410 REREE AR B2 2005, 35(4): 410~424

(o, d, B) 3L F4 Tanaka 2y XY 7H

IR

(R EE R, KU 410081)

BE LAERTOWEFERIOCNERLGT, AT (odf)BIEXTH
30 Bt 5 Tanaka /A 3% % 3L

X$#i7 EEEt Tanaka A% («,d,3) BidiE

1 3|8
A MR (Mp(R)) F773 R? £ Radon(FH FR) M BE 22, L

(s f) = p(f / f(z
WCERE f oo RY MBS o RSy, XFr > d/2, BUERBL
¢r(x) = (L+|z)™", zeR%
é‘\
M, (R?Y) = {p € MR (1, ¢r) < +00}.
A Ce =C(RY) Fm R LEFEXEWELER 2K, BT MR WTFH 7,
ETEAD
pon = BELCE Wm (un, ) = (u, f), ¥ [ €CeU{d}.

BO<a<2,0<8<,r>d/2, Hr<d+allfa<2. % {S}is0 EXTNY
FHBAT As = —(-2)2 By o FaETFRIERE. ] By = Bo(RY)(Cp = Cup(RY))
Fm R LR RO R ELS RBRRES. ACH, MRS REUE F,
PLFL s FHad F Ry e sk B e .

AT, (o,d,B) B X = (Xo) ¢ >0 20 RM T RMWAELEHRY

2004-10-18 ek
*EREHABFEETHIE @HHES: 10101002)

*#* E-mail: nan_ kai@yahoo.com

SCIENCE IN CHINA Ser. A Mathematics



45 FIFFHE: (o d, B) HiF Tanaka 28 S0 EHE 411

M,(RY) {E Bt 5% 38 Markov 1372 (W 32k [1] E 2 1.1 5 3.1):
E [exp{—<xt,sa>—/0 <XS,¢>ds} Xo—ﬂ]
= exp{— (1, Vi(p,¥))} (1.1)

MEER 1€ Mo(RY), @9 € B WAL, FAf Vi(p,v) BT IR HE—IE 57
fidt

t t
vy = S§‘¢+/ qu/)ds—/ S¢, ((vs)F) ds, t>0. (1.2)
0 0

FE (a,d, 1) B X BESER CUHk (2] 15T 5.6.2(2).

Q= Dy ey A M (RY) B A7 1% £ #4523 (8] 378 F 3 Skorohod #
. H P3P RN Xo = p e M (RY) AR (o, d, B) B X 72 Q BRI, 4

Fo=[)oXuu<s), F=o(F,t>0),
s>t

MR T -HEME S (Q,F, (F)eso, PEP). ACH EP RRT PP
.

A Cp = CpRY(Cr = Cr(RY)) A R LEAM TR RS nKE
S HEN SFERE T Co(Co). #F Xo = p € Mp(RY), W (o, d, B) AR X =
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(i) YRR 0 < € C2(NDom(A,) Kt € [0, 00),
lim S(y) Xo(dy) = 0,
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sup [ISF flle < C(T)[flle, ¥V fE€P,
o<t<T

www.scichina.com



420 FEBE AHE B

F35%

FE, XAEZH ¢ € [0,00),
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1€ M, (R {0} i BB 1.1, MXHERER ¢ € [0,00), 0 € (0,8) K A\ € (0,00),
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<e </ X.ds, G (- — z)> < +00,
0
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0<e<1
([ wejeree—n -2 m)|>)l+n

Gy (y—az) = Galy—1), VyeRL

B (3.8)~(B.10), e | 0HF,
|GME(y —x) — GA(y —2)] — 0, X;-as.y, PS’B -as.,

sup Efj’ﬁ
0<e<1

e | O,

t
|GXE(y — ) — GA(y — x)| — 0, / Xqds - as. y, P;‘j‘ﬂ -as.
0

HIEHT (3.8)~(3.10), (3.13) F1 (3.14) = L 4% i Wi 8 i HL A
liflol (Xp, |Gy —2) = Go(-—=)|) =0, PP -as,
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< +00.

(3.5)

(3.6)

3.7

(3.8)

(3.9)

(3.10)

3.11)

(3.12)

(3.13)

(3.14)
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t
lim </ X.ds, |ng5(. —z)— Gg(- — m)|> =0, PE“B -a.s.,
el0 0

TREEE GIDM G.12) K, BIfE 3.5 H 3.6) K.
Ye | OB, LY. — LYUKMER). iy Fatou 5[H 5 2.10) K, &

«, x\1 s o, x \1
E; B [(Lt) +’7] < hr;libnfE# B [(Lt,s) J”q < +oo, Vne(070),

sup Eﬁ"ﬁ [(LZE)H'”} < +o00, Vne(0p0),

0<e<l

tim B [|Lg. - L5]] = 0.

el0

51334 Xf(a.d,f) B X (@€ (0,2], B€ (0,1], d < a+5), W Xo=p €

M (R \ {0} 15 AR 1.1, MISHER R A € (0, 00), FAFEME—HY Fu- B M (G (- —
2)), HBE VT € (0,00), 0< 0 < 33,

: « e 146
lin B | sup MG 2) - (G- )| | <o

1+9}

o<t<T
WE HFRIE
' 1+6
lim E7 [ sup }Mt(Gi’EC —x)) = My(GY® (- - x))} } =0,
€,e’]0 0<t<T
B R, B M (G (- — =) 7T & O M(Ge (- — ) 2 e | 0 BFAARER.
FEEF

My(GY*(- — z)) = My(GX¥ (- — 2))
= My(GY*(-—2) — GA¥ (- —x)), Vt>0,
th Doob Mk AR 48 53158 3.2, 7%
R A R o
t<T
< OOy’ { M2 (G2 =) - GY (- z>>\1+9] .
hGHR,
By [ Jpar@yec —a) - @ - ]
<o { B [lone — a7 + | (X026 -0 - 3 ¢~ )| '}

+o@B? | [(xr.625¢ -0 - 27 ¢~ )| 7]

T
0
TrRmGIHE 33, e, | OB, EXAHWSCT 0, N5 B AL,
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EEI20E EREENT>0,0€(0,8). £ GH XH 4L e | 0. HRER
FSCHR (131 PR 4.1 U398 SE, BP

lim B2 [sup|Lf8 - Lf|1+9] =0, VT e(0,00), YOe(0,8).  (3.15
elo t<T
oK, &
t t 146
limsupEff’ﬁ [sup’/ <XS,GQ’E(-—w)>ds—/ <XS,G2(-—w)>ds’ }
0 0

el0 t<T

< hmsupEff"’[ sup </Ot (X, |GNE(- —x) = GA(- _x)}>ds>1+9}

€10 t<T
T 146
= limsupEﬁ"ﬁ[(/ (X, |G (- — ) — GA(- —z)|>ds> } =0. (3.16)

el0 0

X o0

G;\f:(- —x)= e)‘a/ e_’\spS (- —z)ds,

P W B P

lilng<Xt LGy (=) = (X ,Go(-— ), Vt=0, PPlas. (3.17)

FH 513 3.4, 3.A5~GBAD X, RATEIEEZE M L0Q, 7, PeP) £, G4 R
FRF—TTF ¢ < T —FBesT (1.9 RABHM I, BLES CIDR, 5
WIFEZEIE L10(Q, F, PP |k, G4 RAMF—HXRTF t < T —FHMST (1.9)
KRZEHBIXT IR, ELE.
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