goooboooobgon
0 18550 20130 23-27

Lévy measure density
corresponding to inverse local time

B R REBRFRE HER
Matsuyo Tomisaki
Nara Women’s University
BN BT BBRRTFRE B
Tomoko Takemura
Nara Women’s University

R I = (l,1;) EOREREK s, A — FRIEREE m, HEAEER L ick->
TEIND —RKITIEBIBCRIEZ Dy [ B (s, m, k)-regular D & EWLIVEE &
LU, TOERERZ Gome £ 5. p(t,7,y) & Dy mp O m BT B HBHEREE L
5. TITIF, WM TDIKEER Feller 1€V regular, exit, entrance, natulal &
ER([))

B2>0HNUT, Hymps ZIED S-FFBIEK, /b5, Gh = ph ZHlT h D
LURDEE LTS, h € Hympg KHLT,

pr(t, z,y) = e P'p(t, z, y) /h(z)h(y)

EBLEREREH s, & AC— FEEEH m, DRXTEX 5N —XRcihHcas
Dy, mp0 [ B (s,m, k)-regular D& ZRIEE) BRSNS, ThbH ou(t,z,y) B
my (ST BHEBHERBEE LD, AFHEN G,y m,0 THAENS.

su(z) = /w h(z) ?ds(z), mp(z) = /m h(z)?>dm(z), ceI.

C T TiE, TOERICEK > THELNZ —RITHLBORTE DU 5 T OIREED regular D
6, N RNEEE UTOBRE D2, | o [ AV (sh, mp, 0)-regular TREEER) DRFT
REDOMICHNS LY« PIEICDWTEH#RET 5.

—RICHEAGERE D; o DY suppm] = I, S$im 1y ¢ (s, m, k)-regular 2729 & &,
HERB TR EIE p(t, z,y) DRDOKXSICEBHTEST LAHMSN TN 3.

plt,z,y) = / e N(z, Ny, Ndo(N),  £>0, iy €l
[0,00)
T Tdo(N) &, REHT.

/ e Mdo(N) < oo, t > 0. (1)
(0,00)
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B, P(z,A), z € I, X > 0, ZRRDOBEDHTEADETH 3.
¥(z,A) = s(z) — s(la) + ]{s('z) = s(y)}¥(y, M{—Adm(y) + dk(y)}.

(lh,x

—RTCHLECERE D, 1 DU DIREED regular THRWVIEE, —IRITIE AR M LE
BHBZ2EO0E> bbbk, UL, e TlREEBZEHNDS L ROFERNEDS
n5.

R ([4] ) W 1L A (s,m, k)-entrance, XDEHZiEIz T LT 5.
/a ol @) dma) < o0, coc
DL ETHBHEREEE p(t,z,y) PROESICKEHATES.
p(t,2,y) = /{0 @ o), >0 myel,

T Tdo(N) &, (1) ZH7L, ¢(z,N), z € I, A > 0, BROBEDHERADET
HB.

P(z,A) =1+ ; ]{S(x) = s(y)}d(y, V{-Adm(y) + dk(y)}.

K e —RITHLBOERE D, e DR 1 2 (s, m, k)-regular TH 3 & &, s |, B
BRI U e —XITihBOaRE D}, . D85, T 0K I, TORARM (L) &,
HERIFRADBERTH S, TDOWZ m(t) &< . Ito and McKean I &> TRD
TEMHILENTNS.

Wl (2] ) XBRET 3.
k=0.

[, is (s, m,0)-regular and reflecting.

s(lp) = oo.

CDEE, [t*(t), t > 0] & Lévy B2 &7 D, Lévy measure density n*(&) HELE
LT, RE#HIz7.

E} [e®] = exp {—t / T e (e) d&} :
0

n*(€) = lim Dy Duyp(€,,y) = /[ o),
0,00

z7y_’ll
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T T, plt,2,y), do(A) &, D,y 1CKHS LI HESHERAREEREAL & 2 D A2 1L
ERCHENBHETH 5.
% F 25T L TS ORS TORBIC IO & > BHEN S .,

R ([3] ) L DY (sh, mn,0)-regular TH B HE &ML,

l is (s,m, k)-regular and h(l;) € (0, o). (2)
ly is (s,m, k)-entrance, h(l;) = oo, and |m4(ly)| < oo. (3)
l1 is (s,m, k)-natural, h(l;) = oo, and |my(1;)| < oo. (4)

CNEDMEICK D, ZHE Ne—JUTHBGER D, ,, , DIRE TORFRO
() ICHISLTe LT o [ n()(€) RRTEZX 5 5.

BEh € Hompp (2), (3), £12id, (4) THBLITEL, FIC sp(ly) = co L5 3.
CDELE [r(t), t > 0] & Lévy i@ L 75 D, Lévy measure density n* (€) HELE
95, K, (2 D& RTHEZH5N3.

n()(€) =h(l;)2e~5 / e do())

(0,00)
=h’(l1)26_L35 zlg}gll Ds(m)Ds(y)p(& z, y)

(3) DE&E XTEZLNS.

n®)(£) =D,h(ly)2e~5 / e do(\)

[0,00)

=D;h(l;)’e™™ lim p(¢ z,y).

x:y"*ll

C T, p(t,z,y), do(A) &, Dy mp WIS LT HESRHERBEREER L 2D XY ML
KHICHENBRETH 3.

=ERICHZBNS.
#fl [Radial Ornstein Uhlenbeck process]

2
g“ld +(2v+1—m:>i, on I = (0, 00),

T 2dg? 2z dx
CCTC,veR k>0 COLE REBEMEAC—-RAIEREIRTEZ NS,

ds(z) = 2% e dz,  dm(z) = 222 Fle ™ dr,
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BRTORER, AEE 0, (s,m,0)-exit (v < —1), regular (-1 < v < 0),
entrance (0 < v), FEMA oo 13, (s,m,0)-natural &5, AT MIVEREZ R
DizHDREREIZT DI, ROEETHS.

/0 {s(1) — s(z)}*dm(z) < 0 <= |v| < 1.

1) -1<v<0DLE

D*: G Icxfsd 5 —JTHEGERE [ 0 : RETEE |

n*(£) : Lévy measure density

L1 & 1to and McKean DFERANWTES ZENTES. n*(¢) IXRTEXD
ns.

’I’L*(f) — 9-Ivl+1 IVl ( K )|V|+1 er(v+1)¢
T \smh(=d) '

(2 -1<v<-1DELEL>0IEHLT,

K\ I¥1/2 vl v B\ i ka?
o= (5)"7r (5 - 54 ) e g )

R(z) 1& Homop PTTLEEXD, TD h(z) IKXBEHICK > TRDIEMZRS.

s A REEE AC— FERIIRTEAENS.
dsp(z) = h(z)"2ds(z), dma(z) = h(z)* dm(z).

R TOREEL, HiHA 01X (sp, ma, 0)-regular, iR oo & s(00) = oo 2Tz
3. &oT

D} : Gp WKXIET 32— HGER [ 0: RATEE |

nj(§) : Lévy measure density

LB LR LD ni(6) WRTE525N%.

vj+1
* — 2—|V|——1 1 Kk {w(v+1)-B}¢
W =2+ ) (s ) e ,
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RS B=k(v+1) DL ¥,

1 d? 1 K/M (%3) d
- +K}$‘—2"‘ N

gh - 5@4‘— 2z K|,,|

ny(§) BRXRTHEZAENS.

K |v|+1
n*(&) = 27" (jy] + 1) (m) .

CCT Ko & Wop i, BB E Nz Bessel B & Whittaker B T3H 5.

SEER

[1] W. Feller, The parabolic differential equations and the associated semi-groups of
transformations, Ann. of Math., 55 (1952), 468-519.

[2] K.It6 and H. P. McKean, Jr., Diffusion Processes and their Sample Paths, Springer-
Verlag, New York, 1974.

[3] T. Takemura, State of boundaries for harmonic transforms of one-dimensional gen-
eralized diffusion processes, Annual Reports of Graduate School of Humanities and
Sciences, Nara Women’s University, vol. 25, 285-294, 2010.

(4] T. Takemura and M. Tomisaki, h-transform of one dimensional generalized diffusion
operators, Kyusyu J. Math. 66(2012), no. 1, 171-191.



