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A CONDITION FOR THE EQUIVALENCE OF
COUPLING AND SHIFT COUPLING

BY M. CRANSTON! AND FENG-YU WANG2

University of Rochester and Beijing Normal University

It is proved in this paper that a weak parabolic Harnack inequality
for a Markov semigroup implies the existence of a coupling and a shift
coupling for the corresponding process with equal chances of success. This
implies equality of the tail and invariant o-fields for the diffusion as well
as equality of the class of bounded parabolic functions and the class of
bounded harmonic functions.

1. Introduction. Coupling methods have been widely used in the study
of Markov processes (see [12] and references therein.) In this paper we will
compare coupling and shift coupling of a Markov process. The tail o-field is
naturally associated to coupling and the invariant o-field is naturally associ-
ated to shift coupling. To describe this association, let (E, #) be a Polish space
and (P,,t € I) a conservative Markov semigroup on C(E), where I is either
Z. (discrete time) or R, (continuous time). Let ({2, %, 6,) be the canonical
path space on E (cadlag paths) with the usual o-fields % and shift operator
0,. Then / = N, 0,17, and .# = {A € F, : 0;'A = A, ¢t € I} are the tail
and invariant o-fields respectively. For any two initial distributions u and »
in Z(E), the space of probability measures on (E, %), let X and Y be two
copies of the Markov process on E with semigroup P, and initial distributions
u and v, respectively.

We shall say (X, Y) is a shift coupling if there are stopping times S and T
for X and Y, respectively, such that Xg = Y a.s. on the set {S < co} N{T <
oco}. We shall call (X, Y) a coupling if S = T a.s. For clarity we shall use 7" for
S (or T) in couplings. By P, , ( or P for simplicity) we denote the distribution
law of a coupling (or a shift coupling) with initial distribution pair (u, »), and
let P, be the distribution law of the Markov process with initial distribution
. A shift coupling (respectively, a coupling) is called successful if Sv T < oo
(respectively, 7V < o0) a.s. We say a shift coupling is maximally successful if
P(S < 00)+P(T < 00) is as large as possible and that a coupling is maximally
successful if P(7" < o) is as large as possible.

Existence of maximally successful couplings and shift couplings have been
established in various contexts in [9], [1], [5] and [19]. We will say coupling
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and shift coupling are equivalent when P(S < 00)+ P(T < 00) = 2P(T" < o0)
for maximally successful coupling and shift coupling.

Given a measure v on (E, %) with sub o-field &/ € 4, V‘M denotes the
restriction of v to &, ||v| denotes the total variation norm of » and denote
vV = [°vP,dt. Let us recall some relevant results which will be used in our
present study.

THEOREM 1 [12], [19]. The following statements are equivalent:

(a) A successful coupling exists for any initial distributions u,v € #(E);
(b) |[(w —v)P,|| = 0 as t — oo for any p,v € P(E);

(¢) P, is trivial on / for any p € #(E);

(d) P, =P, on f for any p,v € Z(E).

THEOREM 2 [1], [19]. The following statements are equivalent:

(e) A successful shift coupling exists for any u,v € Z(E);
® 1 o (e — v)Pds| — 0 as t — oo for any p,v € Z(E);
(g) P, is trivial on .7 for any p € Z(E);

(h) P, =P, on .~ for any p,v € Z(E).

We let 2! denote the set of parabolic functions A(¢, x) (i.e., P,h(t + s, x) =
h(t, x) for any ¢ > 0, x € E) for which sup,_¢ .z |A(¢, x)| < 1 and #" the set of
harmonic functions (P,h(x) = h(x) for any ¢ > 0, x € E for which sup, |A(x)| <
1. Similarly, 2, and #; will denote the sets of bounded parabolic and harmonic
functions respectively. The following result expresses the relation between 2!
and coupling and that between #! and shift-coupling.

THEOREM 3 [5]. Assume that I = R, and uV, vV are o-finite.
(a) There exists a coupling (X, Y) with coupling time T" such that

2B(T" = 00) = sup (k. (1 — 1) ® 85) = lim (v — w)P,] .
heg! =00

(b) There exists a shift coupling (X,Y) with coupling epochs (S, T) such
that

P(S =00)+P(T =00) = sup (h, 0 —v) = lim
hew! t—o0

1 t
'; /O (n—v)Pds

We also mention the following results which can be found in [8]. For the
coupling in Theorem 3,

”PM(X €|, ~PY e .)|/” — sup { /ﬂ Z@dP, —dP,);Z € 7,1Z] <1 a.s. }

= sup (h, (b —v)® &) .
heg!
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For the shift coupling in Theorem 3,
[Pu(X <~ Y €l =sup | [ 2(P, ~dPyZes1z)<1 as

= Sup(h,p—v) .
hen!

A consequence of the above is:

COROLLARY 1. Under the assumption of Theorem 3.
(a) There is a coupling (X,Y) with coupling epoch T’ such that

IPu(X € )|, =Pu(Y €) ]| =2P,(T" = o0) = suypl%, (n—v)® ).

(b) There is a shift coupling (X, Y) with coupling epochs (S, T') such that

IPu(X € ), =Pu(Y € )| = P(S=00) + P(T = 00) = i"iﬁ’fh’ pw—v).

The application of the parabolic Harnack inequality to the equivalence of
coupling and shift coupling is enabled by the Derrienic 0-2 Law. Define for
xe E, h>0,

a(x, h) = lim 8, P, — 8P|

and

a(h) =supa(x, h) .
xeE
THEOREM 4 (DERRIENIC 0-2 LAW [8]). For any h > 0, a(h) = 0 or 2. More-
over, a(h) = 0 for some h > 0 if and only if ¥ = J(equivalently, 9, = #,),P,
a.s. for every Borel probability measure u on E.

The plan of the paper is as follows: In Section 2 we will show how a parabolic
Harnack inequality can be used to apply Derrienic’s 0-2 law. In Section 3 we
offer examples which satisfy this parabolic Harnack inequality. In Section 4
we show how gradient estimates can be used to apply Derrienic. In Section 5
we show by means of an example that parabolic Harnack is not a necessary
condition for the equivalence of coupling and shift coupling.

2. Equivalence of coupling and shift coupling. In terms of Theorems
1, 2, 3 and 4, the key point in proving the equivalence of coupling and shift
coupling is to show that a(h) = 0 for some A > 0. To this end, we shall use
the following parabolic Harnack-type inequality which will be studied in the
next section: there exist ¢, A € I\ {0} and a nonnegative increasing ® € C[0, 1]
such that ®(0) <1 and

(2.1) Pif =®(Pypf), O0=f=L1
Note that ® may depend on ¢ and A.
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THEOREM 5. Assume that (2.1) holds for some t, h € I\ {0} and increasing
® € C[0, 1] with ®(0) < 1. Then a(h) = 0. Consequently, under (2.1) a success-

ful coupling exists for any pair of initial distributions if and only if so does a
successful shift coupling.

PRrROOF. By the contractivity of P,, we have

(2.2) a(x, h) <||8,P, —8,.P, 1], x e E.
By (2.1), for any 0 < f < 1 we have
23)  Puuf(x)= O NP f(x)) = inf{r = 0: () = P,f(x)}.

It then follows from (2.2) and (2.3) that

a(h) =supa(x,h) =2 sup {P,f(x)— Pypf(x)}
x 0<f<l,xcE

<2 sup {s— P !(s)} <2
s€[0,1]
since ®(0) < 1 and ®~!(r) > 0 for r > ®(0) by our assumption on ®. This

implies that a(h) = 0 by Theorem 4. The proof is now complete by Theorems
1,2and 4. O

REMARK. Condition (2.1) is in some sense sharp for a(k) = 0. Actually, by
the definition of a(k) and the proof of Theorem 2, a(2) = 0 if and only if for
any x, there exists ¢, € I such that

(2.4) P f(x) <P af(x)+3,  0<f<L
If ¢, is independent of x, then (2.1) holds for ®(s) = s+ %

COROLLARY 2. Assume that I = R, and pV is o-finite for any u € #(E).
If (2.1) holds, then 5 = f, 9y, = /),

2.5) lim 1

t—oo t

t
H [o- u)Ptdt” ~ lim | - )P

and for any u,v € P(E), there exist a shift coupling (X,Y,S,T) and a cou-
pling (X', Y, T") with initial distribution (u,v) such that
2[FD(T/ = OO) = MaXjc g1 ((V - /-L) ® 807 h>’

(2.6)
P(S = 00) + P(T = 00) = max;,c y1 (v — i, h).

ProoF. By Theorem 5, a(h) = O for any A, thus .# = ¢ and 9, = #
according to [8]. Consequently, (2.5) and (2.6) follows from Theorem 3 and
Corollary 1. O

Before ending this section, we present a result on the weak parabolic Har-
nack inequality (2.1) under perturbations.
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THEOREM 6. Let E = M be a complete Riemannian manifold, and Pgi) the
diffusion semigroups generated by L; = A+ Z,, where Z,(i = 1,2) are two
Cl-vector fields. If ¢ := | Z1 — Z4|| s, < 00, then Pgl) satisfies (2.1) for some t, h
and ®; with ®,(0) = 0 if and only if P§2) also satisfies (2.1) for the same t, h
and some O, satisfying ®4(0) = 0.

ProOF. The key point of the proof is the following comparison between
semigroups:

2
G) pir c’rt
2.7 |Pt f| < exp [—4(r —
The proof of this inequality is similar to that of Lemma 2.1 in [23]. For positive
f e CR(M), let ¢(s) = PPV F), s [0, ¢]. Tt is easy to see that

]P§1)|f|r, r>1,i,j=1,2

) £12 (/)
i i VP, VP,
(5) = ——— POPOLFY (r— 1) I?t.) AR Iff.) /]
(28) PS (Ptisf)r (Ptisf)z Ptisf
> 7"02
— 4(r-1)

This implies (2.7) immediately.
Now, assume that Pgl) satisfies (2.1) for ¢, s and ®;. By (2.7) with r = 2, for
any f with 0 < f <1 we have

(PP T2 < explc®t/2][ PV ] < exp[c®t/210, (P, f)

< exp[c®t/2]®, (exp[c2t/4]\/ P ) .
Therefore, (2.1) also holds for P?) with

by(r) = exp[czt/él]\/cl)l(exp[CZt/4]r1/z)‘ 0

3. Weak parabolic Harnack inequalities. The aim of this section is to
present sufficient conditions for the weak parabolic Harnack inequality (2.1).
Let us first recall some results on parabolic Harnack inequalities which are
much stronger than (2.1).

Let E = M be a connected, complete Riemannian manifold and let P, be
the diffusion semigroup generated by L = A + Z for some C'-vector field Z.
A well known parabolic Harnack inequality was proved by Li and Yau[14] for
Z = 0 under the assumption that the Ricci curvature is bounded from below.
This inequality has been up to now extended and refined by several papers,
for instance, Setti[17] (for the case Z = VV with Ric +exp[V]Hess v
bounded from below), Qian [15] (for bounded |Z| with Ric —(V.Z, -) bounded
from below), Yau [24] (for general non-self-adjoint operators) and Bakry and
Qian [2] (under a curvature-dimension condition). We state here the result in
[2] which recovers and improves those in [14], [15] and [17].
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Given a second order operator L, let I'(f, g) = Lfg — fLg — gLf and

Ty(f. 8) = 3{LI(f. &) —T(f.Lg) - T(Lf, g)}.

Define a distance p on E by setting p(x, y) = sup{¢(x) — ¢(y) : I'(¢, ) < 1}.
In the case £ = M, a Riemannian manifold and L = A + Z, p is the usual
Riemannian distance.

If there exist K > 0 and n € (0, co) such that

3. Lo(f )2 ~KT(F, )+ (LY, f e CF(M).
Then
n JnKs)®
P = Pt )] 5] exo| VASILON
(3.2)

+_,nK min {(\/§ —1)p, nKs]:|,

2 2
Taking y = x in (3.2) so that p = p(x, x) = 0, we see (2.1) holds with ®(r) =
r(t + h/t)"/2e"K/4 Note that when n = oo, (3.1) becomes the usual curvature
condition: Ric —(V.Z, ) > — K.

Next, we introduce a result by Saloff-Coste [16] using the doubling property,
D(R), and local Poincaré inequality, P(R), described below. Let Z = VV and
denote du = exp[V]dx, where dx is the Riemannian volume element on M.
Let u(x, r) be the measure of u on B(x, r), the geodesic ball with center x and
radius r. Given R > 0, the conditions D(R) and P(R) read as follows.

D(R): there exists C; > O such that forall » € (0, R) and all x € M, u(x, 2r)
= Cyiu(x, ).

P(R): there exists Cy > 0 such that for all » € (0, R) and all x € M, if
fr=~Q/u(x,r)) fB(x,r) fdw, then

| = Pdu=Cor® [ |Vidp, e C(B(x,2r)).
B(x,r) B(x,2r)

The properties D(R) and P(R) are particularly nice as they are essentially
geometric properties and are equivalent to a parabolic Harnack inequality
which we will discuss below. Also, these properties make sense in settings
more general than the class of Riemannian manifolds which also we will dis-
cuss later on. Finally the properties P(R) and D(R) are preserved by quasi-
isometries and isometries at infinity (see [16] and [6]). On the other hand,
however, D(R) fails to be true if the measure u is finite and decays faster
than polynomial. For instance, u(dx) = exp[—c|x|°]dx in R? for some &, ¢ > 0.

According to [16], if

(3.3) P(R) and D(R)
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hold, then there is a C > 0 such that given x € M, 0 < r < R and any positive
f, one has

(3.4) Pyf(x1) = Pryof(xg) exp {C [M * (1 " 1) s“

t r

for ¢,s > 0 and x;, xy € B(x, %r). Once again, with x5 = x, (2.1) holds under
D(R) and P(R) with &(r) = rexp {C (1 + %) 2}.

REMARKS. We would like to examine various examples where P(R) and
D(R) and therefore (3.4) hold. Consequently, Theorem 5 holds for all of the
examples below. Our discussion follows [16].

1. Assume (M, g) is a Riemannian manifold for which P(R) and D(R) hold for
Z = 0 and some R > 0, and g is another metricon M for which A\g < g < Ag
for two positive constants A and A. Then (M, g) also satisfies D(R) and
P(R). We note that D(R) follows from the Bishop comparison theorem when
(M, g) is a manifold satisfying Ric > — K g. Furthermore, Buser has proven
an L! version of the Poincaré inequality (which is stronger than Poincaré):

with £ = 1/u(B) [, fdu,
[ 1f = Foldu < exp[C,(1+ Vi r)r] [ [Vfldp
B B

under the same Ricci curvature assumption, Ric > —K g. Thus, If (M, g) is
conformally equivalent to (M, g) and Ric> —K g, then (3.4) holds for Z = 0.

2. By the results of [6], P(R) and D(R) are preserved by rough isometries.
This allows one to deduce /#, = %, for a discretization of a manifold which
satisfies P(R) and D(R) or for a manifold isometric at infinity to one which
satisfies P(R) and D(R). See [6] for details.

3. If G is a unimodular Lie group and u Haar measure on G, let X;,..., X,
be left invariant vector fields on G and set L = —Y"¥ | X?. A distance can
be defined by setting

p(x, y) = sup{eh(x) — (y) : ¥ € CF(G), T(y, ) =1}

where I' is the carré du champ above. Under this distance, metric balls on
G either satisfy

vr>1, crl < p(r) < crv
or
Vr>1, cexp[Cr] < u(r)<Cexp[Cr].

These are results of [10]. In either case, D(R) is satisfied. Varopoulos [20]
showed P(R) is satisfied for these operators. Thus the parabolic Harnack
inequality holds for these operators.
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4. Subelliptic operators on R? satisfy P(R) and D(R) under certain conditions.
These are operators of the form

Lf = -m(x)" Y o(m(x)ay(x)d,f)

i,j=1

with 0 < m(x) < oo, (a;;(x)) positive semi-definite and m and a
smooth. L is self-adjoint on L2?(R?, u) with u(dx) = m(x)dx, ['(f,f) =
> j=1@;;(x)d;fd;f. L is locally subelliptic if for each bounded domain
U c R4

(3.5) ICI =AY Flly < CULFlls + Ifll2), £ € CFU)

for some C, £ > 0. Suppose (3.5) holds with Us = {x : ||x| < 3} (Euclidean
ball of radius 3) and assume m, m™*, a;; and their derivatives of any order
are bounded by a constant A in Us. Then if B(x,r) = {y : p(x,y) < r},
there exist constants D and P such that

w(B(x,2r)) < Du(B(x,r)), xe€U;, 0<r<l,
[ Af=foldn=P [ (. f)de, xeUL0<r<1.
B(x,n) B

Thus, if the subellipticity and boundedness condition hold on U;(x) for any
x € R? with the same constant A, then D(1) and P(1) hold.

We now present some new criteria for our weak parabolic Harnack inequal-
ity (2.1).

THEOREM 7. Let E = M be a complete, connected Riemannian manifold,
and let P, be generated by L = A+ Z for some C'-vector field Z. If

3.6) (3.1) holds for some K > 0 and n = oo, and there exist
) r>0,h >0 such that p, :=inf .y P;1pq (x) > 0.

Then, for any t > 0 and the above h > 0, (2.1) holds for

Kr?
b(s) = exp [2(1 - exp[—2Kt]):| VP:S

PrOOF. By Lemma 2.1 in [23], for 0 < f < 1 we have if x; is the Markov
process at time A,

Kp(x, x;)?

2
[P exp| - =g o

| = Pifn) < Pofxa).

This proves the theorem since it implies that

2
Cara) <P, xeM. g

2
UVWHMWQ—T:@FﬁF
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We now go back to the general case and use a sort of Lipschtz continuity
of semigroups. Let v be a nonnegative symmetric function on E x E, define
B;ly(x, r)y={y € E :y(x, y) < r}. Assume that there exist ¢ > 0 and ¢ > 0 such
that

3.7 |Pef(x) = Pef (D] < v(x, YIflloc: %,y € E.

THEOREM 8. Ifthere exist t,h € I\ {0} and r € (0, 1) such that (3.7) holds,
and

(38) Py = 1nf PhlB (x ,>(x) > 0,
xcE LA
then (2.1) holds for the above t, h > 0 and ®(s) = p;ls+r.

PrROOF. By (3.6) we have
P,f(xp) = [Pf(x)—p(x,x,)]", 0<f<1,

where x; denotes the corresponding Markov process starting from x. Then,
by taking expectation, P, ,f(x) > p.[P;f(x) — r]. The proof is complete. O

To conclude this section, we present the following consequence of Theorem
6 and results mentioned and proved above.

COROLLARY 3. There exist t,h € I\ {0} and increasing ® € C[0, 1] with
®(0) < 1 such that (2.1) holds. Hence the assertions in Theorem 5 and Corol-
lary 2 are true, provided (3.7) and (3.8) hold. They also hold provided P, is
generated by L = A+ Z on M and one of the following holds: for some Z’
with |Z — Z'|| s < oo in place of Z: (3.1), (3.3) (for the case that Z' = VV)
and (3.6).

4. Further results for diffusion processes using gradient estimates.
We first consider diffusions on R?. Let

n

L=3 a;;(x)d;0; + ) b;i(x)d;
i=1

i,j=1
where J; = J/dx;. Assume that there exist A > 0, C > 0 such that

(4.1) Ya(x)EE; = MEP, £ xeRY,
i,J
(4.2) [V, a(x)]|? + 2(V,b(x), v) < C, v, xeRY, v < 1.
Here (,) and |.| denote, respectively, the Eucleadien inner product and

Hermite-Schmidt norm, and V,f(x) := Y, v;d;f(x) = (Vf, v).
Next, consider the SDEs on R?:

dx, = a(x,)dB,; + b(x,)dt,
dv, = [Vvta(xt)]dBt + [Vvtb(xt)]dt,
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where B, is the d-dimensional Brownian motion. Then x, is the L-diffusion
process and v, its derivative flow. By It6’s formula,

dlv|* = 2([Vy,a(x)]d By, v) + {2(V,,b(x,), v,) + [|Vy,a(x)[*}dt
Then by (4.2),
(4.3) E|v,|? < |vg|2exp[Ct], t=>0.

This then implies

E{/Ot(a(xs)_lvs,st)r =/OtE|a(xs)_1vs|2ds

exp[Ct] -1

1
< —/0 exp[Cs]ds = e

=3
Hence fot (a(x,) tv,, d B,) is a martingale (square integrable). By Theorem 5 in

[7], and furthermore, according to an observation in [18], for any g € C'[0, ¢]
with g, =0, g, = 1, one has

t
(VP f (o). vo) = Ef (x,) [ gi{a(x,) v, dB,).
Taking g, = 1 — exp[—Cs]/(1 — exp[—Ct]), the above formula yields that

VPSP 2 Pf() [ (80 Bla(x,) o, Pds

CZP fz(x) t exp[—Cslds CP,f?(x)
/ (1 —exp[Ct])2  A2(1 —exp[—Ct])’

(4.4)

Now, taking y(x, y) = C|x — y|/(A?(1 — exp[—Ct])) in Theorem 8, we obtain
the following result.

THEOREM 9. Assume that (4.1) and (4.2) hold. If there exist r < A/~/C and
h > 0 such that

(4.5) p,=inf P, (Jx;,— x| <r) >0,

then (2.1) holds for some t > 0, the above h and some increasing ® € C[0, 1]
with ®(0) < 1. Consequently, the assertions in Theorem 5 and Corollary 2 hold.

The gradient estimates of P, can also be obtained by using coupling, see for
instance [22], in which the mirror coupling is used to estimate the gradient of
diffusion semigroups. This coupling has been developed and exploited in [13],
[11], [4], [3], [21] and many other places.
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THEOREM 10. Let P, be generated by L = A + Z on a complete, connected
Riemannian manifold M. Suppose that the Ricci curvature is bounded from
below and for any r > 0, there exists h > 0 such that

sup [Zp(-, y)(x2) + Zp(x, ()] < o0,
p(x,y)=r,y¢ cut(x)

inf P,(x;, € B(x,r)) >0,
xeM

where p(x, y) denotes the distance between x and y, and cut(x) denotes the cut
locus of x. Then for any t > 0, there exists h > 0 and increasing ® € C[0, 1]
with ®(0) < 1 such that (2.1) holds, and therefore, the assertions in Theorem
5 and Corollary 2 are true.

PROOF. Simply note that by Theorem 4.4 in [22], our assumption implies
the gradient estimate |VP,f | < C(?)| F| for some C(¢) > 0. O

5. Supplementary example. We now analyze the following reflecting
diffusion process on [1, c0)

t
(5.1) r,=r+b, +/0 reds +£,(r),

where b, is one-dimensional Brownian motion, ¢,(r) is local time of r at 1,
r>1,and 0 < a < 1 is fixed. This provides an example, when 0 < a < %, of a
diffusion for which the condition D(R) clearly fails yet .# = _#. Since D(R) and
P(R) together are equivalent to a parabolic Harnack inequality, this example
shows a parabolic Harnack inequality is not a necessary condition for the
conclusion .# = _#. This diffusion is (essentially) the radial part of Brownian
motion on a model manifold with Ric(dr, dr) ~ —r?* as r — oo. Obviously
since r, — oo a.s., given two starting points 1 < r < p we can always shift
couple with 7" = inf{t > 0 : r, = p}, S = 0. Thus # is always trivial for
0<ac<l.

THEOREM 11. If r, satisfies (5.1) and 0 < a < i, then ¢ = .7 is trivial. If
L —a <1, then TICS.

3
PROOF. By It6’s formula,
t t
rlma = plma 4 (1 a)/o readb, + (1 - a)/o roade,(r)

a(a—-1) ot 4,
-l—T/Oru du+(1—a)t.

Since r, > 1 for all u > 0 and & > 0, there is a finite T'(w, &) such that for
t>T(w,e)

t
—thte < (1—a) [ ryodb, <37
0
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Thus, for ¢ > T'(w, ¢) both
ri-a > pl-e _ AL (1-a—-06)t
and
rlme < plme g pte 4 (1 —a)e, + (1 —a)t

for some 6 € (0, 1 — a). Note that £, < oo by the transience of r,.
Thus, there exists finite 7T(w,?.(r),n,&,8) such that for all
t>T(w,l(r),m, ¢, 0),

(5.2) rl_“—i—(l—a—n)tf r%_“ < rl_“—i—(l—a—i—n)t.

This inequality implies that the quadratic variation of the martingale term
(1-a) fot r,%db, diverges for 0 < a < % and converges for % < a < 1 since it
is (1 —a)? [y r;%*du and r;%* ~ ¢t24/0-9) for large ¢, and —2a/(1 — a) > —1
for 0 < a < %, —2a/(1 —a) < —1 for % < a < 1. The inequality (5.2) also
implies [;° r;17*du is convergent a.s. for all a € [0, 1]. Consider now the case
O<acx % and take p > r > 1. Put p, = p—bt+f(f plds+£,(p) where b, is the
Brownian motion used to drive r, and ¢,(p) is local time of p at 1 up to time
t. Then

t
py =t =p - — (1 a)/o (ps® +r")db,
t
+(1- a)/o (P de,(p) — r, dl,(r))

a(a_l) t —1-a —1-a
+T/O(p —rilaygs

S

But
[ it dep) + i ()] = tulp) + L) € B

by transience of r; and p,, and [;"(p;17* — r;1*)ds is also a.s. finite. Since
E(fy(p;® + r;9)db,)? > E([y(p;2* + r;2¢)ds) tends to infinity a.s., as the
martingale fot (ps*+r;4)db, does not converge a.s. and so must be unbounded.
Thus, T'=inf{¢t > 0: p, = r,} < oo a.s. and £ is trivial so .7 = 7 a.s.

For % < a < 1 we use Derrienic’s 0-2 law (Theorem 4). For a > %, recall that
the martingale fot r;db, converges a.s. since P, ( [;° r;2*ds < c0) = 1. Put

gt,s)=r" "+ (1 —a)+ 1(1—a)s.
Then for any ¢ > 0,
D])r(rt = g(t7 S)ﬁ)
=P, (ri™® < g(t,s))
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=P, e a2 120

¢ -1 t
> P, {(1 - a)/o readb, + %[o rol-edy

(1 —a)l(r) = —5—
3
4 b
provided s is large enough since the integrals on the ¢.A4.s. inside the proba-

bility all converge by (5.2).
Similarly,

P, (rt+s > g(t, s)ﬁ)
=P, (r;;¢ > g(t,s))

t+s ~1 t+s 1—
z Pr{(l - a)fo r;%db, +(1—a)s+ _a(“2 )/0 roledy > ( a)s}

2
t+s — t+s —
[P’,{(l _ a)/o radb, + %/0 rolady > _w}

>

v
| oo

b

for s sufficiently large since all integrals converge as ¢ + s — oco. Thus, since
for any A and probability measures v and u, ||v —u| > 2[v(A) — n(A)], taking

A =(g(t, s)ﬁ, o0) we have, for large enough s,
||Pt+36r - PtarH = Z[Pt+s5r(A) - Ptar(A)]

=2[P,(ry, > 8(2, S)ﬁ) —P.(r; > g(t, s)ﬁ)]

3 1 _
>5-3=1

Thus, by Theorem 4, sup, a(x,s) =2 and #C . O
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