATR) < nt < Kiogr A () < 00 (A.37)

where klog g = Inf{t > 0 : €(t) > log R} and n is the excursion measure of § — . (The fact that
the second expression in (A.37) is finite is a well known fact from the theory of Lévy processes;
otherwise there would be an infinite rate of having arbitrary large excursions, which occurs with

probability zero.)

Our objective now will be to show that in fact the resolvent
o
I5(6) = [ Ny(Hs(X ()5 X“(0)] < R.t < )t < o (A.38)
0
which ensures that (A.35) is finite for Lebesgue almost all ¢ > 0 and hence, thanks to stochastic

continuity of the excursion measure, for all t > 0.

To prove (A.38) consider |y| > 1 and # € S¥ !\ S, we can appeal to Proposition 5.2 of
[20], which identifies, for z € R¥\ {0}, and continuous ¢ : R — R whose support is compactly

embedded in the exterior of the ball of radius |z|,

¢ (W) e _ I'((d—a)/2) (|21* = |z?)>/2
Narg(z) </0 g(|zle O (u))du) = %Td/z—f‘(a/Q) /m|<|z|g(z)Wdz. (A.39)

This gives us

pY(0,dy) = / Py (X: € dy,t < k)dt
0

_ '(d/2) Hs(y) [™ )
T T((d—a)/2)T (/2 +1) h(6) /0 Ny (X(t) e dy, t <) dt
= F(d/2) Hs(y) o * e(u) Qe
= ra—aataET D M, o (¢ew ednu<)an
= I(d/2) [yl =172 Hs(y) |
= 2a7rd/2r(a/2)r(a/2—|—1) ‘Q_y‘d h(@) Y

L'(d/2) Hgy (y)Hs (y)

T 20720 (a/2)T(a/2 +1)  h(d) W

where we recall h(f) = [¢ |6 — 9|~%01(dV), the representation of X€ is given in (A.14) and the
fact that e dp(t) = | X£|*dp(t) = dt on t < .

It now follows that, up to a multiplicative constant C' (which in the following calculations

81



will play the role of different constants that may change from line to line)

15(6) = / 2 (9, dy)
1<lyl<R
C

- @ / o T @)

|y|* — 1]~
d dg). A .40
/1<|y<R/¢es |0 — y‘dw Y| yo1(de) ( )

Since S¥71\S is open, it is easy to see that we can choose € small enough such that, for € S“1\S,

{yeR: |y >1}={yeR: |yl >1and |y —0] > ¢}
UfyeRe: |yl >1and|y—¢| >¢, forall p €S},  (A.41)

such that

{yeR:: |y >1and |y—6 <&}
N{yeR?: |y >1and |y —¢| <e, for some ¢ € S} = 0.

Making use of (A.4), (A.5) and (A.1), and that, for » > 1, 2F1(d/2,1;d/2,772) = (1 —r=2)~!

allowing C' to again play the role of a strictly positive constant that may change from line to

Y

line, we have, for 6 ¢ S,

2 a
Is(6) = / / llyl” = dyo (do
s() 1<|y|<R JoeS “9 y!d!qﬁ |d 1(d9)
/ / ||y\2d 1 _dyor(dg)
h(0) Ji<iy|<R,j0—y|>e Jocs 10 — y|*|d — vl
C / / ||y|* — 1]~
+—= dyo1(de
O htichiomsee e 6~ 76—y 7149
4 C / / ||y|* — 1]~ ly* — 1]
el — dyoy (de) + / / dyo (dé
(9)< 1<lyl<R Joes o — y|d 1<lyl<k Joes 10— \d ( )>

4 C / / [yl — 1] lly]* — 1|

d

el —_ W= 2 dyoy(d) + o S)/ 2 o dy
h(@) < 1<|y|<R JpeSi—1 |¢_y‘d 1( 1( 1<|y|<R lﬁ—y\d )

C _ _ova_
(P =P = g
1<|y|<R

(0)
/ / = 1* 21 cos ;Tlnﬁ))d/zd rd)
_ . dh(c> (/R(r2_1)35’ rdr—i—/l (2 — 1)1 dr)

_ *dg RQU_ —1du RQu— a~ldy 00
_ - h()</1( 1% d+/1( 1) d>< .

IN

IN
>

IA

E_d

>
e

e

>
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Now let us turn to the issue of consistency. Recall that (A,N.) is an exit system for
the process (£,0). In particular, under any measure Ny the process ((e(s),0(s)),s < () is
a strong Markov process with the same semigroup as (£, ) killed at its first hitting time of
(—00,0] x S?1, see [23, Theorem 6.3]. As a consequence, for § € S¥=1\ S,

EY[g(Xpia)] = h(c;)N9<Hs<X:+s>g<X:+s>1<s+t<<>>

= ¢ € Hs(Xy)
= mﬁe (175()(15)1(15<<)H‘3Xt6 [WQ(XS)I(S<T19):|)
- h(Ce)Ne (HS(X5)1<t<<)E¥(;[9(Xs)]>

= EY | Hs(X)1Ex: [9(X,)]] (A42)

where C = I'(d/2)/T' (/2 + 1)T'((d — «)/2). Hence, using the notation P [g](x) := EY[g(X})],
we have P, [g](z) = PY[PY[g]](z) for any z € R?\ (B4 US), and the required consistency
follows.

To demonstrate the consistent choice of normalisation in our definition of PV, we will
reconsider a different derivation of the resolvent p¥. To this end, suppose that x € B and we
can similarly consider the resolvent of (X,PY). This calculation can be developed using the

nature of the Doob h-transform (A.6) and Theorem II1.3.4 in [18] and takes the form

H
P (o) = O P ), el ol > L (A43)
where
(d/2 o ®(z,y) B o/
pP(x,dy) = 2a7r¢z/(zp/(02/2>2!w—y! d/o (w+1)"?u? " dudy (A.44)

and ¢®(x,y) = (|z|> = 1)(Jy|*> — 1)/|z — y|>. To show continuity as 2 — # € S¥™1\S, and hence

that the choice of normalisation in (A.12) is correct, we note that, as r — 1,

I'(d/2)|r0 — y|* *Hs(y)

2074/2T (o /2)2(6)

2yl = DIrt =y 7200, 5)*2 7 (1 + C(r, )~/

2r(a/2)(r? — 1)a/2-1
_T(d/2)(|yP? = 1)1 — y|~“Hs(y)
207d/2T (/2)T (/2 + 1) h(0)

- I'(d/2) Hipy(y)Hs(y)
-~ 2a7d/2D (o /2) (/2 + 1) h(6)

p®(ro,dy) ~

dy

(A.45)

Now, we need to show that Py (Xo4 = 6) = 1 for any § € ST\ S. Since lim o ¢(t) = 0,
it suffices to show that

Py (Xo # 0) = Ny ({limyyo e(t) = 0, limy 0 ©%(t) = 6}°) = 0. (A.46)
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Let us first observe € is an excursion of £ from its running minimum and £ is a hypergeometric

Lévy process with unbounded variation, hence 0 is regular for (0, 00), that is

Poo(rd =0)=1, 9es™
where Tgr = inf{t > 0 : & > 0}. Classical excursion theory for Lévy processes implies that the
excursions of ¢ from its infimum begin continuously. Thanks to isotropy, this is equivalent to
saying

Ny ({limyy €(t) = 0}¢) = 0. (A.47)

Since the jump measure of X in radial form is
1
(dr,df) = ——o1(df)dr,  r>0,0€S" ",
r

as a consequence, the process (£, ©) has the property that both the modulator and the ordinate
must jump simultaneously (the precise jump rate was explored in [18]). If it were the case that
Ny ({limy o ©¢(¢) = 6}°) > 0 (and hence for all § € S¥~! by rotational symmetry), this would be
tantamount to a discontinuity in © but not in £, which is a contradiction since ((e(s), ©¢(s)), s <
¢) under Ny has the same semigroup as the isotropic process (&, ©) killed at its first hitting time
of (—00,0] x ST, The requirement (A.46) now follows. This completes the proof of Theorem

4.3.1 as far as PV is concerned.

The proof of Theorem 4.3.1 for (X,P") is essentially the same as soon as we have an
analogous identity for (A.39), but for Ng. Unfortunately this does not seem to be available in
the literature, and so we spend a little time developing it here. However the remaining details

of the proof of Theorem 4.3.1 we leave to the reader.

The main idea behind the derivation of an analogue to (A.39) for Ny lies with the use
of the Riesz-Bogdan-Zak transform in Theorem 4.4.1. Let us consider a variant of the radial
excursion process which is based on the MAP (£ — ¢, ©), that is associated to X but now under
the change of measure (A.16). The reader will recall that the probabilities P° = (PS,x # 0)
correspond to conditioning the process X to be continuously absorbed at the origin. It turns
out that if (§,©), with probabilities P° = (P} g,z € R,0 € S%1), is the MAP whose Lamperti
transform gives (X, P°), then (—¢,0), is the MAP whose Lamperti transform gives (X, P); see
Theorem 1.3.6 and Corollary 1.3.17 of [18].

In the spirit of (A.11) we can write down the exit system for the radial excursion process
of (€ —&,0) from {0} x S% ! under P°. Suppose that ¢°, and (N,,0 € S%1)) denote the
associated local time and system of excursion measures. As with excursion theory from the
radial minimum of X, isotropy allows us to conclude that we may choose £° to be the local time
at 0 of £ — ¢, and that ¢ (without its modulator ©) is necessarily a Lévy process under P. Since
limy o & = —o0 under P°, we can also appeal to isotropy again to normalise £° in such a way
that N°(¢ = o0) = 1.

With this set up we can follow the reasoning in [20] and deduce that, for positive, bounded
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and measurable g on R,

B (177 o))

¢
N o e (s e‘“(s)ds> = lim ’ A48
5@ (/0 “ ) a1 Pg(ry = o0) e

where we recall that 7,7 = inf{t > 0 : | X;| > 1}. Note that the choice of normalisation of ¢° is
implicit in the aforementioned limiting equality. Appealing to numerous calculations involving

the Riesz-Bogdan-Zak transformation e.g. in [18] or indeed [19], we can rewrite the limit

o 7'19 7_1@ —2a
By (Jfyt 9(X,)ds) B (S5 gl X)1X,|2ds)
= 11m
211 PY(7y = 00) |z[t1 Pro(ry = 00),

where Kz = x/|z|%. Appealing to the identities provided in (A.17) and (A.44), the limiting
ratio is computable directly giving us in (A.48)

—o ¢ ) 2 qye
T ([ o0 erOns) = [ gl (2o,

|arg(z) — 2

An easy change of variables y = K z, noting the classical analytical facts that dz = |y|~2?dy and
|0 = Kyl =10 —yl/lyl, for 0 € 77,

—5 ¢ 1— |yl2 a/2
N, (/ g(ee(s)@e(s))eae(s)ds> :/ g(y)|y’a—d( ; Yl )d ds. (A.49)
0 ly|<1 10—yl

As noted in [18], the change of measure (A.16) when understood as a change of measure

affecting (&, ©), is equivalent to the martingale change of measure,

dPg
de,H

= ela=d)(&—2) (A.50)
U((és?v@S)’sSt)

We can use this to compare the left-hand side of (A.49) with an analogous object albeit for Ny,
the excursion measure of (£ — ¢, 0) from {0} x S¥~! under P, by studying the effect of (A.50) on
the exit formula (A.11). It is straightforward to show that, for # € S*~! and positive, bounded

and measurable g,

Ny ( /0 : g(e€<8>ef(s))ds> =Ny < /O : g(e€<8>ef(s))e<ad>6<8>ds) .

Note that the normalisation of local time for (£,©) under P is, in effect, chosen by the above

equality. It follows that

_ ¢ o 2 a/2
N, ( / g<e€<s>@f<s>>ds) _ /| | 1g<y>“'y')dy. (A.51)
yl<

|y|*]6 — y|

The reader will note that, aside from the domain of integration on the right-hand side, this
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agrees with (A.39).

With (A.51) in hand, as alluded to above, we can now leave the reader to verify that the
proof of Theorem 4.3.1 for (X,P") is essentially verbatim the same as for (X,PV). O

Proof of Theorem 4.4.2: Given the proof of Theorem 4.3.1 above, we refrain from giving
the proof of Theorem 4.4.2, noting only that it is a variant of the arguments given there. The
details are, once again, left to the reader. We additionally note that e.g. in this case of P©, the
excursion may begin anywhere on SY~! and, when proving that e.g. Ny(H®(X¢(t));t <) < o0,
it is much easier to show that the analogue of (A.38) is finite without needing to split space up
as in (A.41). O

4.7 Proof of Theorem 4.4.3

Recall the notation for a general Markov process (Y, P) on E preceding the statement of Theorem
4.4.3. We will additionally write P := (P, t > 0) for the semigroup associated to (Y,P).

Theorem 3.5 of Nagasawa [24], shows that, under suitable assumptions on the Markov

process, L-times form a natural family of random times at which the pathwise time-reversal
Y= Yv(k—t)—7 te (O7k)7

is again a Markov process. Let us state Nagasawa’s principle assumptions.

(A) The potential measure Uy (a, -) associated to P, defined by the relation

/Ef(x)Uy(a,dx) - /Ooo Plf](a)dt = E, [/OOO f(Xt)dt] . ackE, (A.52)

for bounded and measurable f on F, is o-finite. Assume that there exists a probability measure,

v, such that, if we put
w(A) = /Uy(a, A)v(da) for A € B(R), (A.53)
then there exists a Markov transition semigroup, say P = (75t, t > 0) such that

/ Pilf] ()g() p(de) = / F(@)Pulg)(x) u(da), >0, (A54)
E E

for bounded, measurable and compactly supported test-functions f,g on E.

(B) For any continuous test-function f € Cy(E), the space of continuous and compactly
supported functions, and a € E, assume that P¢[f](a) is right-continuous in ¢ for all € E and,

for ¢ > 0, Ug) [f] (}7,5) is right-continuous in ¢, where, for bounded and measurable f on E,

U9 @ = [P acE
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is the g-potential associated to P.

Nagasawa’s duality theorem, Theorem 3.5. of [24], now reads as follows.

Theorem 4.7.1 (Nagasawa’s duality theorem). Suppose that assumptions (A) and (B) hold.
For the given starting probability distribution v in (A) and any L-time k, the time-reversed

process Y under P, is a time-homogeneous Markov process with transition probabilities
P(ViEA|Y,,0<r<s)=P,(Vi€A|Y,) = Py (t — 5, Vs, A), P,-almost surely, (A.55)

for all 0 < s <t and Borel A in R, where py(u,z,A), u >0, x € R, is the transition measure

associated to the semigroup P.

Proof of Theorem 4.4.3. We give the proof of (i), the proof of (ii) is almost identical albeit
requiring some straightforward adjustments. Once again, we leave the details to the reader.
When t > 0, we use Nagasawa’s duality theorem. However, since the process is conditioned to
hit continuously, its dual processes from the hitting time must leave the sphere continuously.
That means, if the duality is true for ¢ > 0, it must be true for all ¢ > 0.

We will make a direct application of Theorem 4.7.1, with Y taken to be the process (X, PS)
where v satisfies (A.22) or (A.23) according to the nature of S. Accordingly, we will write U®
in place of Uy, P° in place of P etc. Moreover, the dual process, formerly Y, is taken to be
(X,PY) and we will, in the obvious way, work with the notation U" in place of Uy, PV in place
of P and so on. In essence we need only to verify the two assumptions (A) and (B). Let us

momentarily take the former of these two cases.

In order to verify (A) we will make use of (A.39). Noting that e*““(dp(t) = dt, we have
for a € S9=1\ S and bounded measurable f:R%\ (B4US) — [0, c0),

Uil =2 | [ rexou]
-, [ reensea)
=N, ( /0 ' H® (eCWe(u)) f(e€<U>@f(u))ea6udu>

=C HO(y) f () (ly* — 1)*?|a — y|~dy, (A.56)
R4\ (B,US)

where U®[f](a) = fRd\(BdUS) f(y)U®(a,dy), C > 0 is an unimportant constant and we have
used (A.20) in the second equality.

Next, we need to develop an expression for the reference measure . This only needs to

be identified up to a multiplicative constant. As such, in the setting that o1(S) > 0, recalling
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(A.53), (A.22) and (A.3), we can take (ignoring multiplicative constants in each line)

u(dy) = / v(da)U® (a, dy)

S
_ /S o1 (da) HO () (y[2 — 1)/2|a — y|~dy
= Hs(y)H®(y)dy, yeR*\ (ByUS). (A.57)

When S = {¢#}, we replace the use of (A.22) by (A.23) in the above calculation and the same

answer comes out (up to a multiplicative constant).

Next, we need to verify that (A.54) holds. Indeed, using Hunt’s switching identity (cf.
Chapter II.1 of [2]) for the process (X;,t < 7{°), we have for 2,y € R\ By

p(dy) Py (y, dz) = Py (y, da) Hs (y) HE (y)dy
_ HS(z)
~ HS(y)
=P (w,dy) Hs(y) H® (z)d
=P,/ (x, dy)u(dz),

Py, dz)Hs(y) HO (y)dy

where P (z,dy) = P(X, € dy, t < 7). Note, as the measure p is absolutely continuous with

respect to Lebesgue measure, we do not need to deal with the case that « or y belong to ST\ S.

Let us now turn to the verification of assumption (B). This assumption is immediately
satisfied on account of the fact that both P© and PV are right-continuous semigroups by virtue
of their definition as a Doob h-transform with respect to the Feller semigroup P®¢ of the stable
process killed on entry to By. With both (A) and (B) in hand, we can invoke Theorem 4.7.1

and the desired result follows. O

4.8 Concluding remarks

The results in this paper have considered the setting of conditioning a relatively special class of
Markov process to continuously hit a subset of the unit sphere with a one-sided approach. Taking
a step back, one would ideally like to drop a number of the specialisms specific to our approach
e.g. moving to a general Markov process and conditioning it continuously hit a suitably general
domain. The current proofs rely on too many particular features of stable Lévy processes for the
results to directly generalise in this respect. For example, suppose that we drop the assumption
that the stable process continuously approaches S from just one side, but instead we allow it to
continuously approach without radial confinement. This is a topic that has been addressed in
follow-on work [15], for which a mixture of features that are specific to stable Lévy processes
together with general potential-analytic considerations are used. The classical work of Doob

[13] for the setting of Brownian motion also gives insight in how one may go about dealing with
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greater generality.

Appendix: Hypergeometric identity

An identity for the hypergeometric function that has been used twice in the main body of the
text is taken from formula 3.665(2) in [14]. It states that, for any 0 < |a| < r and v > 0, as

T sin?2 ¢ 1 d—11 d d a®
d :—B<—,7> F( ¢ 1;7;f), Al
/0 (a? + 2ar cos ¢ + r2)¥ ¢ rev 9 1) F MY 2+ 27 72 (A1)
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Chapter 5

Conclusions

In this thesis, we studied new ways of path conditioning of the stable Lévy processes taking
account of the classic potential theoretic approach as well as the recent developments in the
representation of a d-dimensional isotropic stable Lévy process as a self-similar Markov process.

First, in Chapter 3, we characterised a stable Lévy process conditioned to hit subset of
the unit sphere or hyperplane in R% d > 2 using classical potential theory approach. The
distribution of the hitting position is also characterised. Then, we reveal time-reversal duality
from any L—time between the conditioned stable Lévy process and underlying stable Lévy
process.

Second, in Chapter 4, we characterised a stable Lévy process conditioned to hit subset of
the unit sphere in R%,d > 2 with the constraint that the stable Lévy process remains one side of
the sphere. The distribution of the hitting position is also characterised. Moreover, we extend
the conditioned process to be issued from the boundary, e.g. sphere. Finally, we characterise
the time-reversed process of the conditioned processes from any L-time.

In Chapter 4, the question to arise in the conditioning procedure was whether the different
definition of the conditioning could lead to the same result. The choice of the conditioning events
CY and C2 were relied on the point of closest reach to the origin in the range of X and the
point of furthest reach from the origin prior to exiting By correspondingly. Although we do not
produce the calculations here, it turns out that, by defining e.g. CY = {Xﬁ@ € B}, or indeed
CcY = {XTl@_ € A.}, the limiting conditioning will still produce the same change of measure.
Other definitions of CY giving a consistent limit are also possible. For example, we can choose
CcY = {Xrl@— € A, XTl@ € B:}. The analogue choices for C2* also produce consistent results. In
short, we showed that the choice of CY and C2 are by no means the only possibilities as far as
performing a limiting conditioning that leads to the same result.

We finish by discussing some of the open questions that have resulted from this research.
In Chapter 3, we were able to condition stable Lévy processes to be attracted to the hyper-plane
in a similar manner to the case where it is attracted to the sphere. However, in Chapter 4, it
was not possible to replicate the result for the sphere to the hyperplane. The reason is that
we used existing characterisation of the point of closest/furthest reach to the sphere for the

stable Lévy process while no such characterisation for closest/furthest reach to the hyperplane
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exists. Moreover, when we extended the conditioned process from the boundary, we used radial
excursions. For the hyperplane setting, there is no analogous excursion theory; this remains an
open problem.

Generally, it remains open whether we can perform analogous conditionings in relation to

the hyperplane as in Chapter 4 and what the associated excessive function looks like.
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