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ON THE EXIT TIME OF «o-STABLE PROCESS

Maciej Lewandowski

Abstract: In this paper we investigate the probability thastable Lévy process
stays in convex body up to tinte This can be optimally estimated from below by the
same probability but of the rotationally invariant process

1991 AMS Mathematics Subject Classification60G52, 60J45.
Key words and phrases:Symmetric stable process; exit time.

THE FULL TEXT IS AVAILABLE HERE


http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?nr=23.1&nrA=13&ppB= 209&ppE= 215

