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SHORT-TIME ASYMPTOTICS OF THE HEAT KERNEL
ON A CONCAVE BOUNDARY*

PEI HSU¢

Abstract. A probabilistic method is used to study short-time asymptotic behavior of heat
kernel in the exterior of an insulated smooth convex body. The expansion of the heat kernel p (¢, a, b)
when both @ and b are on the boundary is obtained by reducing the problem to the computation of
a Wiener functional on a Brownian bridge. The leading terms of log p (¢, a, b) are proved to be
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where p is the distance between a and b, N(3) is the normal curvature of the geodesic joining a and
b, and Cp is an explicitly identified constant.
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1. Introduction. Let M be the exterior of a smooth, strictly convex body in
Euclidean space. Let a,b be two points on the boundary such that there is a unique
distance-minimizing curve < joining them which lies completely in M. Since M is
concave viewed from M, it is clear then v must be the unique geodesic joining a and
b in OM when M is viewed as a Riemannian manifold with induced metric. Let us
denote the length of 4 by p = d(a,b).

Let p(t,z,y) be the heat kernel of the Laplace operator A/2 on the domain M
with the Neumann boundary condition on M. In this paper we are interested in the
asymptotic behavior of p (¢,a,b) as t — 0. Recall the basic result of Varadhan [10]:

1
i ) = —= p2
(1.1) }m(l)tlogp(t, a,b) 2.

Our problem is to seek an improvement of (1.1) which reflects the geometry of the
boundary near the geodesic 4. It has long been recognized in the diffraction theory
that the correction to (1.1) takes the following form

__~_C 1
(1.2) logp(t,a,b) = ~57 — 775 +0 (tT/a)

where C is a positive constant. In fact, using the idea of path integration, Buslaev
[2] was able to give a heuristic argument of (1.2) and identified constant C explicitly.
However, to make his argument into a mathematically acceptable proof seems not
to be a simple matter. Equation (1.2) has long been known in physics literature as
Busleav’s conjecture.
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We will study the expansion (1.2) by a probabilistic method initiated by Molcha-
nov [9]. Our result can be briefly described as follows. We parametrize the geodesic
v by arclength. Let N(s) be the normal curvature of v (as a curve in dM — M) at
point y(s). N(s) is simply the curvature of v when viewed as a curve in the Euclidean
space. Since OM is the exterior of a strictly convex body, N(s) is strictly positive
along v. The asymptotic behavior of p (¢, a, b) is described by

2 1/3 P d 1
logp (¢,a,b) = ——g—t - E;—:}S—A N(s)?/3ds — (-2- + E) logt + Co + o(1).

Here u; is the first eigenvalue of ¢(z)/2 — |z|¢(z) + péd(z) = 0 on R! and Cp is
nonzero constant.

Probabilistically, the heat kernel p(t,z,y) is the transition density function of
reflecting Brownian motion on M. By a series of asymptotic analyses, we reduce the
computation of p(t,a,bd) to that of the following Wiener functional on the standard
Brownian bridge W':

(1.3) E [exp {-,\ /0 1 l(s)IW,|ds}] ,

where [ is a smooth, strictly positive function.

Our research is inspired by the work of Ikeda [5], where a special case of the
present problem is discussed. In [5], manifold M is assumed to have the form of a
warped product (thus the normal curvature N(s) is a constant). This assumption
allows us to construct Brownian motion on M by skew product and to simplify the
analysis involved. In our present work, we have further explored some ideas from [5].
For a related problem under a different context, see Melrose and Taylor [8].

The plan of this work is as follows. In §2, we make precise our geometric assump-
tions and state our main theorem. The proof of the main theorem is outlined in §3.
In order not to interrupt the main line of argument, verifications of some intermediate
results used in §3 are relegated to §§4 and 5. The asymptotic analysis of the Wiener
functional (1.3) is carried out in §6.

Note. The author was informed that Professor N. Ikeda has also obtained results
related to the present work.

2. Assumptions and the main theorem. Unfortunately the Euclidean co-
ordinate system is not suitable for our work. We therefore need a little elementary
differential geometry. Although we may sometimes discuss the problem under general
differentio-geometrical setting, the case where M is the exterior of a smooth, strictly
convex body is our primary concern. We will see that various geometrical assumptions
we make along the way are satisfied in this important case.

So let us assume that (M, g) is a Riemannian manifold with smooth boundary
OM. We assume that OM is strictly concave when viewed from M. Mathematically
this means that the second fundamental form (defined below) of M is strictly positive
definite. Now let a and b be two points on OM such that there is a unique geodesic
in OM joining them on which they are not conjugate. For example, a and b can be
any two nonantipodal points on a sphere. The geodesic is the arc of the great circle
passing through a and b of lesser length. We can set up a semigeodesic coordinate
system Z = (z2,---,z%) on M in a neighborhood of v with a as the origin and 22 in
the direction of the geodesic v (cf. Molchanov [9, p. 10]). We let z = (z1,Z) be the
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point in M which lies on the geodesic passing through # and perpendicular to M
with z! = d(z,0M).

Instead of M, which has a boundary, we can consider (M~ U M, g) the double of
M. Here M- is just a copy of M, and M and M~ are identified along the boundary.
The heat kernel on M~ UM and the Neumann heat kernel on M are related in a very
simple way (see §3 below).

The second fundamental form H of the boundary M can be identified with the

matrix 5 @ 5 8
Hy=H (%55‘) = <V5x—£>

(Vi = Vg,azi is the covariant derivative). The normal curvature of v at y(s) is by

definition
N(s) 7(3)(7(3)”7(3))

(see [7, p. 44]). For brevity, we sometimes write H;;(s) for Hij(y(s)) and g(s) for
g(7(s)). The following lemma clarifies the geometric meaning of the second funda-
mental form.

LEMMA 2.1. Let g = (gi;) be the metric matriz in the semigeodesic coordinates.
(a) We have

gli(fB) = b, g2i(0,fi}) =69, i1=1,---,d.
(b) Near the boundary M, the metric matriz has the ezpansion

9ij(2) = gij(0, %) + 2H;;(%) || + O(|=1]?), 2<4,j <d.

Proof. Since the coordinate line Z = const. is a geodesic perpendicular to N, we
have 91:(0, &) = 61 for z € OM and V1(8/0z!) = 0. This implies

0 0 g 0
Vion = (5o Vig) = 3 (oo ) =

It follows that gi;(z) = 61;. The same proof applies to g2;(0,Z). Part (a) is proved.
By the definition of the second fundamental form and part (a), we have on dM

0 Is} I} 7] 1
H,,(:v) < v'3x1> = <%, Vlé?c—j-> = Evlyij-

Part (b) follows immediately.

We will prove our asymptotic formula for the heat kernel under the following two
geometrical assumptions.

Assumption (A). The normal curvature N(s) = Ha2(8),0 < 8 < p, is strictly
positive along the geodesic 4.

Assumption (B). For any neighborhood G of v in M, there exists € > 0 such
that any piecewise smooth curve in M joining a and b with length < d(a,b) + € lies
completely inside G. Equivalently, d(a,b) < d(a, dG) + d(b, 8G) for any neighborhood
G of 4.

It is easy to verify that in the case where M is the exterior of a strictly convex
body in the Euclidean space, the above assumptions (A) and (B) are satisfied.
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Let (p1,¢1) be the first normalized eigenpairs of the eigenvalue problem

59"(z) = lalg(z) + (@) =0,  w e R

We are in a position to state our main result.

THEOREM. Let M be a Riemannian manifold with boundary and p(t,z,y) the
heat kernel of the Laplace-Beltrami operator A/2 on M under the Neumann boundary
condition (insulated boundary). Suppose that a and b are two points on the boundary
such that there is a unique geodesic in the boundary OM joining them along which they
are not conjugate. Then under further assumptions (A) and (B), we have ast — 0,

p(ta,b) =
p:  pp'3 [
vH (a,b)p?/3[N(a)N(b)]!/6¢t—(d/2+1/6) exp{—-éz - =i / N(s)2/3ds},
0
where
7= 2(2m) ==/, 0)]2
and

[9(a)g(b)]—1/4
,b) = 2/3,
H(a,b) [det fo”g(s)—lds]l/z

Remark. H(a,b) has an intrinsic geometric meaning, cf. Molchanov [9, p. 14-15].
Before proving this theorem, we need to transform Assumption (B) into a form
more suitable for computation. Let G be any neighborhood of «; by Assumption (B)
we have d(a,b) < d(a,dG) + d(b,0G). One important consequence of this assumption
is that the computation of the asymptotic behavior of p (¢, a, b) can be localized inside
G. This means that the metric outside G has no effect on the asymptotics of p (¢, a, ).
In fact if pg, and pg, are two heat kernels for the metrics g, and g2 which coincide on
G, then we have
lim Pgy (tv a, b) =
t—0 pg, (¢, a,b)

(See Azencott [1, p. 157]). Note that in [1], the above relation is proved under the
assumption d(a,b) < max{d(a,dG),d(b,0G)}. The result holds, however, under the
more relaxed condition d(a, b) < d(a,dG)+d(b, 0G). See Hsu [4] for details. Therefore,
for the purpose of computing the asymptotics of p (¢, a, b), we may arbitrarily alter the
metric outside G to facilitate the computation. Thus we can assume that M = R%} =
{z = (z1,22,---,2") : 2! > 0}, M-~ UM = R*, and that the metric is Euclidean
outside a small neighborhood G of v. Let g—1 = (g%) be the inverse of the metric
matrix. From Lemma 2.1 a simple calculation shows

9%%(z) = 1 - 2Hz(%)|e| + O(|=|2).
We can then impose the following global assumptions on g22:

Assumption (B1). For all z € R*, we have g22(z) < 1.
Assumption (B2). There exists a constant v > 0 such that for all z € R®,

1 — 2Hz(%)|2| — vlz!|? < g%2(z) < 1 — 2Hza(%)|?| + vlz! (2.



ASYMPTOTICS OF THE HEAT KERNEL 1113

The reason that we can make Assumptions (B1) and (B2) is simple: These two
assumptions hold on a small neighborhood G of the geodesic v. We can then choose
the metric so that they also hold outside G. Let us emphasize once more that (B1) and
(B2) are derived from (A) and (B) and the above mentioned localization principle. We
may prove our main theorem under these assumptions without losing the generality
of our result.

Remark. A casual reader might think Assumption (B) is redundant because it
should always hold. (B) may fail if M is not complete in its Riemannian metric. Since
the Euclidean space is complete, (B) indeed holds in this case. On the other hand,
Assumption (A) is essential.

Finally let us look at a simple example where (B1) and (B2) are satisfied by the
obvious choice of coordinates.

Ezample. Let M C R? be the exterior component of the ellipse: = acosf,y =
sin@. Introduce coordinates (6,t) on M:

T = (a+ :\%7) cosf, (b+/\(0))sin0

where A()2 = a2sin® 0 + b2 cos2§. A simple calculation shows

2
dz? + dy? = dt? + \(9)? (1 42 t) dg2.

A(6)3
Let
6
zl=t, z2= [ Au)du.
0
We have 2
b _
22( ) — %
9%2(z) (1+ /\(0)311; )
and b
a
)= 5@y

Clearly, Assumptions (A), (B), (B1), and (B2) are satisfied.

3. Proof of the theorem. Let g—1 = (¢%/) be the inverse of the metric matrix
g. The Laplace-Beltrami operator on (M~ U M = R4, g) is given by

1 0 — .. 0 02 .0
A= Vdet g ozt ( det 991@) =97 Ozioxi +2 Fra
where 11 9
b = 3 ety a0 (Vdet 99%).

Let X = {Xt (X},---,X2) : t > 0} be the Riemannian Brownian motion on
(M- U M,yg), ie., the diffusion process generated by A/2 (cf. Ikeda-Watanabe [6,
Chaps. 1V, V]). Denote by 7: M- UM — M the natural projection. Then the
process 7(X) is the reflecting Brownian motion on (M, g). Let pX and p™(X) = p be
the respective transition density. Then obviously

p(t,z,y) = pX(t,z,y) + pX(t,z,y*)
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where {y,y*} = 7-1(y). In particular, since b* = b

(31) p (t) a, b) = 2pX(t, a, b)

Diffusion process X can be obtained as the solution of the stochastic differential equa-
tion on Rd:
dX, = 0(X,)dB, + b(X,) ds.

Here o is a smooth square root of g and B is a standard Brownian motion in R4,

The behavior of the heat kernel p(t,a,b) depends on the law of the Brownian
bridge from a and conditioned to reach b at time ¢t. As ¢ — 0, the Brownian bridge
tends to travel along the geodesic v with uniform speed p/t. Let

n:L—?%,

(e2 is the unit vector (0,1,0,---,0) in z2-direction.) We therefore expect Y to be a
process with small magnitude. The equation for Y is

dY; =0 (Y, —t—ez) dB;s + [ (Ys -—-62) - —ez] ds.

We now alter the drift of this equation by the Girsanov transform. Consider a new
equation

(3.2) dZ, = o (Z, —62) dB, + ¢ (z, Tpez,t) ds.

Let PY and PZ denote the laws of the processes Y and Z on the sample path space
C([0,t] — Rn). By the Girsanov formula (Ikeda—~Watanabe [6, p. 180]), we have

g-?ziqxp[/ot(h(z, tpez,) dB, --/ ”h Zo + 3”e2, )“ d3]"="'N.

where
) = -1 . p
(3.3) h(z;t) = o(z)~1 |b(z) — c(z;t) — s
Let D be a neighborhood of a (the origin of the coordinates). We have
P[X; € D + pes] =P[Y; € D] = E[Ny; Z: € D]
=LE [Nt|Zt =y] P[Zt € dy]

It follows from this and (3.2) that

(3.4 p(t,0,b) = ————E[N:| Z, = 0]p%(0,0;1,0).
det g(p)

where pZ(s,z;v,z) is the transition density of the process Z (with respect to the
Lebesgue measure) defined by (3.2). Formula (3.4) is the key to the subsequent dis-
cussion.
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We now choose the drift ¢ in (3.2):
(3.5) c(z;t) = b(z) — bl (x) er — g [T - g(z)~1] ea.
Or, what is the same thing (see (3.3))
(3.6) h(z;t) = o(x) [bl(w) e1— fez] .
The advantage of this choice will be clear later. Note that

cl (z + %ez) =0.

This means that the first component Z! of (3.2) is simply a one-dimensional Brownian
motion.

The last two factors on the right-hand side of (3.4) will now be analyzed separately.
First of all, we have the following lemma.

LEMMA 3.1. Ast — 0, we have

p%(0,05¢,0) = (;t)mm [1+0(v3)

where
p -1/2
Hy = pd/2 [det/ g(s)—lds] .
0

To study E[N:|Z; = 0], set
Zs = Zs TPCZ
for brevity. Using (3.6), we verify easily
t
[ wzssiam
0
t
- / (0(Z3)-1h(Z3;8), dZ, — o(Z3;t) ds)
0
P [t p ¢ p [t
- ?2-/ (1~ g22(23) ds - 227 +/ bL(Z2) dZ} + ?/ b2(Z3) ds
0 0 0

We also have I
lA(Z5; t)||2 = T - —[1 — 9%2(Z3)] + |b1(Z3)2.

It follows that
p2
(3.7 log N; = ~57 ©; +log Hy + F

with

(3.8) Or=57 / (1 - 92%(Z3))ds
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p det y(p)]l/"‘
Hy = b2(sez)ds § = | S I\P)
? e""{/o (se2) } [det 9(0)

and
(3.9)

Fi= -—z2 / b1(Z2)dZ} + / [b2(Z*)-b2 (—ez)] ds — -/ |b1(Z%)|2ds.
It is clear now that the proof of the main theorem in §2 will be completed if we show

the following three lemmas.
LEMMA 3.2. Let W be the standard Brownian bridge. We have

lim E [exp{— et}|Z‘ 0]
=0 [exp{ Z LN (3”)|W3|d3}]

LEMMA 3.3. We have

i E [exp{—-©¢ + F:}|Z; = 0]
t—=0 F [exp{—@t}lzt = 0]

SM)EE [exp{—)\ /01 l(s)leds}] .

LEMMA 3.4. Let!: [0,1] — Ry be twice continuously differentiable and strictly
positive on the closed interval [0,1], then for any k > 0

=1.

Let

S(X;1) = V2r|$1(0)[2[2(0) 1(1)]/8M/3 exp {—uv\"’/"‘ /1 1(8)2/3d8} [1+O(A%)).
0

The next three sections are devoted to the proof of Lemmas 3.1 to 3.4.

4. Proof of Lemma 3.1. Throughout the rest of this paper, letters c1,ca,- -+,
whose values may change from one appearance to another, represent constants de-
pending only on the geometry of the manifold.

By (3.2), the function pZ(s, z;v,y) is the fundamental solution of the parabolic
operator

0
a i’

+ct (z + ——-pez, t)

_ 0 1. sp 02
(4.1) L= 5 +5g4 (z+ ) 55

Os

Let us investigate the coefficients ¢ more carefully. First of all, as we have pointed out
before, ¢! = 0. By Lemma 2.1

gla)™ = (o m)—l-zg(z)“lH(az)g(@—uxu+o<|w1|2>)'

(g is the last (n — 1) x (n — 1) principal minor of g). Hence near the geodesic

= 2 1
(4.2) é(z + sez) = b(z + se2) — TpD(s) ez|zl| + ~t-0(|z1|||z||)
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where
D(s) = §(se2)~1H(sez2) g(sez2)~1.

We prove Lemma 3.1 by the method of parametrix (cf. Friedman [3]). We need to
pay special attention to the dependence of the coefficients on £.

Let L* be the operator obtained from L by freezing the coeflicients of L at 2z = z.
Set for a positive definite matrix A

1 1,
I'(4,y) = W—dmexp{—§ (y, A ly)}-

Let

uo(s,z;v,z) = (A (8,v), 2 — 2)
with

v lp -1
Ae(8,v) = / g (x + ——82) dl.
o t
We have
1\%?

(43) w00 = (55) s

with the same H; as in the statement of Lemma 3.1.
Now pZ = u can be obtained by iteration from the equation

v
u(s, 20, 7) = uo(s, 2, 7) + / dl / u(s, 71, y)(L — L*) uo(l, y; v, 2)dy.
8 Rd

We thus obtain an absolutely convergent series pZ = Y °_ um. Using the easy
estimate

(4.4) llg(2) — g(@)l + tlle(z;2) — c(z; )| < esllz — ]|

which follows from (3.5), we verify by induction the following estimate:

cicy’ Vu—3s |z — ||
) < — g)(m—d)/2 —— .
Ium(31 Z; 'U,Z)I - F(m/2 + 1) [1 + t ] (’U 8) exP{ cl(v - 8)

It follows immediately that

¢ v—8 |z — |2
(4.5) p%(s,2,2,0) < (v—:)d/z [H t ]exp{_c4(v—8)}'

Now that we have

[o o]
3 lum(0,0;¢,0)] < est=(@-1/2,

m=2
it is easy to see from (4.3) that the assertion of Lemma 3.1 is implied by the inequality

(4.6) |u1(0,0;,0)| < cet—(@—1)/2,
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which we are about to show. By the iteration formula

t
@) w0060 = [ @[ Toy0D0E - LG, 0,) dv

From (4.2), we have

92 0 p .0 2
0 = ot % e At 1
L-L a’ayzaa+ﬂayi+t By §:Dz,( )|y|6y'

=2

with a = a(y, [, t), etc., satisfying

(4.8) lledll + 1181 + 171I1*/2 < exllyll-

This fact together with (4.7) gives

u1(0,0:4,0) = - 22 "D (”’) d / T (0,1),3) = T(ho(0, ), )]I4]
(4.9)

x a%.P(AO(l, t),y)dy + O(t—(@-1/2),

(Inserting I'(Ao(0,1),y) creates a term equal to zero after integration.) Finally using
the inequality

IT(Ay(0,1),3) = T(X0(0,1), y)| < csl=%/2|ly|le~lull/est

we obtain (4.6) from (4.9) by simple estimation. The proof of Lemma 3.1 is therefore
complete.

5. Proof of Lemma 3.2 and Lemma 3.3. We adopt the following nota-
tional convention. If G(Z) is a functional of the process Z, the same functional
of Z conditioned by Z; = 0 is denoted by G, i.e., G = G(Z). Also if z € R, then
i=(22,---,zd).

Set

Zet  Mt= max |Z§|, Mt = max |2,

Zt = —,
Vit 0<s<1 0<s<1

As mentioned immediately before Lemma 3.1, the process
W, € zb0<s<1}
is a one-dimensional Brownian motion.

Let Py be the law of Zt conditioned by the process W. This means that under
the probability Py, the process Zt is the solution of the stochastic differential equation

dZ% = G(ViWaer + VtZE + spez) dB, + VIE(ViW,er + VEZE + spez) ds.

In this equation W = {W,;0 < s < 1} is assumed to be deterministic. Let pZ* be the

transition density of Zt and let pg; be that of the process Zt under the probability
Py .
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Inequality (4.6) and Lemma 3.1 can be paraphrased as follows:

e—llz—zl?/ca(v—s) < __©3

2zt . < 2 =
pELz ) S G gyam A FEE

d/2
p%°(0,0;1,0) = (%) [14+0(W1)] 2 ca.

T}lte proof of Lemma 3.1 can be applied to obtain the following estimates for function
VA
Pw:

Zt s Cc2 Ns_zl2 _ Cc3
(5.1a.) pw(s, Zv, x) < _“(,U — 8)(,1..1)/26 221 /ez(v=2) < ”5 _ i”(d—l)
and
N 1
(5.1b) 9Z,(0,0;t,0) > cs [1 —cs / |Ws|ds] .
0

To see this, we only need to observe that (4.2) and estimates (4.4) and (4.8), which
are crucial to the proof there, should be replaced by

E(\/EW,/tel + Z + se2) = i)(\/ZWs/tm + Z + se2)

201 . . 1 ~
- -{3 [I — §(ViW, o1 + 2 + sez)‘l] ez + 720(|Ws/t| 1111

|3(VEW, se1 + 2) = G(VEIW, jse1 + &)|| < collZ — 3|
|6(VIW, se1 + 25 t) — E(VEW, o1 + F;1)|| < cf!li — &

and
el + 18I < crllgll, IVl < erVE|Wypel 13-

with constants cg, c7 independent of W and t¢.

LEMMA 5.1. There exist constants co, c1 independent of t such that for sufficiently
largea > 1,

(a) Py [Aflt > a] < e—aa’ if /01 |Wslds < co.
and
(b) P [Mt > a] < e-aa’,

Proof. Let

Ta = inf{s 128 > a} .

By the Markov property, we have, for any neighborhood D of the origin in R(d-1),

(5.2) Pw [Mt >a,2t € D] = Ew [/Dpvzv' (a,Ta; 1,y) dy; T < 1] )
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Divide (5.2) by P |Zt € D| and use (5.1). Letting |D| — 0, we see that for a > 1,
1

(5.3) Pw [ﬁt > a] < % [1 - c5/01 |W,|ds]_1Pw [Mt > a] .

To estimate the last probability, we note that the equation of Zt is
(5.4) dZt = dQs + VIE(ViWser + VEZL + spes) ds

where _ _
dQ. = 5(ViW,e1 + VtZi + spez) dB,.

By Lemma 2.1 and (3.5) the drift in (5.4) is bounded by
VE||c(ViW,er + VEZE + spez; t)|| < csVE + cs| W,

Also note that Q%,i = 2,--- are martingale with bounded characteristic: [Qi]; <
d||o]|Z%. It follows that for some a > 2cg and all t < 1

1
It 2 (q_
Pw [11t > o] <Pw [Orgg%clllell>2 (1 / |wa|ds)]
1

a

< > 2 (1

<dPyw [osg‘%"a 181l > 2(1 /0 |W,|ds)]
2

1
Sdexp{-—cQa2 (1——/ IW,lds) }
0

(8 is an independent one-dimensional Brownian motion). Part (a) follows immediately
from (5.3) by choosing, for example, co < min(cz*,1) and ¢1 > co(1 —co)2. The proof
of part (b) is similar and easier.

LEMMA 5.2. For any positive ¢, K and 0 < § < 1/6, there exists a positive
constant to = to(e, K, 6) such that for all t < to,

1
P [/ |W|ds < Kt1/6, max |W,| > et‘lfﬁ] <exp{—t-(1/3+8)},
0 0<s<1

Proof. This lemma is proved in Lemma 5.4 of Ikeda [5, p. 188-189].
We now turn to the following proof.
Proof of Lemma 3.2. Set

1
Ay x = {w : / [Walds < Kt1/6}
0

B = : V| > et=1/6% .
4 e {w 01;1?_%(1|Ws|_et }

Also set )
G: = Mt/ |Ws|ds.
0
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We have from (3.8)

a

6= 2 [ 11~ g(izh + spen s
Assumption (B2) implies
2H33(% + se2)|21| — v|21|2 £ 1 — g22(z + se2) < 2Ha2(Z + sez2)|z| + 7|21|2.

Since
[H22(Z + se2) — N(s)| < 1| Z]|

and N(s) is strictly positive by Assumption (A), we have

~

(5.5) ©; < \/_ [1 + caetl/3] / N(sp)|Ws|ds + c3G: on Bi..

Symmetrically, we have

A

2 1 .
(5.6) O > B\/__t [1 - caer]lot?/3] / N(sp)|Ws|ds — c3G:  on Bg,.
0

Now Lemma 5.1(a) implies that if ¢ < (co/K)/®

1 1 2
(5.7)  Ey [exp{caGi}] < exp {05/ [Wa|ds + cs (/ |Ws|ds) } on A k.
0 0

(Integration by parts!) By the Schwartz inequality, (5.7) gives

1 1 2
(5.8) Ey, [exp{—c3Gt}] > exp {—c5/ |We|ds — cs (/ |Ws|ds) } on Ay k.
0 0

We also have
o p27 LI
O; > 2¢csKt—1/3 — T/ |Ws|2ds  on Any.
0
Hence for 7 = [2¢s/p?||fl|c0]!/2, we have
(5.9) ©; > cgKt~1/3 on AfgNB \/—
Observe that

E [G(Z)J =E [EW [G(Wel + Z)]] .
Thus, on the one hand, using (5.5), (5.8), and Lemma 5.2, we have
E exp{~—(:)t}]
> E [exp {—ét} s Ak N Bfe]
>FE [exp{ fll + caeyt/3 4 crtt/? 4 cr Kt2/3] / N(sp)|W9|ds} Ay x N B e],
> Elexp{-+}] = B [exp{-+}; 45 x| = PAs,x N B
> [exp {—%[1 + caeYt1/3 + crtl/2 + 7 Kt2/3] /01 N(sp)lWalds}]

—exp {—cg Kt~1/3} — exp {—csgt=(1/3+0)}
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On the other hand, by Assumption (B1), we have ©; > 0; hence using (5.6), (5.7),
(5.9), and Lemma 5.2, we have

R P S AR RS
+P [Bt 17\/_] + P[A¢,x N By,
<E [exp{ \/_[1 — caeytl/3 — cptl/2 — C7Kt2/3]/ N(sp)lelds}]
+ exp {CsKt 1/3} + exp {-—-CsKt—l/3} + exp {__t (1/3+5)} .

By Lemma 3.4, which we will prove independently in §6, there exist constants c9 and
c10 such that as t — 0, for any k > 0,

2 1 .
(5.10) E [exp {_\p/_Z/ N(sp)|W,|ds}] ~ cg t=1/6 exp { —c10t~1/3}.
0

Choose K > c10/ min(cg, cs). Using (5.10) and the above bounds for E [exp{—é)t}],
we obtain

E exp{—@t}]
exp {—% fol N(sp)|Ws|ds

sup
exp{-cue} < }I-I}(I){ 1nf} E

}] < exp{ciiev}.

(c11 = 2cac10/3.) Letting € — 0, we obtain Lemma, 3.2.

Proof of Lemma 3.3. Let us first prove: There exist constants ¢; and c2 such that
for any || > 1

(5.11) E exp{qﬁ‘t}] < cread’t,
Set
Cu= \/Z/Ou bL(VEZE + spea) AW, + /Ou [b2(\/523 + speg) — b2(Spez)] ds
+ /ou Ibl(\/Z23 + spez)|2ds.

Then we have £} = C;. Obviously

{E [exp{qﬁ't}] }2 < E [exp{2¢C1/2}] E [exp{2¢(C1 — C1,2)}] -

Thus it is enough to prove the estimate for each of the factors on the right-hand side of
the above inequality. The proofs for the two factors are the same. Take, for example,
the first factor. Since W is a standard Brownian bridge, we can write

dW, = dW, — W’

ds
-8
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for a Brownian motion W. Set

u u
Ay = 2q\/Zf b (VtZE + spes) dW, — 2q2t/ |b1(\/ZZ§ + 8p62)|2d8
0 0

and
Du = 2q0u - Au.
We have
(5.12) {E [exp{2qu/2}] }2 <E [exp{2A1/2}] E [exp{2D1/2}] .

The first factor on the right-hand side is equal to 1 by the choice of A,. As for the
second factor, we have the bound

2|Dy 2| < cag?t + cagViM?.

It follows immediately from Lemma 5.1(b) that the second factor in (5.12) is bounded
by cqe2¢29’t, This implies

E [exp{gCy/2}] < crec2q’t,

Inequality (5.11) is proved.
We now complete the proof of Lemma 3.3. By Lemma 3.2, we have

(5.13) E [exp {—c(:)t}] > exp {—cglt—1/3}

for fixed c. We use the cases c =1,2. Let p > 1 and 1/p+1/¢q = 1. By (5.11), (5.13)
and the Schwartz inequality we obtain

E |exp {—@)t + F‘t}]
<{& [ {-0)]}"" { [exp {-20}]}" (& [exp {zar:}]}
<E [exp {—@t}] ci/zq exp {%5(q3t)“1/3 + 2czqt}
and

FE |exp {—@t + F‘t}]

> (B o {-6)] ) {E [exo {-26.}]} " {E [exp {_Epzp}]}

> E lexp {—ét}] c;p/“ exp {--%lp(qiit)‘l/3 - 202p—1qt} .

-p/2q

Taking ¢ = t—1/2 and letting ¢ — 0, we obtain immediately Lemma 3.3.

6. Proof of Lemma 3.4. Assume first that ! is a constant. Using the scaling
property of Brownian motion, we have

()\,)2/3
S(\t)=FE [exp {—/ |W,|d3}
0

W(,\l)a/" = 0]
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(W is one-dimensional Brownian motion). By the Feynmann-Kac formula,
S(A;1) = V2r(A)/3q((A1)2/3,0,0)

where ¢(3, z,y) is the fundamental solution of

0 102

L=% 352

+ |z|.

We have the eigenexpansion

q9(s,7,y) = Z exp{—pm8}bm(z)Pm(y)-
m=0
It follows easily that for any k& > 0,
61) SOl = Varlg ()Y exp {~p(A)2/3} [1 + O(AF)]..

Thus Lemma 3.4 holds in this special case. For the general case, let
8
L(s) = / I(u)2/3du
0

u(s) = 3 = logl(L=1(s))
$(s) = L) (1) )
Ty = A2/3L(1)
1 [t .
Iy =3 [ W)+ isrIWpds
Q) = Jy + )\/1 |W,|ds
0

(L1 is the inverse function of L). It is not difficult to see that Lemma 3.4 is implied
by the following two relations:

6.2) S(1) = [%] Y [exp {2722, )]

Efexp {-Q(\¢)}] _

ke Elexp {000}

(6.3)

To show (6.2), let § be the §-function at z = 0, and set

u(s,2) = Ba [exp {-,\ / 1 l(s)|W3|ds} 6(W1)] :

We have S(\;1) = v2muy(0,0). Function uy (s, z) satisfies

Ou 10%u
= +

% T390z Al(s)|z|u =0, u(l,-) =6.
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Introduce a new function wj (s, z) by
ux(s,z) = [AN(1)]Y/3wy (A2/3L(s), [M(s))2/3z) .
Then
(6.4) S 1) = V2r[AI(1)]Y/3wy (0, 0).
We verify directly that wy (s, z) satisfies the equation

ow 10%w ow
i 2/3,,(\—-2/3¢) ¢ 2% _ = D) =
55 + 5 502 + A28 (A-2/38) x % |z|lw = 0, w(Ty,)=§

By the Girsanov formula and the Feynman-Kac formula, we can write
wx(0,0) = E [exp{A(A)}6(Wr,)]

where

Ny [ d s [ (2N wapds— [ W |d
A / W, Ws—— / —_ s s—/ s|ds.
0= b (5ars) e (o) Webrds= | 1

Using the scaling property of Brownian motion, we can write

(6.5) wy(0,0) = \/Q—TE [exp{B(M}

with
1 1
BO) = [ ewa - 1 [ o(spipas 13 [ Wids,

By It6’s formula,

__1 ' ’ i 3/2 g _1 '
B =~ fo W) +(Wilds =12 [ Wilds = 5 [ os)ds
1 og )

70"

The desired formula (6.2) follows from (6.4) and (6.5).
It remains to prove (6.3). We claim

= T, ¢) -

(6.6) Ip>1: C(p) ¥ E [exp {—pJy}] < .

Let {X1, X2,---} be a sequence of independently and identically distributed random
variables with standard normal distribution N(0,1). Then the Brownian bridge W,
can be expanded as

. V2 X . sinkns

Ws ES —1;‘ Z Xk k .
k=1

We have

1 (o o}
=3 Z ar Xr Xy
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with
sinkns sinlnrs

2 1
_ — / 2
(77] T2 /(; [,(/) (8) + 1/)(8) ] k 1 ds.
Let H be the Hilbert space

1
H= {feAC[o,u: O =10 =0, W% | |f'(s>|2ds<oo}.
0

Let {e1,ez,:--} be an orthonormal basis for H. Define A : H — H by Ae; =
Yio; akier. Let a1, a2, (@i — 0) be the eigenvalues of A with normalized eigen-
vectors fi, f2,--. Define (ck) by er = Ef_’;l ckifi. The random variables Y; =
Yie;ciXy,i = 1,2,--- are again i.i.d. with standard normal N(0,1). Furthermore
Jy =132, 0ilYi|2. Tt follows that as long as 1+ pa; > 0 for all 4, we have

[o <] [}
= p 1Y — -
(6.7) Clp)=FE [exp {—5 ;azlY.Iz}] = E(l + pa;)~1/2,
The infinite product (6.7) converges to a finite value if and only if the series Y oo, a;
converges and 1 + pa; > 0 for all i. On the other hand, from the definition of C(p),
we know C(p) is finite for small p. Thus the the series ) ;o a; indeed converges. It is
now clear that C(p) is finite for those p such that 1+ pa; > 0 for all i. Thus C(p) < oo

for some p > 1 if and only if all eigenvalues a; > —1 (note that a; — 0), or what is
the same thing,

(6.8) VieH: (Af,f)u>-Iflk-

A direct computation shows that
1
1.0 = [ W@ +v@1)Pds.
Relation (6.8) follows then from the elementary fact: for all f € H
1 1 1
| W)+ wiesoeas+ [ 17e)eds = [ were) - sieeds > o.
0 0 0

Equation (6.6) is proved.
We can now finish the proof of (6.3). Let

1
Cre = {w : | Jg] < eAV3 / |W,,|ds}
0

and )
D)‘,K = {w : / IW3|ds > K)\'l/a} .
0

Then on C) .

1 1
AL - eA-2/3] / W,lds < Q(A, %) > A[L + eA-2/3] / W, ds.
0 0
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On the set Dy
QA P) > Ty + KX2/3,

It follows that on the one hand

1
Elexp {-Q(\,¢)}] <E A1 —eA2/3] [ |W,|ds
g OO [oxe { - | [ Widas}| )
+C(1) exp{—K\?/3} + C(p)!/2P [Cge nD§ K]

Note that we have proved C(1) and C(p) are finite. On the other hand, we have

E[exp {-Q(\,¥)}] >E [exp {-,\[1 +eA—2/3) /0 1 |W,1ds}]

(6.10)
—exp{—K\?/3} - P [Cﬁ,6 n Df\’K] .
Note that
1
C5 . NDS . C {w : / |Wslds < KA~1/3, max |W,| > ec(y) ,\1/3}.
) ’ 0 0_<_8S1

with ¢(¥) = ||¢' + ¥2||'. Take K > p1L(1). By Lemma 5.2 and (6.1), (6.9), and
(6.10),

. E [exp{—Q()\a "/})}]
—-2pme/3 < Sup < e2mel3,
emrT s Al-l—onolo{ inf} E [exp{—(},0)}] ~ .

Letting ¢ — 0 we obtain (6.3). The proof is complete.

Acknowledgment. The author is grateful to Professor S.R.S. Varadhan for
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