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AN ASYMPTOTIC ESTIMATE FOR THE LIFETIMES OF CONDITIONAL
BROWNIAN MOTION

YIN CHUAG-CUN

Department of Mathematics, Qufu Normal University, Shandong 273165

Abstract Let D be abounded regular domain in Rd. This paper gives an asymptotic estimate for the lifetimes of conditional Brownian

motion inD: tim sup E sup Ex(eAt; t<),where G is an open set in Rd with GGD,\1 is the leading eigenvalue of, 2u with the Dirichlet
boundary condition on D, p isasigned Radon measure in generdized Kato class, A, is the bounded variation, continuous additive
functional of Brownian motion associated with ., and h isapositiVe solution of i h (x) = 0in D.
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