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1 Introduction

A function is called barrier for an open set if it is superharmonic inside and van-

ishes outside, near a part of the boundary of the set. Barriers are important for study-
ing boundary behavior of solutions to the Dirichlet problem [2,4]. From a general
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perspective, understanding boundary asymptotics of superharmonic functions gives
detailed information on the behavior of the underlying Markov process at the boundary.
The information is obtained by using maximum principle, super-mean value property
and Doob’s conditioning. Calculation of barriers is extremely delicate for open sets
with Lipschitz regularity, even for the Laplacian and cones in RY, see, e.g., [3], [14,
Section 3]. The situation is somewhat easier for smooth open sets. For instance, the
Laplacian in a half-space has barriers which are linear functions, correspondingly
for smooth sets approximately linear barriers exist. Similar results, with non-linear
boundary decay, are known for the fractional Laplacian and generators of convolu-
tion semigroups corresponding to complete subordinate Brownian motions with weak
scaling (see [34,38] and Sect. 7 for discussion and references). Recall that for a sub-
Markovian semigroup (P, t > 0) we have A f (x) = lim,_, o+ [P, f(x)— f(x)]/t <O
if f isbounded, the limitexistsand f(x) = max f > 0. Accordingly, we say that oper-
ator Aon C2° (RY) satisfies the positive maximum principle if for every ¢ € C o0 (RY),
@(x) = sup,crd ¢(y) = 0 implies Ag(x) < 0. The most general operators which
have this property are of the form

d
Agp(x) = Z aij(x) Dy; Dy ;@ (x) + b(x)Ve(x) + g (x)@(x)
i,j=1
+/ (@(x + ) — o) —yVekx) 1\y|<1) v(x,dy).
Rd

Here for every x € R4, a(x) = (a;j(x))} i=1 is a real nonnegative definite symmetric
matrix, vector b(x) = (b; (x)):.l:l has real coordinates, g (x) < 0, and v(x, -) is a Lévy
measure. The description is due to Courrege, see, e.g., [28, Proposition 2.10]. For
translation invariant (convolution) operators of this type, a, b, g, and v are independent
of x. If we further assume rotation invariance and conservativeness (A1 = 0), then

Agp(x) = o Ag(x) + Sl_i)n(t)h / [o(x +y) — e(x)]v(dy), (1.1)

[yl>¢

where o > 0 and v is isotropic. (1.1) gives the general setting of our paper; we shall
also consider the corresponding isotropic Lévy processes X.

It is in general difficult to determine barriers for non-local Markov generators,
even in the setting of (1.1) and for smooth open sets. In fact the wide range of Lévy
measures v results in a comparable variety of boundary asymptotics of superharmonic
functions, not fully codified by the existing calculus. The situation might even seem
hopeless but it is not. For instance, the expected exit time x +— E,tp of X from open
bounded set D C R? is a barrier for D. We shall effectively estimate this function for
smooth open sets D and unimodal Lévy processes X by giving barriers for the ball
of arbitrary radius. To this end we use the renewal function V of the ladder-height
process of one-dimensional projections of X: the barriers are defined as compositions
of V with the distance to the complement of the ball. This and a similar definition
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of functions subharmonic in the complement of the ball yield sharp estimates for the
expected exit time for open sets D C R which are of class C!-!. We also obtain sharp
estimates for the probability of X surviving in D longer than given time ¢ > 0, even
for some unbounded D and rather general unimodal Lévy processes.

Thus, V allows for calculations accurate enough to exhibit specific super- and
subharmonic functions for the considered processes. The idea of using V in this context
comes from Kim et al. [34] (see Introduction and p. 931 ibid.) and has already proved
very fruitful for complete subordinate Brownian motions.

When verifying superharmonicity, we calculate a version of the infinitesimal gen-
erator on the composition of V with the distance to the complement of the ball. In view
of the curvature of the sphere, the calculation requires good control of V’. We carry
out calculations assuming that V' satisfies a Harnack-type condition (H), described
in (3.7) below. When using (H) we only need to estimate certain weighted integrals
of V/ (given, e.g., by Lemma 3.7), rather than individual values of V’. The condition
(H) holds, e.g., for special subordinate Brownian motions, a class of processes wider
than the complete subordinate Brownian motions. We should note that V is defined
implicitly but in the considered isotropic setting it enjoys simple sharp estimates in
terms of more elementary functions: the Lévy—Khintchine exponent ¥ of X and the
following Pruitt’s function & [41] (see (2.5) below for details),

o’d |z|?
h(r) = - +/ (r_2 A 1) v(dz), r>0. (1.2)

Rd

Namely, it follows from Proposition 2.4 and (3.1) that for unimodal Lévy processes
with unbounded i we have

h(ry~y{/r)= 1/V(r)2, r > 0. (1.3)

On the other hand, the control of V' is hard. For instance continuity and monotonicity
of V’, although common, are open to conjectures (we actually know that V' may
fail to be monotone for some unimodal Lévy processes, see Remark 8). For complete
subordinate Brownian motions good control results from the fact that V' is completely
monotone. This sheds light on the results obtained by Chen et al. (cf. [17,36] and
Sect. 7.2 below). Our approach allows to lift this structure requirement that X is a
subordinate Brownian motion, thanks to new ideas employing unimodality, scaling
and (approximating) Dynkin’s operator.

The basic object of interest in our study is E*7p , the expected exit time from the
ball B, centered at the origin and with radius 7 > 0, for arbitrary starting point x € R?
of X (for detailed definitions see Sect. 2). When x = 0, the classical result of Pruitt
[41] (see p. 954, Theorem 1 and (3.2) ibid.) provides in our setting constants ¢ = c¢(d)
and C = C(d) such that

— <E%%p <—, r>0. (1.4)
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Pruitt’s estimate may be called sharp, meaning that the ratio of its extreme sides is
bounded. One of our main contributions is the following inequality,

c* . C
m <E'rp, < m, x € B(0,r), (1.5)

where ¢* = ¢*(r, d, X) > 0is non-increasing in r and C = C(d). The estimate holds
for unimodal Lévy processes under condition (H) on V’. The estimate is sharp up to
the boundary of the ball. As we note in Lemma 2.3, the upper bound in (1.5) easily
follows from the one-dimensional case (2.18), cf. [26]. The lower bound is much more
delicate. To the best of our knowledge the lower bound was only known for complete
subordinate Brownian motions satisfying certain scaling conditions (see Theorem 1.2
and Proposition 2.7 in [30]). Our results cover in a uniform way isotropic stable process,
relativistic stable process, sums of two independent isotropic stable processes (also
with Gaussian component), geometric stable processes, variance gamma processes,
conjugate to geometric stable processes [44] and much more which could not be
treated by previous methods. The fact that ¢ in (1.5) depends on r is a drawback if
one needs to consider large r. In many situations, however, we may actually choose
¢ independent of . For example if X is a special subordinate Brownian motion, then
we have ¢ = c(d), which follows by combining Theorem 4.1 with Lemma 7.5 below.
We conjecture that in the case of isotropic Lévy processes, one can always choose ¢
depending only on d. This is certainly true in the one-dimensional case, see (2.18).
For d > 2 the conjecture is strongly supported by comparison of (1.4) and (1.5).

We test super- and subharmonicity by means of Dynkin’s generator of X in a way
suggested by [13]. We also rely on our recent bounds for the semigroups of weakly
scaling unimodal Lévy processes on the whole of R [10], and results of Grzywny
[24]. As we indicated above, delicate properties of V, indeed of V', are used to prove
(1.5) by way of calculating Dynkin’s operator on functions defined with the help of V.
Fortunately, the resulting asymptotics is directly expressed by V, rather than by V',
and may also be described by means of the Lévy—Khintchine exponent v or &, which
we indeed do in (1.5) (estimates expressed in terms of 4 may be considered the most
explicit, because £ is given by a direct integration without cancellations).

On a general level our development rests on estimates for Dynkin-type generators
acting on smooth test functions (Sect. 2) and compositions of V (Sect. 3). This explains
our restriction to C! open sets: we approximate them by translations and rotations of
the half-space H = {x € R? : x; > 0}, and V (x1) is harmonic for X on H. Notewor-
thy, the so-called boundary Harnack principle (BHP) for harmonic functions of X is
negligible in our development; it is superseded in estimates by the ubiquitous function
V. Barriers resulting from V' provide access to asymptotics of the expected exit time,
survival probability, Green function, harmonic measure, distribution of the exit time
and the heat kernel. In fact, our estimates imply explicit decay rate for nonnegative
harmonic functions near the boundary of C'! open sets, see Proposition 7.6. Fur-
thermore, in [8] we give applications to heat kernels for the corresponding Dirichlet
problem in C! open sets. We also expect applications to Hardy-type inequalities,
cf. [2].

@ Springer



Barriers, exit time and survival probability for unimodal Lévy processes 159

It would be of considerable interest to further extend our estimates to Markov
processes with isotropic Lévy kernels dy — v(x, dy) or to isotropic Lévy processes
with the Lévy measure approximately unimodal in the sense of (4.3). Partial results
in this direction are given in Corollary 4.3. We like to note that the case of Lipschitz
open sets apparently requires approach based on BHP and is bound to produce less
explicit estimates. We refer the reader to [3,9] for more information and bibliography
on this subject. In this connection we like to note that BHP fails for non-convex open
sets for the so-called truncated stable Lévy processes [32].

The rest of the paper is composed as follows. In Sect. 2 we estimate tails of X, and
X, by means of E*tp, V or h. In Lemma 3.8 and 3.9 of Sect. 3 we give mildly super-
and subharmonic functions for the ball and the complement of the ball, respectively. In
Sect. 4 we estimate the expected exit time: Theorem 4.1 provides (1.5) and Theorem 4.6
states (with more detail) the following estimates of the expected exit time of unimodal
Lévy processes with unbounded Lévy—Khintchine exponent from C!:! open bounded
sets D, under mild conditions including (H),

E'tp ~ V(p(x)), x e RY.

In Sect. 5 we consider the case of transient X, and estimate the probability of ever
hitting the ball from outside in, say, dimension d > 3, by using the estimates of
Grzywny [24] for potential kernel: U (x) < cV2(|x|) / Ix|¢ for x € R?, and for the
capacity of the ball: Cap(B,) ~ r4/V2(r) for r > 0. In Sect. 6 under weak scaling
conditions we estimate the survival probability:

V(ép(x))
—g A

Here rq is the C!-!-localization radius of D. The result is new even for complete
subordinate Brownian motions. Further estimates and information are given as we
proceed.

In Sect. 7 we discuss the role and validity of (H) and give specific examples of
Lévy processes manageable by our methods. Since V (6p(x)) = [¥ (1 /8p(x)N1~1/2,
our estimates are often entirely explicit.

As we advance, the reader should observe the assumptions specified at the beginning
of each section: as a rule they bind the statements of the results in that section. Notably,
a large part of our estimates, especially of the upper bounds, are valid under minimal
assumptions including isotropy and, usually but not always (cf. Sect. 2), unimodality
of X. Scaling, unimodality, pure-jump character of X and the Harnack-type condition
(H) on V’ are commonly assumed to prove matching lower bounds. We strive to
make explicit the dependence of constants in our estimates on characteristics of D and
X. Some of the constants depend only on d for all isotropic Lévy processes, others
depend on the assumption of unimodality, the parameters in the weak scaling and
other analytic properties of X expressed through the Lévy measure. Good control of
constants in estimates at scale r > 0 necessitates the use of rather intrinsic quantities
Z(r) and J (r) introduced in Sect. 4. Such control is especially important for the study
of unbounded sets.

P(tp > 1) & 1, xeRY 0<t<CV(rg)?
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2 Preliminaries

We write f(x) &~ g(x) and say that f and g are comparable if f, g > 0 and there
is a positive number C, called comparability constant, such that C -1 fx) <glx) <
Cf (x) for all considered x. We write C = C(a, ..., z) to indicate that (constant) C
may be so chosen to depend only on a, .. ., z. Constant may change values from place
to place except for capitalized numbered constants (C1, C; etc.), which are the same
at each occurrence.

We consider the Euclidean space R? of arbitrary dimension d € N. All sets, func-
tions and measures considered below are assumed Borel. Let B(x,r) = {y € R4 .
|x—y| < r},the openball withcenteratx € R4 andradius r > 0,andlet B, = B(0, r).
We denote by wy = 279/%/ ' (d/2) the surface measure of the unit sphere in R?. We
also consider exterior sets B¢(x,r) = (B(x,r)) = {y € R? : |x — yl = r},
B¢ = (B(0,r))¢ and Ei = (B(0, r))°. For D C R we consider the distance to the
complement of D:

Sp(x) = dist(x, DY), x e R4,

We say that D is of class C'! at scale r if » > 0, D is open nonempty set in R?
and for every Q € 9D there are balls B(x’,r) C D and B(x”,r) C D¢ tangent at Q.
Thus, B(x', r) and B(x", r) are the inner and outer balls at Q, respectively. Estimates
for C1'! open sets often rely on the inclusion B(x’,r) € D C B(x”,r)¢, domain
monotonicity of the considered quantities and on explicit calculations for the extreme
sides of the inclusion. If D is C!'! at some unspecified scale (hence also at all smaller
scales), then we simply say D is C!. The C'-!-localization radius,

ro = ro(D) = sup{r : D is ch! at scale r},
describes the local geometry of such D, while the diameter,
diam(D) = supf{|x — y| : x,y € D},

depends on the global geometry of D. The ratio diam(D)/ro(D) > 2 is called the
distortion of D. We remark that C!-! open sets may be defined by using local coordi-
nates and Lipschitz condition on the gradient of the function defining their boundary
(see, e.g., [1, Section 2]), hence the notation C L1 They can also be localized near the
boundary without much changing the distortion [11, Lemma 1]. Some of the com-
parability constants in our estimates depend on D only through d and the distortion
of D.

We denote by C.(D) the class of the continuous functions on R? with compact
support in (arbitrary) open D C R?, and we let Co(D) denote the closure of C.(D)
in the supremum norm.

A Lévy process is a stochastic process X = (X;, t > 0) with values in R,
stochastically independent increments, cddldg paths and such that P(X(0) =0) = 1
[42]. We use P and E to denote the distribution and the expectation of X on the space
of c4dldg paths w : [0, 00) — RY, in fact X may be considered as the canonical map:
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X:(w) = w(t) for t > 0. In what follows, we shall use the Markovian setting for
X, that is we define the distribution P* and the expectation E* for the Lévy process
starting from arbitrary point x € R?: EXF(X) = EF(x + X) for Borel functions
F > 0 onpaths. Fort > 0, x € RY, f € Co(RY) we let P, f(x) = E* f(X,), the
semigroup of X. The distribution of X, under E = [ is denoted p,(dx) (r > 0) and
forms a convolution semigroup of probability measures on R?.

We define the time of the first exit of X from (Borel) D C RY:

tp =inf{t > 0: X, ¢ D}.

This random variable gives rise to a number of important objects in the potential theory
of X. We shall focus on the expected exit time,

sp(x) =E'tp, x eR9, (2.1)
and the survival probability
P(tp > 1), xeRY 1 >0.
We shall also use the harmonic measure of D for X defined as
Q5 (A) =P*(X;, € A), xeR! AcCR”

A real-valued function f on R? is called harmonic (for X) on open D C R¥ if for
every open U such that U is a compact subset of D, we have

J) =E"f (X)) Z/f(y)Q){](dy), xeU, 2.2
e

and the integral is absolutely convergent. In particular, if g is defined on D€, and
f(x) = E*g(X,,) is absolutely convergent for x € D, then f is harmonic on D.
This follows from the strong Markov property of X [6]. A function f is called regular
harmonic in D if (2.2) holds for U = D.

2.1 Isotropic Lévy processes

Lévy measure is a (nonnegative Borel) measure concentrated on R?\ {0} such that

/ (|x|2 A 1) v(dx) < 0. 2.3)

Rd

We call measure on R? isotropic if it is invariant upon linear isometries of RY (i.e.
symmetric if d = 1). A Lévy process X, [42] is called isotropic if all the measures
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p:(dx) are isotropic. Isotropic Lévy processes are characterized by Lévy—Khintchine
(characteristic) exponents of the form

vE) = o2EP + / (1 = cos(£, x)) v(dx), (2.4)
]Rd

with isotropic Lévy measure v and o > 0. To be specific, by the Lévy—Khintchine
formula,

R oHEX0) _ /e”s’x)p,(dx) — VO £ R,

R4

Unless explicitly stated otherwise, in what follows we assume that X is an isotropic
Lévy process in R? with Lévy measure v and characteristic exponent v # 0 (we shall
make additional assumptions in Sects. 2.2, 2.3 and 3). Since v is a radial function, we
shall often write ¥ (1) = ¥ (x), where x € R? andu = |x| > 0. For the first coordinate
th of X; we obtain the same function v (u). Clearly, {(0) = 0 and ¢ (u) > 0 for
u > 0.

For r > 0 we define, after [41],

|z ¢
K() = [ —5v(d2), L) =v (Bf),
0% o%d [ (L &
h(r) = —5 + K@) + L) = —- +/ (—2 A 1) v(dz).
r r r

Rd

Wenote that 0 < K(r) < h(r) < oo, L(r) > 0, h is (strictly) positive and decreasing,
and L is non-increasing. The corresponding quantities for X [1, say K1(r), L1(r), h1(r),
are given by the Lévy measure vy = vox YonR[42, Proposition 11.10], in particular

0,2 I/LZ 0,2 |Zl|2
h](r)=r—2+ r—z/\l U](dlxl)zr—2+ r—z/\l v(dz), r>0.
R R4

We see that
hi(r) <h@) < hi(r)d, r>0. (2.6)

We shall make connections to the expected exit time of X for general open sets
D C R?. By domain-monotonicity of exit times and Pruitt’s estimate (1.4), we have

C

— < 2.7
h(diam(D))

sp(x) < 5B(x,diam(D)) (X) <

Our first lemma is a slight improvement of [24, Lemma 3].
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Lemma 2.1 Ifr > 0 and x € B, 3, then P* (| X, | > r) <24 h(r)E*1p.

Proof We assume that E* 1y < 00, otherwise the result is trivial. Let » > 0. Let A be
the generator of the semigroup of X acting on Co(R%). If ¢ € C E(Rd), then ¢ is in
the domain of .4, by Dynkin’s formula,

Ex/Aqs(Xs)ds =E¢(X;,) —p(x), x €RY, (2.8)
0

and the generator may be calculated pointwise as

Ap(x) = o> A (x) + / [#(x +2) = 9 (x) = 1z1<1 (z, VO (0))] v(d2).

Since v is symmetric, we can replace 1);|<1 in the above equation by 1;;,. We shall
use a function g : [0, 00) > [—1,0] such that g(r) = —1for0 < < 1/2,g() =0
for ¢ > 1, and esssup, > [g(r)| and ess sup, > |g” (#)| are finite. In fact, we initially
let g’ =16 on (1/2,3/4) and g’ = —16 on (3/4, 1), which gives ||g"||oc = 16 and
llg’'llcc = 4. We then have

1
4sup|g' (1) + = sup|g”(1)] = 24, (2.9
120 2 >0
2(d — 1)sup|g' ()| +sup g’ ()| = 8(d + 1). (2.10)
t t

These will only slightly increase as we modify g” to be continuous (such modified
g € C? is used below). Denote

¢r(v) = g(yl/r), yeR

We first consider ¢;. Let v, z € R be such that [v+z| + |v| > 1/2. There is a number
0 between |v| and |v + z[, such that

d1(v+2) — 1) = g (v (v +z| — [v]) + (1/2)g" @) (v + 2| — [v])?
(v +z* = [v]»)

= /() 4 (1728 @) (v + 2l - o)

= g’(|v|>% +(1/2)8"@) (v + 2| — [v])?

- g/('”')% FeD (T;AZ) :le:z”vfﬁ:
+g’<|v|)% +(1/2)g" @) (v + 2| — [v])*.

@ Springer



164 K. Bogdan et al.

Since |v + z| + |v| > 1/2, we have

g’(|v|)<‘|’;f) :z';'fj'j: < 'g/('”')'#m < 21g (w12l
Also,
28" O+~ o) < 518" O12P
Since
(2, V1) = g(lvl) “";)'Z),
we obtain

1
|p1(v +2) — d1(v) — 1711 (z, Vi1 ()] < (4 sup 18" ()] + 7 Sup |g”(f)|) |z

If [v + z| + |v] < 1/2, then the latter inequality is also true because the left-hand side
equals 0. By changing variables we have

1
|§r (v +2) — ¢y (V) — Lizj< (2, Vr (V) | < (4 sup 18" ()] + 7 Sup Ig”(t)l) |z/r*.
We also note that

1Ap1(2)] = I(d — Dg'(Iz)/Iz] + 8" (IzD] < 2(d - l)Sltlp lg' ()] + sup lg" (D).

Applying (2.8) to ¢, (y) = g(|yl/r) we get

P (IXep| > 1) < E[¢r (Xpp)+1] = EX/A¢r(XS)dSs x| <r/2. (2.11)
0

By the preceding estimates,

A¢r(v) = UzA‘Pr(”) +/ (¢r(v +2) — ¢ (v) — 17 (2, V¢r(x))) v(dz)

o 2. 2d = Dsup, [¢'(1)] + sup, |g" ()]
<o 2
p

4sup, |g'(1)] + 5 sup, |g" ()]
+ 2

/ |z>v(dz) + v(BS). (2.12)

|z|<r

r

By (2.11), (2.12), (2.9), (2.10) and (2.5), we get the result. O
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Remark 1 The approach generalizes to other stopping times, e.g. deterministic times
t >0
P*(|X:|>r)<24h@r)t, r >0, |x|<r/2. (2.13)

Recall that p;(dx) has no atoms if and only if i is unbounded (if and only if
V(RY) = 0o or o > 0) [42, Theorem 30.10]. In fact, if o > 0 or if d > 2 and
U(Rd ) = oo, then (p;,t > 0) have lower semicontinuous density functions [49,
(4.6)]. We further note that the resolvent measures

o0
A /p,(A)efqtdt, q >0,
0

are absolutely continuous if and only if p;, ¢+ > 0, are absolutely continuous. This
consequence of symmetry of p; is proved in [23, Theorem 6], see also [42, Remark
41.13].

2.2 Isotropic Lévy processes with unbounded characteristic exponent

Unless explicitly stated otherwise, in what follows X is an isotropic Lévy process with
unbounded Lévy—Khintchine exponent .

Let M; = sup;¢, X! and let L, be the local time at O for M, — X/, the first
coordinate of X reflected at the supremum [6,22]. We consider its right-continuous
inverse, L;l, called the ascending ladder time process for X tl We also define the
ascending ladder-height process, Hy = Xiyl = ML;1. The pair (Lt—l’ H;) is a two-
dimensional subordinator [6,22]. In fact, since X ,1 is symmetric and has infinite Lévy

measure or nonzero Gaussian part, by [22, Corollary 9.7], the Laplace exponent of
(L' Hy) s

[e¢]

1 1
— log (IE exp[—th1 — éH,]) = C4 exp —/
T
0

log [t + ¥ (68)]

o2 o, 1,820,

In what follows we letc. = 1, thus normalizing the local time L [22]. In particular, L !
is then the standard 1/2-stable subordinator (see also [21, (4.4.1)]), and the Laplace
exponent of H; is

1 1 [ logy(£0)
€(&) = — log Bexpl—§ H,]) = exp ;/T;Z“ L E>0. (214)
0

The renewal function V of the ascending ladder-height process H is defined as

Vix) = /P(HS < x)ds, xeR. (2.15)
0
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Thus, V(x) = 0if x < 0 and V is non-decreasing. It is also well known that V is
subadditive,
Vx+y) < V@) +VQ), x,yeR, (2.16)

and V (0co) = oo. Furthermore, from (2.14) we infer that the Laplace transform LV
of Vis

1
LV(E)= ——. 2.17
&) @) 2.17)

Both V and its derivative V' play a crucial role in our development. They were
studied by Silverstein as g and ¥ in [45], see (1.8) and Theorem 2 ibid., respectively. If
resolvent measures of X tl are absolutely continuous, then it follows from [45, Theorem
2] that V (x) is absolutely continuous and harmonic on (0, oo) for the process X ,1, in
fact, V is invariant for the process X } killed on exiting (0, 00). Also, V' is a positive
harmonic function for X tl on (0, 00), hence V is actually (strictly) increasing. Notably,
the definition of V is rather implicit and the study of V poses problems. In fact, we
shall shortly present sharp estimates of V by means of (simpler) functions v and £,
but decay properties of V' are more delicate and they are not yet fully understood.
Under structure assumptions satisfied for complete subordinate Brownian motions,
V' is monotone, in fact completely monotone (cf. Lemma 7.5). This circumstance
stimulated much of the progress made in [17,36]. The methods presented below in
this paper address more general situations, e.g. when the Lévy—Khintchine exponent
Y has weak scaling or when X has a nonzero Gaussian part (see Sect. 7.1).

By [21, Corollary 4 and Theorem 3] and [44, Remark 3.3 (iv)] the following result
holds.

Lemma 2.2 We have limg_, oo k(§) /& = o. Furthermore, if o > 0, then V' is con-
tinuous, positive and bounded by lim,_, o+ V'(t) = o=\ In fact V' is bounded if and
only ifo > 0.

As we indicated in Sect. 1, estimates of E* g, the expected exit time from the ball
play an important role in this paper. The upper bound (1.4), sharp at the center of the
ball, was given by Pruittin [41, p. 954]. It was later generalized to more general Markov
processes by Schilling in [43, Remark 4.8]. For every symmetric Lévy process X on
R! with unbounded Lévy—Khintchine exponent 1, the following bound with absolute
constant Co > 0 follows from [26, Proposition 3.5] by Grzywny and Ryznar and
subadditivity of V,

CoV(ir)V(r —|x]) <E'tppy <2VIV(I —Ix)), xeR, r>0. (2.18)

In Sect. 4 we establish a similar comparability result in arbitrary dimension under
appropriate conditions on X. The upper bound is, however, simpler, and we can give
it immediately.

Lemma 2.3 Forallr > 0 and x € R? we have Ettg, <2V(r)V(r — |x|).

Proof Since X is isotropic with unbounded Lévy—Khintchine exponent v, by Blu-
menthal’s 0-1 law we have 7 = 0 P*-a.s. for all x € By. Hence, it remains to prove
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the claim for x € B,. If T = inf{t > 0 : |X ,1| > r}, then domain-monotonicity of
the exit times and [26, Proposition 3.5] yield E¥tp. < E*t < V(r — |x1))V (2r). By

(2.16) and rotations we obtain the claim. O
We define the maximal characteristic function ¥*(u) := supyc,<, ¥ (s), where
u > 0.

Proposition 2.4 The constants in the following comparisons depend only on the
dimension,
h(r) ~ hi(r) = ¥*(1/r) ~ [V, r>0. (2.19)

Proof We shall see that all of the comparisons are absolute, except for the first com-
parison in (2.19), which depends on the dimension via (2.6). Let r > 0. Since X s
symmetric,

hi(r) = y*(1/r), (2.20)
see [24, Corollary 1]. Let r > 0 and 7, be the time of the first exit of X tl from the
interval (—r, ). By (2.18) and (1.4), we have V>(r) ~ E0t, ~ 1/h(r). i

Lemma 2.5 We have lim,_, o+ t/V(t) = o.

Proof By Proposition 2.4 and the dominated convergence theorem,

2
e _ 2 2 2 2
VI0 ~t°hi(t) =0 +/ (t A lz1] )v(dz) —o0° ast— 0.
R4
This ends the proof when X is pure-jump. If o > 0, then we use Lemma 2.2. O

The next result on survival probability was known before in the situation when
Y (r) and rz/w(r) are non-decreasing in r € (0, 00), see [37, Theorem 4.6].

Proposition 2.6 For every symmetric Lévy process in R which is not compound Pois-
son,

1
N D

and the comparability constant is absolute.

P*(t0,00) = 1) ~ 1 t,x >0, (2.21)

Proof Considering that Ls_l is a 1/2-stable subordinator, from [37, Theorem 3.1] we

see that
Vi(x)

N

The result now obtains from (2.22) and Proposition 2.4. m]

P*(t0.00) 2 1) ® 1 A t, x > 0. (2.22)

Remark 2 If TT ¢ RY is an open halfspace, R > 0 and Br C I, then P*(tp, > t) <
P*(tq > t) and P¥ (rgje > 1) =2 P*(rge > t). By (2.22), forall > Oand x € R? we
obtain

P*(tp, > 1) < C (1 A M)

NG
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and

. ( V(o5 (x)))
PX(T§;>1‘)>C IA—=2 ),

N

where C is an absolute constant. Namely, we let 91 touch d By at the point closest
to x. The inequalities hold for all isotropic Lévy processes which are not compound
Poisson.

From (2.19) and definitions of L, L and h, we derive the following inequality,
Li(r) <L) <h(r) <c/[VOP,  r>0. (2.23)
Lemma 2.7 There is C1 = Ci(d) such that ifr > 0, D C B, and x € DN\B, 2, then

t

P* (1X;] >V)<C1V2—(r), t >0, (2.24)
IEX‘L'D

Px (|XTD| 2 r) é C]V2—(r), and (225)

E*tp, > V2(r)/C. (2.26)

Proof Lemma 2.1, Proposition 2.4 and (2.13) give (2.24) and (2.25), which yield
(2.26). O

Corollary 2.8 There exist Co = Cao(d) and C3 = C3(d) such that for t,r > 0 and
x| < r/2,
t

P'(rp, <t) < Co——,
(T, < 1) )

and

P¥(tp, > C3V2(r)) > 1/2.
Proof Observe that for x| < r/2,

P*(z5, < 1) <P(t3,, <.

By Lévy’s inequality and (2.24) we obtain the first claim with C, = 8C|, because

PO(rp,, <1) =P sup |X,| > r/2
s<t
t
<2PY(1X,| = r/2) <2C1———
(1Xe| > r/2) <2015
t

< 8C|I——.
V2@

Taking r = V2(r)/(16C}) we prove the second claim with C3 = (16C)~ L. m|
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We observe the following regularity of the expected exit time.

Lemma 2.9 [f the resolvent measures of X are absolutely continuous and the open
bounded set D C R? has the outer cone property, then sp € Co(D).

Proof Recall that sp is bounded. We also have sp(x) = 0 for x € D°. Indeed, for
x € 9D, by Blumenthal’s 0-1 law we have tp = 0 P*-a.s., because X is isotropic
with unbounded Lévy—Khintchine exponent ¥y and D has the outer cone property.
Due to [23, Theorem 6] and [27, Lemma 2.1], X is strong Feller. Hence, for each
t > 0,x — P*(zp > 1) is upper semicontinuous [19, Proposition 4.4.1, p. 163].
Therefore sp(x) = fooo P*(tp > t)dt is also upper semi-continuous. In consequence,
sp(x) = 0asdp(x) — 0, and so sp is continuous at 9 D. To prove continuity of sp
on D,welet D >z — x € D, and denote

D'=D-(z—x), U=DND', R=D\U.

We have sp(x) = su(x) + [psp(wy(dy) and sp(z) = sp(x) > sy (x), thus
sp(z) = sp(x) —fR sp(y)wy,(dy) — sp(x),becauseif y € R, thendp(y) < |z — x|
and sp(y) is small. We see that sp is lower semi-continuous on D, hence continuous
in D, in fact on R?. O

Remark 3 The resolvent measures are absolutely continuous in dimensions bigger
than one, hence sp € Co(D) if D is an open bounded set with the outer cone property
in R? and d > 2. This is also the case in dimension d = 1 under the assumptions of
the next section.

2.3 Isotropic absolutely continuous Lévy measure

In what follows, unless stated otherwise, we assume that X is an isotropic Lévy process
in R with the Lévy measure v(dx) = v(x)dx and unbounded Lévy—Khintchine expo-
nent v . In particular, X is symmetric, not compound Poisson, has absolute continuous
distribution for all + > 0 and absolutely continuous resolvent measures. Indeed, the
case of d > 2 was discussed in Sect. 2.1 and Remark 3, and for d = 1 we invoke
[46, Theorem 1 (i)(ii)]. We may assume that the density functions x +— p;(x) are
lower-semicontinuous for every ¢ > 0, see [27, Theorem 2.2].

The transition density of the process X killed off open DC R is defined by Hunt’s
formula,

pp(t,x,y) = p(t,x,y) —E*[p(t —tp, Xz, )i tp <t], >0, x,yeR.

We call pp the Dirichlet heat kernel of X on D. The Green function of D for X is
defined as

o]

GD(X,y)=/PD(l,x,y)df~
0
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Here is a connection between the main objects of our study,

sp(x) =FE*tp = / Gp(x,y)dy = /IPX(‘L'D > t)dt. (2.27)
R4 0

If x € D, then the P*-distribution of (tp, X;,—, X¢,) restricted to X;,— # X, is
given by the following density function [29],

(0,00) x D x (5)6 S (s,u,z) = v(z—u)pp(s, x,u). (2.28)

Integrating against ds, du and/or dz gives marginal distributions. For instance, if
x € D then

P (X, €dz) = /GD(x, wv(z —u)du | dz on (D). (2.29)
D

Identities resulting from (2.28) are called Ikeda—Watanabe formulae for X. Notewor-
thy, they allow for intuitive interpretations in terms of the expected occupation time
measures pp(s, x, u)du and G p (x, u)du, and in terms of the measure of the intensity
of jumps, v(z — u)dz, cf. [7, p. 17].

3 Barriers for unimodal Lévy processes

A measure on R is called isotropic unimodal, in short, unimodal, if it is absolutely
continuous on R¥\ {0} with a radial non-increasing density function (such measures
may have an atom at the origin). A Lévy process X; is called (isotropic) unimodal if the
distributions p;(dx) are unimodal. Unimodal Lévy processes are characterized in [48]
by unimodal Lévy measures v(dx) = v(x)dx = v(]x|)dx. For the unimodal process,
p:(dx) has aradial nonincreasing density p;(x) on R?\ {0}, and an atom at the origin,
with mass exp[—tv(Rd)] (no atom if ¥ is unbounded, i.e. if & > 0 or v(R?) = 00).
We refer to [10] for additional discussion. Unless explicitly stated otherwise, in what
follows we always assume that X is a unimodal Lévy process in R¢ with unbounded
Lévy—Khintchine exponent . Recall that by [10, Proposition 2],

) < YFw) <7 Y) for u > 0. (3.1)

For f : RY - R,t > 0 and x € R? we consider the (approximating) Dynkin
operator,

Exf(XTB(X_l)) - f(X)

A fx) = E"‘EB( )
Xt

whenever E* f (X, ) is well defined. For instance, if sp(x) = E*tp and 0 < 7 <
8p(x), then by the strong Markov property, sp (x) = sp(x,1)(x) + E*sp (X, ), and
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SO
Aisp(x) = —1. (3.2)

By a similar argument, if f is harmonic on D, x € D and 0 < t < §p(x), then
A; f(x) = 0, by the (harmonic) mean-value property. In particular, let H = {x =
(x1,...,x7) €eRY: x| > 0} and Vi(x) = V(x1). Since V is harmonic on (0, co) C
R for Xy, V; is harmonic in H for X and so A,V (x) = 0,if 0 < t < 8g(x) (this
is the main reason why V is relevant for the construction of barriers for C!'! sets
in RY). We also observe the following minimum principle: if x is a point in R? and
f(x) =inf ga f(y), then A f(x) > 0 forevery t > 0.

Corollary 3.1 If A, f(x) < O for somet > 0, then f(x) > infyeRd f).

Lemma 3.2 If f € Co(D) and for every x € D there ist > 0 such that A, f (x) < 0,
then f > 0on R,

Proof Since f attains its infimum on RY, but not on D (cf. Corollary 3.1), we have
f=0. O

We make a simple observation on local regularity of harmonic functions, motivated
by [12, proof of Lemma 6] (see [5,47] for more in this direction).

Lemma 3.3 Let X be an isotropic Lévy process with absolutely continuous Lévy
measure. If g is bounded on R? and harmonic on open D C R, then g is continuous
on D.

Proof For r > 0, let Q2,(dy) = IP’O(X(tBr) € dy). Note that g(x) = fRd gy
+ x)R2,(dy) if 0 < r < §p(x). By the isotropy and Ikeda—Watanabe formula,
Q. (dy) = cror(dy) + ¢,(y)dy, where o, is the normalized spherical measure on
0B,,0<c¢, <1, and

B fBr G, (0, v)v(y —v)dv, if|y| >r,
¢r(y) = 0 else.

Let p>0. Note that the measure fpz'o cror-(A)dr has density function
w; ' 1,<x1<2p 1x1'% c|y). Therefore ®,(A) = p~! fpz'o Q,(A)dr is absolutely con-
tinuous, with density function denoted F,. We have g(x) = fRd gy +x)®,(dy) =

fRd g Fy(y—x)dyifdp(x) > 2p. So, locally on D, g is a convolution of a bounded
function with an integrable function, so it is continuous on D. O

Lemma 3.4 Let D C RY be an open bounded set with the outer cone property and
let function f be continuous on RY. 1]"fo | fM|v(y/2)dy < oo for somer > 0, then

g(x) = E* f(X<,) is continuous on R,

Proof Since D has the outer cone property, f(x) = g(x) for all x € D¢, and so g is
continuous as a function on D€. To prove the continuity of g on D, we first notice that
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f is locally bounded, hence fBC [ fO)|v(y/2)dy < oo forall r > 0. Letr; > 0 be
such that D C By, /2, and let r > r1. We have

g(x) =B f(Xep)1p, (Xop) + B f(Xep)1pe (Xrp), x € R (3.3)

For clarity, the second term in (3.3) is finite because by the Ikeda—Watanabe formula,

/If(y)l/GD(x,z)V(y —2)dzdy < E"ID/ lfDWIv(y/2)dy <oo.  (3.4)
B¢ D B¢
It follows that g is well defined and finite everywhere. Of course, g and each term in

(3.3) are (regular) harmonic in D. Let xg € dD,0 < p < r1/2 and |x — xo| < p/2.
We have

g(x) — g(x0) = E [ f(Xzp) — f(x0)] 1B(xg,p) (Xzp)
+E* [ f(Xzp) — F(x0)] 18\ Bxg, p) (X))
+ E* [ f(Xep) — f(x0)] 18e(Xep).

By Lemma 2.1 and (3.4),

lg(x) —gxo)| < sup |f(y) — f(x0)| +48h(p)E" tp sup | f(¥)]
YEB(xo,p) YEB;,
+Ep / 1) = Fao)lv(y/2)dy.
By
By this and Remark 3 we see that g(x) — g(xg) as x — xp.

By (3.3), Lemma 3.3 and (3.4) we see that locally on D, g is a uniform limit of
continuous functions. Thus, g is continuous on R?. O

Lemma 3.5 There is ¢ = c(d) such that for every r > 0,

C
/V(IyI)V(y)dy < v

B¢

r

Proof Recall that L(r) = v (Bf) Integration by parts and (2.23) yield

/ V(yhv(y)dy = /wdv(mpd*‘V(p)dp =L(r)\V(r) + / V'(p)L(p)dp
B¢ r r

r

<e/V) +e / V(o)) V2(0)dp < ¢/ V().
where ¢ = c(d). O
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Our main goal in the remainder of this section is to approximate harmonic functions
of X in the ball and the complement of the ball. We start with estimates of auxiliary
integrals.

Recall that % is defined in (2.5). In (3.5) below we make an important observation
onh'.

Proposition 3.6 There is C = C(d) such that

r

/ V(p)o®v(p)dp < C
0

r

, r>0.
Vi(r)

Proof Recall that K (u) = wqu™2 [ p?™v(p)dp, L(u) = wq [ p?~'v(p)dp, and
h(u) = K(u)+ L(u)+ u"252d. Since v is non-increasing, hence a.e. continuous, for
a.e. u € R we have

W W) = =2u"'K W) + wu"vw) — ou®vw) — 2u"30%d
= —y! (K(u) + u_zozd) . 3.5)
Also,
r r/2
/V(,o),odv(,o)d,o <Cl/V(M)L(M)dM, (3.6)
0 0
because
P p
d2? d2? d
d d—1 d—1
_ du < du< —2  _1(p)2).
P v(p) Y- /u v(p)du 21 /u v(u)du or 2 — 1) (0/2)
p/2 p/2

By (2.19), V(u) ~ h~'/%(u), and so (3.5) yields

VL) ~ h~" 2wy (h(u) — K ) — u~262d) = h~"(u) (h(u) n %h/(u))
= wh'?w)) a.e.

From this and (3.6) we obtain the result

r

/ V(p)p?v(p)dp < corh'*(r) ~
0

V(r)
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Lemma 3.7 There exists a constant C = C(d), such that for) < x <,

r

/ V'(3/2) / P v(p/2)dpdy < C

0 ly—x|

k]

;
V(r)
and

/ V'(y/2)ly = x*u(ly — x1/2)dy < CVL.
(r)
0

Proof Since v is decreasing, we have

|y—x|
ly — < uly — x1/2) < 2(d + 1) / p"v(p/2)dp.
ly—x|/2

hence

r r

/ Vi (y/Dly — 2 u(ly — x1/2)dy < 2(d + 1) / V'(y/2) / p"o(p/2)dpdy.
0

0 ly—x[/2

To completely prove the lemma it is enough to estimate the latter integral. It equals

r (x/24p)Ar/2
> / pv(p/2) / V/(2)dzdp
0 (x/2—p)VO0

r

<2 / po(p DIV (/2 + p) — V(x/2 — p)ldp
0

r

<4 / pIv(0/2V (p)dp < er/ V(D).
0

where we used subadditivity (2.16) of V on R and Proposition 3.6. O
Recall that V > 0 and V' > 0 on (0, 00).

Definition 1 We say that condition (H) holds if for every r > 0 there is H, > 1 such
that

V)= V() < H V' (x)(z—y) whenever 0 <x <y<z<5x<5r. (3.7)

We say that (H*) holds if Hy, = sup,.. o H < oo.
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We consider (H) and (H*) as Harnack type because (H) is implied by the following
property:
sup  V'(y) < H, _ inf ]V/(y), r>0. (3.8)

x<r,y€lx,5x] x<r,yelx,5x

Both conditions control relative growth of V. If (H) holds, then we may and do chose
H, non-decreasing in r. Each of the following situations imply (H):

1. X is a subordinate Brownian motion governed by a special subordinator (see
Lemma 7.5).

2. d > 3 and the characteristic exponent of X satisfies WLSC (see (5.1) and
Lemma 7.2).

3. d > 1 and the characteristic exponent of X satisfies WLSC and WUSC (see (5.2)
and Lemma 7.3).

4. 0 > 01in (2.4) (see Lemma 7.4).

A more detailed discussion of (H) and further examples are given in Sect. 7.

The following Lemma 3.8 and Lemma 3.9 are the main results of this section.
They exhibit nonnegative functions which are superharmonic (hence barriers) or sub-
harmonic near the boundary of the ball, inside or outside of the ball, respectively. The
functions are obtained by composing V with the distance to the complement of the
ball or to the ball, respectively. Super- and subharmonicity are defined by the left-hand
side inequality in (3.9) and (3.16), respectively. The super- and subharmonicity of the
considered functions are relatively mild as we have good control of the right-hand
sides of these inequalities (see the proof of Theorem 4.1 for an application). In com-
parison with previous developments, it is the use of Dynkin’s operator that allows
for calculations which only minimally depend on the differential regularity of V' (the
dependence on V' is via the mean value type inequality (H)).

Lemma 3.8 Assume that (H) holds or d = 1. Let xo € R, r > 0 and g(x) =
V(8B(xg,r)(x)). There is a constant C5 = Cs(d) such that

CsH .
0 < lim sup [—Alg(x)] < > if 0 <8p(xy,n(x) <r/4. 3.9)
t—0 V(V)
Proof In what follows we use the notation y = (3, yq), where y = (y1, ..., yq) € R?
and y = (y1, ..., y4—1). Without loosing generality we may consider

X0 = ((), r) and x = ((~),xd), where 0 < 4t < xq4 <r/4 (3.10)

as shown on Fig. 1 (in dimension d = 1 we mean y; = y, xo = r and x4 = x). We
define

R(y) = V() —g(y), yeRL
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Fig. 1 The settings for the proofs of Lemma 3.8 (right) and Lemma 3.9 (left)

We note that R > 0 and R(x) = 0. Since V (yg) is harmonic for X in {y; > 0}, we
have

1
-Aig(x) = A R(x) = WEX[R(X@(X’,,)] = 0.

B(x,1)

In fact, by (2.29),

1
AR = — —FE[R(X , X € B(x, 2t
t (X) EXTB(XJ) [ ( TB(x,t)) TB(x,1) ()C )]

1
tpm— [ RO [ 00— WG wdudy. G
TB(x,t)
B(x,2t)¢ B(x,t)

We shall split the integral into several parts. First, if y € By 1 C B(x,t)“ and w €
B(x,t),then v(y — w) < v(3y/8) < v(y/4), and by (2.27),

v(y — w)Gpx,n(x, wdw < Etpe nv(y/4).
B(x.1)

By this, change of variables, subadditivity (2.16) of V and Lemma 3.5,

1
e / R(Y) / V(= WG pirry (. wIdwdy < / RG)V(y/4)dy
TB(xr) )

B B(x.1) B

r/2

< / v(y/4HV (yhdy = 4! / vinV(lyDdy < ¢/ V(r).

B Bl
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If d =1, then R(y) = 0 on B,/ = (—r/2,r/2), and the proof is complete.
In what follows we assume that d > 2 and (3.7) holds. We denote (half-ball)
F = B(xo/2,r/2) N{yq <r/2} ={y: |y|2/r < yg < r/2}, and we have

Ya/2 < 8oy (¥) <ya and Y4 —8puen (V) < I3°/r, ifyeF  (3.12)

(see the right side of Fig. 1). We leave verification of (3.12) to the reader. By (3.7) and
(3.12),

2
R(y) < HV (yd/2)£ yE€F. (3.13)

If y € B(x,2t) C F, then by (3.10) and (3.12) we further have

)
R(y) < 4H,V’ (xd/4)— (3.14)
By (3.14), (1.4), (2.19) and Lemma 2.5,
Etson E*[R(Xrp,))s Xepip € Bx,21)]
< 45, V/( /4) £ H. V' (xq/4) :
—_— X, — C X, —_—
E*Tp(x.n ¢ " IV

2
o
— cH, V'(xq/4)—, ast— 0.
r

If o > 0, then by Lemma 2.2 we have sup,. V'(x) < 1/0, hence V(r) < r/o and
o)

/ 02
V/(xa /4 — <

o
~ < )
r V(r)

Ify € B, \ B(x,2t) and w € B(x, 1), then |y —w]| > |y — x|/2. Thus, (3.9) follows

if
y—x CsH,
/R(y)v( > )dy\ V() (3.15)

B2

To prove (3.15), we note the singularity at y = x € F, cover B,» with sets {y € F :
lva — xal < |31 {y € F 1151 < |ya —xal}, {y € RY 2 |3] < r/2,=r/2 < ya <
ly|?/r}, and consider the corresponding integrals. By (3.13), and Lemma 3.7, the first
integral does not exceed

r

H, , ry CH,
—WA/wmm/’wmmmm<—f
r V(r)

0 [Ya—xal
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Similarly, using (3.13) and Lemma 3.7, we bound the second integral by

Hr / / ~ ~
— / V' (ya/2)v (Iya — xal/2) / |512d5dyq
0

|¥1<|ya—xal
)
CH, CH,
=== / V' (a/2(1ya — xal /Dy — xal ™ dyg < S0

0

By a change of variables, subadditivity (2.16) of V, and Proposition 3.6, we bound
the third integral by

r/2 r/2 20%/r
[ver [ epasas<on [ o vema [ viss
0 rs—s2<|y12<(r/2)? 0 0
r/2
2 d C
< —wg-1 | pv(P/2V(2p)dp < ———.
r V(r)
0
This completes the proof of (3.15), and so the proof of the lemma. O

Lemma 3.9 Assume that (H) holds or d = 1. Let xo € R, r > 0 and glx) =
V(8 B¢(xy,r)(X)). There is a constant Ce = C¢(d) such that

CeH,
0 < limsup A g(x) < o -,
t—0 V(r)

if 0 < 8pe(eyr(x) < r/4. (3.16)

Proof As in the proof of Lemma 3.8, we use the notation y = (y, y4) and without
loosing generality we consider x = (0, x4), 0 < 4t < x4 < r/4, and xo = (0, —r)
(in dimension d = 1 we mean y; = y, xo = —r and xy = x). This time we define

R(y) =g()—V(a), yeR

We have R > 0 and R(x) = 0. Since V (yg) is harmonic for X; at y; > 0,

1 X
.A;g(x) = AtR(.X) = W}E [R(XTB(x,t))] 2 0.

To prove (3.16) we repeat verbatim the proof of Lemma 3.8, starting from (3.11) there,
except for the following minor modification: we replace (3.12) with

Ya < 8e(xo.n(Y) <3ya/2 and  Specyn)(y) — ya < |91P/r. ify e F, (3.17)

where F = B(xo/2,r/2) N {ys < r/2}, as before. O
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4 Estimates of the expected exit time

Unless explicitly stated otherwise, we keep assuming that X is aunimodal Lévy process
in R? with unbounded Lévy—Khintchine exponent v. The following theorem gives a
sharp estimate for the expected exit time of the ball. Recall that the upper bound in
Theorem 4.1 actually holds for arbitrary rotation invariant Lévy process, as proved in
Lemma 2.3.

Theorem 4.1 If (H) holds, then there is C7 = C7(d) such that forr > 0,

%V((Sgr )V (r) < E'rg, <2V (85, (X)V(r), xeR% (4.1)

r

Proof Due to Lemma 2.3 it suffices to prove the lower bound in (4.1). Of course
it holds on B:. Denote s(x) = E*7p, and g(x) = V(ép,(x)), x € R4, By (2.26),
domain-monotonicity of the exit times and subadditivity (2.16) of V, the bound holds
on B3, /4, 1i.e. there is C = C(d) so large that

Cs(x)—V(r)gx) =0 if ép.(x) >r/4.

Let 0 < ép,(x) < r/4.If t > 0 is small, then by Lemma 3.8 we have |.4;g(x)| <
CsH,/V(r), and by (3.2) we obtain

A [(CsHy + s — V(r)gl (x) = =(CsHy + 1) = V(r)Aig(x) < —1.

Letc = CVv (CsH, + 1) and f = ¢s — V(r)g, a continuous function. By Corol-
lary 3.1, f cannot attain global minimum on B, \ B3, /4. Since f > O elsewhere, f > 0
everywhere. O

The above argument was inspired by the proof of Green function estimates for the
ball and stable Lévy processes given by Bogdan and Sztonyk in [13].

Corollary 4.2 If D is bounded, convex and C L1 atscaler > 0, and if (H) holds, then
&) X . d
FV((SD(x))V(r) < E'tp < V(8p(x))V(diam(D)), x € R“. “4.2)

A

Proof Fix x € D and consider a strip [T D D of width not exceeding diam(D)
and ball B C D of radius r VvV §p(x) such that §p(x) = dp(x) = Sp(x). Since
sp(x) < sp(x) < sm(x), the result follows from (2.18) and Theorem 4.1. O

Remark 4 All the results in this section also hold if v is isotropic, infinite and approx-
imately unimodal in the sense of (4.3) below. Here is an example and explanation.

Corollary 4.3 Let X be isotropic with absolutely continuous Lévy measure v(dx) =
v(|x)dx. Let vy : (0, 00) — (0, 00) be monotone and let C* be a constant such that

(€ () < v(r) < C*oo(r), r > 0. 4.3)
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If (H) holds, then there is ¢ = c(d, C*) such that for r > 0,

E'rp > HLV((SBr(x))V(r), x e RY.

r

Proof Let Y be unimodal with characteristic function ¥ (&) = o|€]> + [pa(1
— cos(£, z))vo(|z])dz. By Proposition 2.4 we have VY (r) &~ V(r), r > 0. By Propo-
sition 3.6,

r r

/ V(p)pv(p)dp ~ / VY (p)p?vo(p)dp < Cﬁ, r>0. (44
0 0

The inequality and approximate monotonicity of v yield extensions of Lemmas 3.7
and 3.8, from which the present corollary follows in a similar manner as Theorem 4.1.

O
For r > 0 we define functions
10y =_inf [v(BAB)VA0)], .5)
0<p<r/2
and
I = it [L)Vp). (4.6)
0<p<r

We note that 7 is non increasing. By (2.23),

0<TQ2r) <T@ <cd), r>D0. 4.7

We shall use 7 immediately, but Z shall only be discussed and used later, in Sects. 5
and 6.

Lemma 4.4 Let (H) hold. Denote D = Bf. Let0 <r < 1,x € Dand 0 < §p(x) <
r/2. Let xo = x/|x| and D1 = B(xg, r) N D. There is Cg = Cg(d) such that

“tp, < C V(épx) V(r). (4.8)

H,
T2

Proof We may and do assume that x = (f) xg)withl < x5 < 1+r/2.1fa,b,c 20,
k>2,a—b+c>0andb > kc,thena >2b—c > (k—1)c > kc/2,s0c < 2a/k.
We shall use this observation to compare a(v) = V(5p(v)), b(v) = E”a(X,DI) and

s(v) = E'tp,, where v € R?. We first let 0 < r < 1/4, and consider

. _ CeH; +1 d
f) =a) b(v)+—V(1) s(v), velR?.
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Ifv ¢ Djthena(v) = b(v),s(v) =0,andso f(v) = 0.By Lemmas 2.9, 3.4and 3.5,
and by subadditivity of V, f € Co(D1).If v € D1, and ¢t > 0 is small enough, then
Lemma 3.9 and (3.2) yield

CoH, CoHi +1
A f(v) < v v

By Lemma 3.2, f > 0 on Dj. Consider a point z* € dB; N dB(xp, r). We have
i =1-r?2.Let F={y:ys > 1+rhForallze D|,F—z={y:y >
I14+r—z4) D{y:ya>r+r?/2) = F—z* henceinf,cp, v(F —z) = v(F — %) =
(1/2)L1(r +r2/2). By Ikeda—Watanabe,

b() 2 V()P (Xep, € F) 2 V()E tp, inf v(F —2)
zeD
1 1
— EV(r)EerlLl(r +r2/2) > EV(r)]E”rDlLl(9r/8).
Since X; is rotation invariant, there is ¢; = c1(d) such that L1(97/8) > 8ci L(2r).

Indeed, BS, may be covered by a finite number of rotations of {y € R : |yq| > 9r/8).

Thus, for » < 1/4, we have L1(9r/8) > 8¢/ L(2r) > 8;1;(7251)> > 2;‘;{;)”, hence

aJ) aJd) V() CeH +1
Vi) CeH +1V(F) V()

b(v) > E'tp, s(v).

H va . H va
If Ccégl( +)1 #/l) > 2,then weletry = 1/4, else we pick rg > 0 so that éﬁ‘gl( +)1 V((ro)

2. By the observation at the beginning of the proof, for 0 < r < rg, we have s(vi <
2V (p )V (r)/(c1J (1)) for all v, in particular for v = x.

For ro < r < 1 we proceed in the following standard way. First assume that
dp(x) < ro/2,and let D’ = B(xg, ro) N D. Then by the strong Markov property,

s(x) =F'tp, = E'rp + E's(Xo,).
As stated in Theorem 4.1, s(x) < 2V2(r). By Lemma 2.7, we thus obtain,
E*s(Xr,) < 2V2()P(1X

1y — X0l = ro)

If this is combined with the estimates already proved, then ¢; = ¢, (d) exists such that

. VA
s(x) < 2C1+ DE tp Vo)
) V) < ot vy
< CZJ(I)V(ro) @Bp))V(r) < Czj(l)V(ro) @Bp))V(r).
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If §p(x) > ro/2, then by Lemma 2.3 and subadditivity of V', we trivially have

2V (r) 4V (1)
Vro/2) V(p(x)V(r) < Vo)

s(x) <2V3(r) <

Summarizing, by taking c3 = 4 + ¢3, in all the cases we get

V(1 1
E*tp, < 03% (l + m) V(p(x)V(r).

By the choice of rg, subadditivity of V and (4.7), V(1)/V (ro) < 4+ 2(CeH; + 1)/
(c1TJ (1)) < caH1/T (1), where cq4 = c4(d). Therefore,

J)+1
J(1)?

E'tp, < caH) V(épx)V(r).

This is equivalent to (4.8). O

Corollary 4.5 Let (H) hold. Denote D = B;e‘ LetO <r <R, xe D, 0<dépx) <
r/2, xo = xR/|x|. If D1 = B(xqp,r) N D, then

“tp, < C V(épx) V(r). (4.9)

Hp
STR)?

Proof Let R > 0, Y; = X;/R and denote by Vy, rg, Ly, jolg, HY the quan-
tities V, tp, L, J, H. corresponding to Y. By (2.14) and (2.17), we infer that
Vy(s) = V(Rs), s > 0. Furthermore, Ly (s) = L(Rs) for s > 0. Hence, we obtain
VZ(s)Ly(s) = V2(Rs)L(Rs), which shows that 7Y (1) = J(R). Also, H = Hg
and

]EX‘L'DI = Ex/Rrgl/R.

Here the expectation on the right hand side corresponds to Y. Lemma 4.4 finishes the
proof. O

The above argument shall be called scaling (a different, weak scaling is discussed in
Sect. 5).
The following is one of our main results.

Theorem 4.6 If (H) holds and D C RY is open, bounded and C'-' at scale r > 0,
then Co9 = Co(d) and C1o = C1o(d) exist such that

C H,  VZ(diam D
©9 Vo)V () < Ertp < Cro—nr V(A2 D)

d
H, TOE Vi V@px))V (), xeR%.

Proof Denote s(x) = E*tp. By Lemma 2.3, s(x) < 2V2(diam(D)). Let Q e adD
be such that [x — Q| = dp(x). Let p(x) < r/2. Since D is Cc1 at scale r, there
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exist x; € D¢ and x» € D such that B(x;,r) C D¢ B(xp,r) C D and {Q} =
B(x1,r) N B(x2,r). Let D = B(Q,r) N D. By the strong Markov property and
(2.25),

s(x) = E'1p, —i—Exs(XfDl) <E*tp, + 2V2(diam(D))IP”“(|XTDl —Ql>r)

2 .
< Etp, (1 1 oc, L anD) (C‘E??;;D))) .
Corollary 4.5 yields the upper bound, since E'tp, < E*rp,, where Dy =
B(Q,r) N B(xy, r)c. The lower bound is a consequence of Theorem 4.1, because
s(x) 2 E*TB(xy,r)-

For the case 8p(x) > r/2, we see from (2.26) that s(x) > E*tpxs5,0) =
C7'V2(p(x) = (2C1)~'V(8p(x))V (r). By this, the general upper bound s(x) <
2V2(diam(D)) and the observations that H, > 1 and J(r) < c(d), we finish the
proof. O

For instance, V2(diam D)/ V2(r) is bounded by the square of the distortion of D, if r
equals the localization radius of D.

In the one-dimensional case in the proof of Theorem 4.6 we may apply (2.18)
instead of Theorem 4.1 and Corollary 4.5, to obtain the following improvement.

Corollary 4.7 If X is a symmetric Lévy process in R with unbounded Lévy-
Khintchine exponent, and D C R is open, bounded and C' at scale r > 0,
then absolute constant ¢ > 1 exists such that ¢c~'V(p(x)V(r) < Etp <
cV2(diam D)V =2(r) V(Sp(x))V (r) for x € R.

5 Scaling and its consequences

Let X be an isotropic unimodal Lévy process in R? with infinite Lévy measure v. In
view of the literature of the subject (cf. [10,34,35,39]), power-like asymptotics of the
characteristic exponent of X is a natural condition to consider. Let I = (8, co), where
6 € [0, c0) and let ¢ > 0 be a non-zero function on (0, 0o). We say that ¢ satisfies the
weak lower scaling condition (at infinity) if there are numbers o« > 0 and ce (0, 1],
such that

d(A0) = crh%p) for L >1, 6Oel. 6.

In short we say that ¢ satisfies WLSC(e, 6, ¢) and write ¢ € WLSC(e, 0,¢). If ¢ €

WLSC(g, 0, ¢), then we say that ¢ satisfies the global weak lower scaling condition.
Similarly, we consider / = (6, 00), where 8 € [0, co) and we say that the weak

upper scaling condition holds if there are numbers @< 2 and Ce [1, 0o) such that

d(A0) < CA%p(B) for A =1, Oel. (5.2)

In short, ¢ € WUSC(@, 6, C). For global weak upper scaling we require § = 0 in
(5.2). We write ¢ € WLSC or WUSC if the actual values of the parameters are not
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important. We shall study consequences of WUSC and WLSC for the characteristic
exponent ¥ of X;.

Recall that v is a radial function and we use the notation v (#) = v (x), where
x € R? and u = |x|. Our estimates below are expressed in terms of V, i or ¥*. In
view of Proposition (2.4), these functions yield equivalent descriptions (i or ¥* are
even comparable, see (3.1)). Our main goal is to find connections between the scaling
conditions on ¥ and the magnitude of the quantities 7 and Z defined in (4.6) and (4.5).
In the preceding section we saw that 7 plays arole in estimating the expected exit time
from C'! open sets. The next three results prepare analysis of survival probabilities
in Sect. 6. The first one comes from [10, Corollary 15].

Lemma 5.1 = C(d) exists such that if yve WUSC(«x, 9,0), a = [(2
, @2

—@)C|7=C 7, then

L) =ay ™,  0<r<a/o.

The following result makes use of the complete Bernstein function ¢ () =~ (W2),
constructed in the proof of [10, Theorem 26]. For the convenience of the reader we
repeat some of the arguments from [10].

Proposition 5.2 (i)  satisfies WUSC if and only if there is R > 0, such that J (R) >
0. (i1) ¥ satisfies WUSC and WLSC (global WUSC and WLSC) if and only if for some
R > 0 (R = oo, resp.) we have inf, _gp Z(r) > 0.

Proof Assume that ¢ satisfies WUSC(81, 0, 6). By Lemrr_la 5.1 and (2.19), there is
a constant ¢ such that L(r)V2(r) > ¢; > 0 forr < Ja/f,andso J(r) > c; >0
for such r. On the other hand, if R € (0, oo) is given and J (R) > 0, then

L) = J(R)/V*r), r<R. (5.3)

By [44, proof of Theorem 6.2] and (2.3), the following defines a complete Bernstein
function:

e @]

oo
A
(L) = Fs—lu(s—l/z)s—d/zds / w(ydu, >0,
N
0 0

where () = L[v(s~/?)s7/2)(u). In fact, by changing variables, and (2.5) for
A > 0 we have

au? 7

o) = 2/ mv(u)ud_ldu %/ 1 A (Auz) v(u)ud Ydu = w, ! (A_l/z) .

u
0 0
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By (2.19), there exists ¢; = c1(d) such that
) <v (Vi) <o), r>o0. (5.4)

Since ¢ is a complete Bernstein function, ¢1(A) = A/@(A) is a special Bernstein
function (see [44, Definition 11.1 and Proposition 7.1]). Since X, is pure-jump,
limg|— 00 V(E)/IEI*> = 0. Thus, limy_ o ¢1(X) = oo. By [44, (11.9) and Theo-
rem 11.3], the potential measure of the subordinator with the Laplace exponent ¢ is
absolutely continuous with the density function f(s) = j; o0 w(u)du since ¢(0) = 0.
In particular £ f = 1/¢; (see [44, (5.20)]). We obtain

0 —s|x2 o= 172y —d/2
b(x) < f|x|72€ s x| v(s / )s 12ds - ,U~(|x|2) C 20 55)
S L edngy S Ta—dz e TP
where I'(1 — d/2,1) = 100 e “u~4/2dy is the upper incomplete gamma integral.
Hence,
o
f(r) > c/u<d—2)/2v(u1/2)du =cL(r'?), r>o. (5.6)

r

By (5.6), (5.3), (2.19) and (5.4)

2

— =  0<r<R%. (5.7)
roi(r=1)

f) = TR/ VY = crp(™h) =

Since f is decreasing and L f (u) = 1/¢1(u), by [10, Lemma 5] we obtain

/ |
f(s)<; L = — b,
y(2, 1)s2 \ ¢ Y2, Ds? g2 (s

where y(2,1) = fol e "u du is the lower incomplete gamma integral. By (5.7),
c3p1(L) < )»(p{ (A), where A > 1/R2 and c3 = 2y (2, 1). It follows that A= ¢1 (1)
is nondecreasing on (R_z, 00). By [10, Lemma 11], ¢; € WLSC(c3, R72, 1). Since
@1 18 concave, k(pi(k) < @1(A), hence ¢3 < 1. In fact, ¢; is not a linear function,
because ¢ is unbounded, and so ¢3 < 1. Therefore ¢ € WUSC(1 — c3, R72,1), and
so ¥ € WUSCQ2(1 —¢3), R™1, ¢12), by (5.4).

To prove the second part of the statement we suppose that ¢ satisfies WUSC
(B1, 6, C) and WLSC(B,, 6, ¢). By [10, Corollary 22] and (2.19),

*

YO 2 R

x| < b/6.
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If 2p < b/6, then by monotonicity of V we have

V2(0)v(Bap\B,) > V2(p) / cdx / o

2 = —/ T 7

pAme V2(|x|)|x|d x4
B2p\Bp By\By)2

Therefore Z(r) > c¢*(1 — (1/2)%)wy/d for all r < b/6, as needed.
To prove the reverse implication we assume that there exist constants ¢* and R,
such that for 0 < r < R, Z(r) > c¢*. By radial monotonicity of v,

c* 1
v(x) = , x|l < R/2.
|Ba| — |B1] V2(|x])|x|?
By (2.19) and [10, Theorem 26], we obtain WLSC and WUSC for . O

Proposition 5.3 If ¢ satisfies WUSC but not WLSC, then liminf,_.oZ(r) = 0 but
there is R > 0 such that Z(r) > 0 forr < R.

Proof Let R = 2sup{r : v(r) > 0}. We have R > 0. If ¢ satisfies WUSC, then by
Lemma 5.1 and Proposition 2.4, there are c1, r; > 0, such that L(p) > cl/Vz(,o) for
p < r1.Since lim,_o V(p) =0,

nnngfvzgnv(Br\Bp)=1nni8fvzu»L(p)>(q,
pP—> p—>

for every r > 0. Fix r € (0, R). There is rp > 0 such that
VZ(p)v(B,\B,) = c1/2 if p <ra.
If r» < p < r/2, then by monotonicity of V,
V2(p)v(B:\By) = VZ(r)v(B:\Byp2) > 0,

hence Z(r) > 0. If liminf,_,oZ(r) > 0, then by Proposition 5.2, v satisfies also
WLSC. O

5.1 Hitting a ball

We shall estimate the probability that X ever hits a fixed ball of radius R > 0. If X
is transient and its starting point is far from the ball, then the probability of such an
event is small; X instead drifts to infinity with probability bounded below by a positive
constant. Indeed, define

o]

wn:/mumL x e RY,
0
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the potential kernel of X. If the process is transient [40], then U is finite almost
everywhere, in fact on Rd\{O}. This is the case, e.g. if d > 3. We denote by Cap
the capacity with respect to X. Recall that for every non-empty compact set A C R?
there exists a measure w4, supported on A (see, e.g., [6, Section I1.2]), called the
equilibrium measure, such that

Unat) = [ UG = pua@) =Pow <00, vekl (58)
and w4 (A) = Cap(A). The following two lemmas were proved in [24].
Lemma 5.4 (Theorem 3 of [24]) Ifd > 3, then there is C15 = C15(d) such that

V2(|x])
x4

Ux) < Cis ., xeR4

We note in passing that lower bounds for U are given in [24] under WLSC.
Lemma 5.5 (Proposition 3 of [24]) If d > 3, then there is C16 = C16(d) such that

d d

R .
c! < Cap(Bg) < C16——o,
ap(BR) 15V2(R)

16% R > 0.

If ¥ € WUSC@,0,C) and d > @ > 0, then the process X is transient (even if
d < 3), and we may extend the two previous lemmas by using the weak upper scaling
condition.

Lemma 5.6 If{ € WUSC(«, 0, 6) anda <d <2, thenc =c(d, @, 5) exists such
that

V2(x))

i x e R4,
X

Ukx)<c

Proof Using the global upper weak scaling condition instead of [24, Lemma 1] one
can prove as in [24, Lemma 6] that for d > @,

1

L / Uydy | W) % ————=, (5.9)
A (V)
\/'.
and then we proceed as in the proof of the first part of [24, Theorem 3]. O

Lemma 5.7 Ify € WUSC(«, 0, f) ando <d <2, thenc =c(d, «, f) exists such
that
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Proof We follow the proof of [24, Proposition 3], using (5.9) instead of [24, Lemma
6]. O

As a consequence of the above lemmas we obtain the following upper bound of the
probability that the process ever hits a ball of arbitrary radius, a close analogue of a
well known Brownian result. We note that [39, Lemma 2.5] gives the inequality (5.10),
in fact comparability of both sides of (5.10), for d > 3 under the global weak lower
scaling condition.

Proposition 5.8 For d > 3 there exists a constant C17 = C17(d) such that for |x| >

R >0,

V2(lx) /VA(R)
|x|d Rd

PX(TE} <o) < Ci7 (5.10)
Ifa < d < 2and y eWUSC(@, 0, C), then (5.10) holds with C17 = C17(d, @, C).
Proof We have
P (rg, < 00 = [ UG = 0.
Bx
By Lemma 5.4, for y € Bg and |x| > 2R we get
Ux —y) < 29Ci51x] V2 (Ix)).

Hence, by Lemma 5.5,

x d —dy,2 - d RIV2(Ix))
P ("/'E‘I'e < 00) < 2°Cyslx|“V=(|x|) Cap(Br) < 2 C15C16m-
Since [RIV2(|x])1/[|x|?VZ(R)] = 279, for |x| < 2R we have

RIV2(|x])

- > R.
iR

]Pﬂf(fﬁ;e < 00) < 2d(C15C16 +D

To prove the second claim we use Lemma 5.6 and 5.7 above instead of 5.4 and 5.5. O
The following result is important in Sect. 6.

Corollary 5.9 Ifd > 3, then ¢ = c(d) exists such that

P*(rge =00) > 1/2,  |x| >R,

Ifa <d < 2andy eWUSC(«, 0, 6), then the above inequality holds with ¢ =
c(d,a, C).
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6 Estimates of survival probability

In this section we assume that X is a pure-jump (isotropic) unimodal Lévy process
with infinite Lévy measure.

Proposition 6.1 Let (H) hold. There are C1; = C1(d) < 1 and C12 = C12(d) such
that if R > 0 and t < C11V*(R), then

P*(tg, > 1) = Ci

IZ(R) (V(SBR(x)) A 1)
2 Hn NG .

Proof Let R = 1 and C1; = C3/64. Due to Corollary 2.8 and subadditivity of V,
PO(tp,s > C11V3(r)) = 1/2. (6.1)

Suppose that 0 < ¢ < C11V2(1) and pick » < 1 such that r = C11V2(r) Letx € B;.
If 65, (x) = r/8, then P*(tp, > t) > 1/2 by (6.1). To complete the proof for R =1,
it is enough to consider the case §p, (x) < r/8. Let §p,(x) < r/8. Letrg =r/2 A 1/4
and D, = B1\Bj_,,. Notice that B(z, r/4) C By forz € B|_,,. By the strong Markov
property,

P (tp, > 1) > B [BY (g, > 03 Xy, € Biy |
inf P*(tp, > t)]P’x[ w, € Bl_ro]

ZEB|— —rg
> PO(5,, > CLiVZ(r)P* [Xep, € Biyy|
> (1/2)P* [ Xy, € Bi—ry] .-

WV

If |zo| = 1, then by the Ikeda—Watanabe formula, isotropy and monotonicity of the
Lévy density,

P* [Xz,, € Bi—yy| = E'1p, ieng v(z — Bi—yy) = v(zo — Bi—r)E 1p,.
Z r

" SV (ro/2)V (8, (x)) = e V()

By Theorem 4.6, subadditivity of V, E*tp, > Ty
o) 2 IV(BI \ Bayy) 2

V (8, (x)). Since v is isotropic, v(zo — Bi— c1 45(2( 5 where
c1 = c1(d). Therefore,
Co V(3p, (x)) Z(1) V(8p, (x))
P~ ) > Z( ! =C L,
(tg, > 1) 6164H1 (D Vi 27 i
where C12 = 6‘1C9«/ C3/512.
For arbitrary R > 0 we use scaling as in the proof of Corollary 4.5. O

Remark 5 The estimate in Proposition 6.1 is sharpifr < Cy; VZ(R); areverse inequal-
ity follows immediately from Proposition 2.6. If r > Cy;V2(R), then one can use

@ Springer



190 K. Bogdan et al.

spectral theory to observe exponential decay of the Dirichlet heat kernel and the sur-
vival probability in time if, say, sup, p;(x) < oo forall + > 0 (see [10, Corollary 7],
[20, Theorem 4.2.5], [25, Theorem 3.1]).

Lemma 6.2 LetR >0, D = E; and let (H) hold. There is C13 = C13(d) such that,

Hg  V(p(x))
(TR VIAV(R)

P*(tp > 1) < Ci3 t>0, x e RY.

Proof Let x € D and xg = xR/|x|. If 0 < t < V2(R), then we choose r so that
V(r) = /1, otherwise we set r = R. We define

Dy = B(xo,r) N Bj.
Since Hg > 1 and J(R) < c(d), we may assume that 0 < ép(x) < r/2. By

Corollary 4.5,

E*rp, < C V)V (@p ().

Hg
(J (J(R)?
By (2.25),

X
E Dy

P*(1 X, —x0l 2 1) < Cy Vi)

Finally, we get the conclusion:

]EX'L'D1 EX‘[Dl
1 V2o

P(tp > 1) <P (tp, > 1) + P (| Xy, —x0l 2 1) <

)2 V(ép(x))

< (Cr+ DCHR(T(R) TV R

Remark 6 If d = 1, then regardless of (H), we have for any # > 0,

V(p(x)
BUIAVRY

P*(tp >1) < C
This is easily seen from the above proof and the estimate E*tp, < 2V (r/2)V (8p(x)).
The estimate is not, however, sharp for large ¢ if D is bounded.

We end this section with bounds for the survival probabilities in the complement
of the ball. Noteworthy the constants in the bounds do not depend on the radius.

Theorem63 Suppose that € WLSC(«, 0, ¢) N WUSC(@, 0, C). Let R > 0 and
D =BY%.
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(i) There is a constant C* = C*(d, a, ¢, &, C) such that,

IwaD>¢)<c*(V@D@D Al), ‘> 0.

ViAV(R)
(ii) Ifd > @, then

V(ép(x))
VEAV(R)

P(tp > 1) =~ , t>0,

where the comparability constant depends only on d, o, ¢, @, C.

Proof In the proof we make the convention that all the starred constants may only
depend on d, «, ¢, @, C.By Remark 6 we only need to deal with the first part only
for d > 2. By the assumption on v and Proposition 5.2, infg~o J(R) > cT > 0.
Furthermore, for d > 2, by Lemma 7.2 or Lemma 7.3 we have Hy, < 00. The first
claim now follows from Lemma 6.2.

Letd > «. By (2.21) we have absolute constant ¢, such that

V(épx))
T /\

Therefore, it is enough to show that there is 3 such that

P*(tp >1t) > 1, t>0, xeR?

P*(tp = o0) > 3 (% A 1) . (6.2)

Since d > @, by Corollary 5.9, there is ¢ > 2 such that for |x| > ¢ R, P*(tp =
o0) > 1/2.Ttis now enough to show (6.2) for R < |x| < 3R/2.Let F = B(%%, %).
By the strong Markov property,

P(tp = o0) > E* (IE”XfF (tp = 00), | X, | 2 CZR) > (1/2)P (|1 X+, | = i R).
By the Ikeda—Watanabe formula,
P*(|Xcp| = c4R) =2 v({y : y1 = c;R) E*1p.

By Theorem 4.1 and subadditivity of V we have E*tp > cg‘V(SD(x))V(R). By
Lemma 5.1 and Proposition 2.4 for X tl and subadditivity of V we obtain v({y : y; >
ciR) > cg‘/Vz(R) for some ¢ > 0. This proves (6.2). O

We note that the assumption d > o cannot in general be removed from the second
part of the theorem. For example, if d = 1, then the survival probability of the Cauchy
process has asymptotics of logarithmic type, see [9, Remark 10]. Precise estimates
of the tails of the hitting time of the ball for the isotropic stable Lévy processes are
given in [9]. For the Brownian motion, [15] gives even more-precise estimates of the
derivative of the survival probability.
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Remark 7 We conclude this section with an obvious but necessary remark: if B, B’ C
R¢ are balls (open and closed, correspondingly) and B € D C B’ “, then the survival
probability of D is bounded as follows

P'(zp > 1) <P'(zp > 1) <P (rp > 1), xeRY 1 >0.

This leads to immediate bounds for the survival probabilities for general C-! open
sets D C R4 If v € WLSC(a, 0, ¢) "WUSC(@, 0, C) and D is C-! at scale r, then
by Proposition 6.1, Remark 5 and Theorem 6.3, there is C* = C*(d, «, @, ¢, 6) such
that if x € R? and r < C11V2(r), then

1 (V(SD(X)) 6.3)

V(s
o 7 /\I)SPX(ID>1‘)<C*(MAI).

NG
7 Discussion of assumptions and applications
7.1 Condition (H)

Recall that function v > 0 is called log-concave if log v is concave, and if this is the
case, then the (right hand side) derivative v’ of v exists and v’ /v is non-increasing.
The next lemma shows that (H*) is satisfied with Hs, = 5 if V is log-concave.

Lemma 7.1 If V is log-concave and 0 <x<y < z <5x, then V(z) — V(y) <
5V/(x)(z — y).

Proof We have V > 0 increasing, and V’'/V > 0 non-increasing. Therefore,

Z

B V'(s) V/(x) B
log V(@) ~log V() = [ L5 < L@ -,
y
and
V(Z)l Vv Vv
log V(@) —log V) = [ 3 du > S5
u V(z)
V)
By this and subadditivity of V,
V)V’
V(z) = V(y) < #(z —y) <5V'(xX)(z—y).
(x)

O

The next lemma shows that for dimension d > 3, the weak lower scaling condition
implies (H), while the weak global lower scaling implies (H*). This helps extend
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many results previously known only for complete subordinate Brownian motions with
scaling (see below for definitions).

Remark 8 A sufficient condition for log-concavity of V is that V' be monotone, which
is common for subordinate Brownian motions, for instance if the subordinator is
special. For complete subordinate Brownian motions, V is even a Bernstein function
(see [37, Proposition 4.5]). It is interesting to note that V' is not monotone for the
so-called truncated «-stable Lévy processes with 0 < o < 2 [32]. Indeed, if the Lévy
measure has compact support, then by [21, (5.3.4)] the Lévy measure of the ladder-
height process (subordinator) has compact support as well. By [44, Proposition 11.16],
K« is not a special Bernstein function, therefore by [44, Theorem 11.3], V' is not
decreasing. We, however, note that the truncated stable processes have global weak
lower scaling with ¢ = «, and our estimates of the expected exit time for the ball
hold for these processes with the comparability constant independent of ». This shows
flexibility of our methods.

Lemma 7.2 Ifd > 3 and v € WLSC(B, 6, ¢), then (H) holds with Hr = Hr(B, 0,
¢, R) for any R € (0, 00). If, furthermore, 6 = 0, then (H*) even holds.

Proof By [24, Corollary 5], the scale invariant Harnack inequality holds for X!, the
one-dimensional projection of X. Namely, for every R > 0 there is Cg < 0o such
thatif 0 < r < R, h > 0 on R and 4 is harmonic for X! on (—r, r), then

su h(y) < Cg inf h(y).
ye(—r/IZ),r/Z) ye(=r/2,r/2)

Since V' is harmonic on (0, oo) for X Uand xo > 2r, then by spatial homogeneity,

sup V(@) <Cr inf V(0.

0e(xo—r,xo+r) O €(xo—r,x0+r)

Using the inequality with (xg, 7) = (x, x/2), 9x/4, x), (4x,x), where 0 < x < R
we get

sup V/(0) <Cy inf  V'(h) < CyV'(x).
0e(x/2,5x) 0e(x/2,5x)

The absolute continuity of V yields the conclusion. O

Lemma 7.3 Letd > 1 anilﬂ € WLSC(e, 0, c) N WUSC(«, 0, C). Then (H) holds
with Hp = Hr(a, o, 0, ¢, C, R) forall R € (0, 00). If, furthermore, 6 = 0, then (H*)
even holds.

Proof By the same arguments as given in Lemma 7.2 it is enough to show that the
scale invariant Harnack inequality holds for X!. By [10, Corollary 22 and (16)] and
Proposition 2.4 applied to X', there exists o > 0 such that

v (u)

%W, O<|u|<r0/9
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At first, let & > 0. By [16, Theorem 5.2] used with auxiliary function

[ V2o if0 <r <ro/b,
o) = [ V2(ro/0)(r0 /o) if r > r0/6,

we infer that the scale invariant Harnack inequality holds for X!
For & = 0 we use [18, Theorem 4.12] instead of [16, Theorem 5.2] to get the global
scale invariant Harnack inequality for X!. In consequence we obtain (H*). O

Lemma 7.4 Ifo > 0, then (H) holds.

Proof If o > 0, then V' is positive, continuous and bounded by o ~! (see Lemma 2.2).
By Cauchy’s mean value theorem, for R > 0 we have

V@ -V <o 'c—y) <HRV'(0)(z—y) 0<x<y<z<5R,

where Hg = (0 inf <5 V() ! < oo. O

The case when X is a subordinate Brownian motion is of special interest in this
theory: we consider a Brownian B motion in R? and an independent subordinator 7,
and we let

X(t) = B(2n(1)).
The process X is then called a subordinate Brownian motion. The monograph [44] is
devoted to the study of such processes. Furthermore, X is called a special subordi-
nate Brownian motion if the subordinator is special (i.e. given by a special Bernstein
function [44, Definition 11.1]), and it is called complete subordinate Brownian motion

if the subordinator is even complete [44, Proposition 7.1]. We let ¢ be the Laplace
exponent of the subordinator, i.e.

Eexp[—un()] = exp[—tpw)], u > 0.
Since

Eel6:B) — =162 1 >0, £ e RY,
we have

V(€)= p(E).

Then by [37, Theorem 4.4], V (r) =~ ¢(r~2)~'/2. For clarity, [37] makes the assump-
tion that ¢ is unbounded, but it is not necessary for the result. In connection to [37,
Remark 4.7] we note that ¢(x) and x /¢ (x) are monotone. For instance, by concavity,
if s > 1 and x > 0, then ¢(sx) < s@(x), hence sx/p(sx) = x/@(x).
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Remark 9 If X is a subordinate Brownian motion, then due to [24, Theorem 7] we
may skip the assumption d > 3 in Lemma 7.2. This is related to the fact that Harnack
inequality is inherited by orthogonal projections of isotropic unimodal Lévy processes,
and every subordinate Brownian motion in dimensions 1 and 2 is a projection of a
subordinate Brownian motion in dimension 3 (this observation was used before in

[31D).
Lemma 7.5 If X is a special subordinate Brownian motion, then V is concave.

Proof By [33, Proposition 2.1], the Laplace exponent k given by (2.14) is a special
Bernstein function. In fact, [33] makes the assumption that the Laplace exponent of a
subordinator is a complete Bernstein function, but the same proof works if it is only a
special Bernstein function, since it suffices that |x |2/ (x) be negative definite. Then
[44, Theorem 11.3] implies that V' is non-increasing, which ends the proof. O

Remark 10 Lemma 7.5 implies (H*) with Hy, = 1 for special subordinate Brownian
motions.

We finish this section with a simple argument leading to boundary Harnack inequal-
ity.
Proposition 7.6 Let v be continuous in RY\{0}. Assume that  satisfies the global
weak lower and upper scaling conditions, D is C'-' atscalep > 0,z € 9D,0 <r < p

andu > 0is regular harmonic in DN\ B(z, r) and vanishesin B(z, r)\ D. Then positive
¢ =c(d, V), c; = c1(d, ) exist such that

1) ¢ YOE) o JYAPDW) e b G, ).
w) = Voo =N Y/

Proof [10, Corollary 27] shows that the assumptions of [35] are satisfied. By [35,
Lemma 5.5] we get

u(x) < E*TpnB(z,r)
u(y)  EXtprser

, x,y € DN B(z,r/2).

for ¢ = c¢(d, V). In fact [35, Lemma 5.5] is stated only for » < 1 but under global
weak scaling conditions one can repeat arguments of [35] to obtain the global boundary
Harnack inequality (see [36]). Then we estimate the expected exit time of D N B(z, r)
by using Lemma 7.3, Theorem 4.1, Corollary 4.5 and Proposition 5.2, and we obtain
the first inequality. The second inequality follows from Proposition 2.4 and (3.1). O

7.2 Examples
Our results apply to the following unimodal Lévy processes. In each case our sharp

bounds for the expected first exit time from the ball apply and the comparability
constants depend only on the dimension and the Lévy—Khintchine exponent of the
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process but not on the radius of the ball. Our estimates of the probability of surviving
in B, and B, also hold with constants independent of r if the characteristic exponent
of X has global upper and lower scalings (see [10] for a simple discussion of scaling).
If the scalings are not global, then the constants may deteriorate as r increases.

Example 1 Chapter 15 of [44] lists more than one hundred cases and classes of com-
plete Bernstein functions. All of those which are unbounded and have killing rate 0
are covered by our results (see Lemma 7.5): we obtain sharp estimates of the expected
first exit time from the ball. In fact, the comparability constants depend only on the
dimension. This is, e.g., the case for Lévy process with the characteristic exponent

l—ay/2
P©) = [IE1 + (g +m)™2 = m= 2] 0g™ 21 + g1,

where o1, a, a3, 04 € [0, 2], 1 + a2 + a3 > 0, 0p + a3 + a4 > 0and m > 0, and
also when

Y2(§) = u(lE]) —u(0),

where u(r) = mr?+r?/1og?/?(1+r%). These include, e.g., isotropic stable process,
relativistic stable process, sums of two independent isotropic stable processes (also
with Gaussian component) and geometric stable processes, variance gamma processes
and conjugate to geometric stable processes [44].

Example 2 Let0 < op < a1 < -+ < 2,0* = limy_, o0 @, and define f(r) = r—%UJ,
r > 0. Then f(1/r) € WLSC(xg,0,1) N WUSC(«*, 0, 1), if «* < 2. Con-
sider a unimodal Lévy process with Lévy density v(x) = f (xDIx|~4, x # 0.
By [10, Proposition 28], ¥ € WLSC(«o, 0, ¢). For d > 3 by Lemma 7.2 we get
E*tp, ~ 1//f(r) f(r — |x]), where |x| < r < 00, and the comparability constant is
independent of r. If «* < 2, then by [24, Proposition 8] ¥ € WUSC(a*, 0, C). The
above approximation for E*rp  is valid for d = 2, too, cf. Lemma 7.3.

Example 3 Letd > 3,0 > 0, v(x) = f(x])/|x|4, x € RN\{0}. Let f > 0
be non-increasing and let § > 0 be such that f(Ar) < A Pf(r) forr > 0
and A > 1 (see [24, Example 2 and 48] and Lemma 7.2). So is the case for
the following processes (with o, 1 € (0, 2)): truncated stable process (f(r) =
r~*1(0,1)(r)), tempered stable process (f(r) = r~%e™"), isotropic Lamperti stable
process (f(r) = re’ (¢" — 1)™*~!, where § < a + 1) and layered stable process
(f(r) =r""Lo.n(r) +r “1[1,00)(r)).

More examples of isotropic processes with scaling may be foundin [10, Section4.1].
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