The Annals of Probability

2005, Vol. 33, No. 3, 841-878

DOI 10.1214/009117904000001026

© Institute of Mathematical Statistics, 2005

LEVY PROCESSES: CAPACITY AND HAUSDORFF DIMENSION

By DAVAR KHOSHNEVISAN AND YIMIN XIAO

University of Utah and Michigan State University

We use the recently-developed multiparameter theory of additive Lévy
processes to establish novel connections between an arbitrary Lévy process
X in R?, and a new class of energy forms and their corresponding capacities.
We then apply these connections to solve two long-standing problems in the
folklore of the theory of Lévy processes.

First, we compute the Hausdorff dimension of the image X(G) of a
nonrandom linear Borel set G C R4, where X is an arbitrary Lévy process
in R?. Our work completes the various earlier efforts of Taylor [Proc.
Cambridge Phil. Soc. 49 (1953) 31-39], McKean [Duke Math. J. 22 (1955)
229-234], Blumenthal and Getoor [/llinois J. Math. 4 (1960) 370-375,
J. Math. Mech. 10 (1961) 493-516], Millar [Z. Wahrsch. verw. Gebiete 17
(1971) 53-73], Pruitt [J. Math. Mech. 19 (1969) 371-378], Pruitt and Taylor
[Z. Wahrsch. Verw. Gebiete 12 (1969) 267-289], Hawkes [Z. Wahrsch. verw.
Gebiete 19 (1971) 90-102, J. London Math. Soc. (2) 17 (1978) 567-576,
Probab. Theory Related Fields 112 (1998) 1-11], Hendricks [Ann. Math. Stat.
43 (1972) 690-694, Ann. Probab. 1 (1973) 849-853], Kahane [Publ. Math.
Orsay (83-02) (1983) 74—105, Recent Progress in Fourier Analysis (1985b)
65-121], Becker-Kern, Meerschaert and Scheffler [Monatsh. Math. 14 (2003)
91-101] and Khoshnevisan, Xiao and Zhong [Ann. Probab. 31 (2003a) 1097—
1141], where dim X (G) is computed under various conditions on G, X or
both.

We next solve the following problem [Kahane (1983) Publ. Math. Orsay
(83-02) 74-105]: When X is an isotropic stable process, what is a necessary
and sufficient analytic condition on any two disjoint Borel sets F,G C Ry
such that with positive probability, X (F) N X (G) is nonempty? Prior to this
article, this was understood only in the case that X is a Brownian motion
[Khoshnevisan (1999) Trans. Amer. Math. Soc. 351 2607-2622]. Here, we
present a solution to Kahane’s problem for an arbitrary Lévy process X,
provided the distribution of X (7) is mutually absolutely continuous with
respect to the Lebesgue measure on R forall > 0.

As a third application of these methods, we compute the Hausdorff
dimension and capacity of the preimage X ~1(F) of a nonrandom Borel set
F C R? under very mild conditions on the process X. This completes the
work of Hawkes [Probab. Theory Related Fields 112 (1998) 1-11] that covers
the special case where X is a subordinator.
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1. Introduction. It has been long known that a typical Lévy process X :=
{X(#)}r>01n R maps a Borel set G C Ry to arandom fractal X (G). For example,
Blumenthal and Getoor (1960) have demonstrated that when X is an «c-stable Lévy
process in RY, then for all Borel sets G C R,,

(1.1) dimX(G)=d AadimG  as.,

where dim denotes Hausdorff dimension. In plain words, an «-stable process maps
a set of Hausdorff dimension 8 to a set of Hausdorff dimension d A af. For earlier
works in this area, see Taylor (1953) and McKean (1955), and for background on
Hausdorff dimension and its properties, see Falconer (1990) and Mattila (1995).

Blumenthal and Getoor (1961) extended (1.1) to a broad class of Lévy
processes. For this purpose, they introduced the upper index 8 and lower indices
B’, B of a general Lévy process X and, in addition, the lower index o of a
subordinator. Blumenthal and Getoor [(1961), Theorems 8.1 and 8.5] established
the following upper and lower bounds for dim X (G) in terms of the upper index S
and lower indices 8" and 8" of X: For every G C R, almost surely,

dim X (G) < dim G if <1,

(1.2) B/ dim G, if B/ <d,

dim X
m (G)z:l/\ﬂ”dimG, i >d=1.

They showed, in addition, that when X is a subordinator, then
(1.3) odimG <dim X(G) < 8dimG a.s.

The restriction 8 < 1 of (1.2) was removed subsequently by Millar [(1971),
Theorem 5.1]. Blumenthal and Getoor [(1961), page 512] conjectured that, given
a Borel set G C [0, 1], there exists a constant A(X, G) such that

(1.4) dimX(G) =A(X,G)  as.

Moreover, they asked a question that we rephrase as follows: Given a Lévy
process X, is it always the case that dim X(G) = dim X ([0, 1]) - dim G for
all nonrandom Borel sets G € R, ? Surprisingly, the answer to this question
is “no” [Hendricks (1972) and Hawkes and Pruitt (1974)]. To paraphrase from
Hawkes and Pruitt [(1974), page 285], in general, dim X (G) depends on other
characteristics of the set G than its Hausdorff dimension. Except in the case where
X is a subordinator [Hawkes (1978), Theorem 3], this question had remained
unanswered.

One of our original aims was to identify precisely what these characteristics
are. As it turns out, the complete answer is quite unusual; see Theorem 2.2. For an
instructive example, also Theorem 7.1.

In the slightly more restrictive case that X is a symmetric a-stable Lévy process,
Kahane [(1985b), see Theorem 8] proved that for any Borel set G C R4,

(1.5) Hy(G)=0 = Hyy(X(G))=0 a.s.
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Here, #p denotes the B-dimensional Hausdorff measure. If, in addition, we
assume that ay < d, then Kahane’s theorem states further that

(1.6) C,(G)>0 = Cu(X(G)>0 as.,

where Cg denotes the -dimensional Bessel-Riesz capacity which we recall at the
end of this introduction.

As regards a converse to (1.6), Hawkes (1998) has recently proven that if X is a
stable subordinator of index « € (0, 1), then for any Borel set G C R and for all
y €(0,1),

1.7 C(G)>0 <= Cu ((X(G)=>0 a.s.

The arguments devised by Hawkes (1998) use specific properties of stable
subordinators, and do not apply to other stable processes. On the other hand,
Kahane’s proof of (1.5) depends crucially on the self-similarity of strictly stable
processes. Thus, these methods do not apply to more general Lévy processes.

Our initial interest in such problems came from the surprising fact that the
existing literature does not seem to have a definitive answer for the following
question:

QUESTION 1.1.  Can one find a nontrivial characterization of when C,, (X (G))
is positive for a d-dimensional Brownian motion X ?

The main purpose of this paper is to close the gaps in (1.5) and (1.6) and their
counterparts for the preimages of X. While doing so, we also answer Question 1.1
in the affirmative. [The answer is the most natural one: “C, (X (G)) > 0 if and only
if €, 2(G) > 07; cf. Theorem 7.1.]

Our methods rely on a great deal of the recently-developed potential theory
for additive Lévy processes; see Khoshnevisan and Xiao (2002, 2003) and
Khoshnevisan, Xiao and Zhong (2003a). While the present methods are quite
technical, they have the advantage of being adaptable to very general settings.
Therefore, instead of working with special processes such as stable processes,
we state our results for broad classes of Lévy processes. Moreover, the present
methods allow us to solve the following long-standing problem: “Given a Lévy
process X in R?, and two disjoint sets F,G C R4, when is X(F) N X(G)
nonempty?” Kahane (1983) studied this problem for a symmetric stable Lévy
process X in R? and proved that

Cafa(FxG)>0 = P{X(F)NX(G)#2}>0

(1.8)
=  Hayu(F xG)>0.

Kahane [(1983), page 90] conjectured that €4/ (F x G) > 0 is necessary and
sufficient for P{X (F) N X(G) # @} > 0. Until now, this problem had been solved
only when X is a Brownian motion [Khoshnevisan (1999), Theorem 8.2].
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For a Lévy process X in R, we investigate the Hausdorff dimension and
capacity of the preimage X ~!(R), where R C R is a Borel set. When X is
isotropic «-stable, Hawkes (1971) has proven that if o > d, then for every Borel
set R C RY,

o+dimR—d

(1.9) dmX '(R)=——— "% as,
o
and if ¢ < d, then
dimR —d
(1.10) Sup{0>O:P{dimX_l(R)29}>O}=w‘

More recently, Hawkes (1998) has studied the capacity of X ~1(R) further in the
case that X is a symmetric «-stable Lévy process in R. We are able to extend his
result to a large class of Lévy processes; see Theorem 3.1 and Corollary 3.2 below.

We conclude this introduction by introducing some notation that will be used
throughout.

We write & (F) for the collection of all Borel-regular probability measures on
a given Borel space F.

Given a Borel measurable function f:R? — [0, oo], we define the “ f-energy”
[of some p € P(R?)] and “f -capacity” (of some measurable G C R?) as follows:

Er(p) = // S(x = y)uldx)u(dy),
(1.11) B
Cr(G) ::[ inf Ef(,u)] .

neP(G)
We refer to such a function f as a gauge function. Occasionally, we write & r(u)
for a bounded measurable f:R? — C, as well.

Given a number B > 0, we reserve Cg and Eg for €y and €, respectively,
where the gauge function f is f(r) := ||t] 7. Cp and Ep are, respectively, the
(B-dimensional) Bessel-Riesz capacity and energy to which some references were
made earlier. More information about the Bessel-Riesz capacity and its connection
to fractals can be found in Mattila (1995), Kahane (1985a) and Khoshnevisan
(2002). For a lively discussion of the various connections between random fractals,
capacity and fractal dimensions, see Taylor (1986).

An important aspect of our proofs involves artificially expanding the parameter
space from Ry to Rfrp for an arbitrary positive integer p. For this, we introduce
some notation that will be used throughout: Any t € R'*7 is written as t := (9, 1),
where 7 := (11, ..., tp) € RP. This allows us to extend any u € P(R;) to a

probability measure g on pr as follows:

(1.12) p(dt) = ju(dig)e 1= df.

Finally, the Lebesgue measure on R? is denoted by A4, and for any integer k and
all x,y e Rk, we write x < y in place of the statement that x is less than or equal
to y, coordinatewise; that is, x; < y; forall i <k.
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2. The image of a Borel set. The first main result of this paper is the most
general theorem on the Bessel-Riesz capacity of the image X (G) of a Lévy
process X in RY. This, in turn, provides us with a method for computing dim X (G)
for a nonrandom Borel set G C R4.. Our computation involves terms that are solely
in terms of the Lévy exponent W of X and the set G. Hence, Corollary 2.6 verifies
the conjecture (1.4) of Blumenthal and Getoor (1961).

Before stating our formula for dim X (G), we introduce some notation.

Given any & € R?, we define the function xe :R— C as follows:

2.1) X (x) 1= xp(x) i= e HIVERNWH vy e R

We will write the more tedious Xg\y in favor of xg¢ only when there are more than
one Lévy exponent in the problem at hand and there may be ambiguity as to which
Lévy exponent is in question.

Below are some of the elementary properties of this function .

LEMMA 2.1. For any & € R%, sup,cgr Ixe (x)| < 1. Moreover, given any
nePRYy), Ex.(n) =0 for all § € R<. In particular, Exe () €10, 1] is real-
valued.

PROOF. We note that for any s, # > 0, and for all £ € R?,

2.2) E[e!8 X DX ] =y, (1 — 9).

This shows that x¢ is pointwise bounded in modulus by one. Moreover, by the
Fubini-Tonelli theorem, given any u € & (R4), we can integrate the preceding
display [ (dt)u(ds)] to deduce that

) 2
23) e =E|| [ X0 uian) |

which completes our proof. [J

We are finally ready to present the first main contribution of this paper. The
following theorem closes the gaps in (1.6) and (1.7) for a general Lévy process.

THEOREM 2.2. Suppose X :={X(t)};>0 is a Lévy process in R?, and denote
its Lévy exponent by V. Then for any Borel set G C Ry, and for all B € (0, d),

Cp(X(G))=0 a.s.
(2.4)

= YueP©): [ &l d = +oo.

REMARK 2.3. For a closely-related, though different, result, see
Khoshnevisan, Xiao and Zhong [(2003a), Theorem 2.1].
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The proof of Theorem 2.2 is long, as it requires a good deal of the
multiparameter potential theory of additive Lévy process; thus, this proof is
deferred to Section 5. In the meantime, the remainder of this section is concerned
with describing some of the consequences of Theorem 2.2.

First of all, note that when X is symmetric, x¢ is a positive real function. Thus,
we can apply the theorem of Fubini and Tonelli to deduce the following in the
symmetric case:

@) [ extoter=as= [[[[ e Ot e u@omnan.
In other words, we have the following consequence of Theorem 2.2:

COROLLARY 2.4. If X :={X(t)};>0 is a symmetric Lévy process in R? with
Lévy exponent WV, then for any Borel set G C Ry, and all B € (0, d),

(2.6) Ce(X(G)=0 as. <= €y ,(G)=0,
where
(2.7) fy(x) = /Rd e YO g 77de VxeR,y €(0,d).

REMARK 2.5. We believe that Corollary 2.4 is true quite generally, but have
not been successful in proving this. To see the significance of this conjecture,
let us assume further that f, has the property that as |x| tends to zero, f,(x) =
O(fy(2x)). Then, thanks to Corollary 2.4 and a general Frostman theorem [Taylor
(1961), Theorem 1], we deduce that for any Borel set G C R} with finite
fd__lﬁ—Hausdorff measure, Cg(X(G)) = 0 almost surely. In general, we do not
know of such conditions in the nonsymmetric case.

Now let us consider the Hausdorff dimension of the image X (G) of any Borel
set G under X. By the theorem of Frostman [Khoshnevisan (2002), Theorem 2.2.1,
Appendix C, and Mattila (1995), Theorem 8.9], given any Borel set F C R?,

(2.8) dim F :=sup{B € (0,d) : Cg(F) > 0}.
Thus, Theorem 2.2 allows us to also compute dim X (G). Namely, we have the
following:

COROLLARY 2.6. Suppose X := {X(t)};>0 is a Lévy process in RY, and

denote its Lévy exponent by V. Then for any Borel set G C Ry,

dim X (G)

& ~ 0,d): inf [ € p=d g
= sup{,B € (0, ).MEI}I(G) ./Rd xe WIIE] £ < +oo} a.s.
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In the symmetric case, this is equivalent to the following:
(2.10) dim X (G) = sup{B € (0,d):Cy, ,(G) > 0} a.s.,
where f, is defined in (2.7).

Corollary 2.6 computes dim X (G) in terms of the Lévy exponent W of the
process X. In particular, it verifies the conjecture of Blumenthal and Getoor
[(1961), page 512]. However, our formulas are not so easy to use for a given W,
because they involve an infinite number of computations [one for each measure
u € P(G)]. Next, we mention some simple-to-use bounds that are easily derived
from Corollary 2.6.

COROLLARY 2.7. If X :={X(t)};>0 is a symmetric Lévy process in RY, then
for any Borel set G C Ry, we almost surely have 1(G) < dim X(G) < J(G),
where

I1(G) = sup{,B € (0,d) :limsup M < dimG} and
ryo log(1/r)
(2.11) log fi—s(r)
. e d—B .
J(G) = 1nf{,3 € (0,d) 'hlrlﬂ)nfilog(l/r) > dlmG}.

In the above, inf @ := d and sup @ :=0, and f, is as in (2.7).

We also mention the following zero—one law. Among other things, it tells us
that the a.s.-condition of Theorem 2.2 is sharp.

PROPOSITION 2.8 (Zero—one law). For any B € (0, d), and for all Borel sets
G C R—‘,—7

(2.12) P{Cs(X(G)) >0} =0 or I

This proposition is a handy consequence of our proof of Theorem 2.2, and
its proof is explicitly spelled out in Remark 5.5 below. In the case that X is a
subordinator, the reader can find this in Hawkes [(1998), page 9]. We note that
Hawkes’ proof works for any pure-jump Lévy process.

3. The preimage of a Borel set. Let X := {X (#)};>0 be a strictly «-stable
Lévy process in R?, and let p:(x) be the density function of X (¢). Taylor (1967)
proved that

3.1 .= {xeRd:p,(x)>Oforsomet>0}

is an open convex cone in R¢ with the origin as its vertex. To further study the
structure of I', Taylor (1967) classified strictly stable Lévy processes into two
types: X is of type A if p1(0) > 0O; otherwise it is of type B. He proved that
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when X is of type A, then p;(x) > 0 for all > 0 and x € R?. On the other
hand, in the case that X is a type B process, Taylor (1967) conjectured that
I'={x e R%: p,(x) > Oforall + > 0}; this was later proved by Port and Vitale
(1988). By combining the said results, we can conclude that all strictly stable Lévy
processes with o > 1 are of type A.

Now one can extend Hawkes’ results (1.9) and (1.10) to all strictly stable Lévy
process X of index « in R 1t follows from Theorem 1 of Kanda (1976) [see also
Bertoin (1996), page 61, and Sato (1999), Theorem 42.30] and the arguments of
Hawkes (1971) that if & > d, then for every Borel set R C R,

(3.2) dim X~ (R) = otdmR—-d o
o

On the other hand, if @ < d, then for every Borel set R C I,

) _ o +dimR—d
(3.3) | dim X ' (R) || oo (py = —

where negative dimension for a set implies that the set is empty.

Hawkes (1998) has made further progress by proving that whenever X is a
symmetric «-stable process in R, then for all 8 € (0, 1) that satisfy o« + 8 > 1,
and for every Borel R C R,

(3.4) Chwatptya(XT(R)=0 as. <= Cz(R)=0.

It is an immediate consequence of the Frostman theorem [Khoshnevisan (2002),
Theorem 2.2.1, Appendix C] that (3.4) generalizes (3.3). Equation (3.2) also
follows from (3.4), Frostman’s theorem and recurrence.

In order to go far beyond symmetric stable processes, we can make use of the
potential theory of multiparameter Lévy processes. We indicate this connection by
proving the following nontrivial generalization of (3.4). For simplicity, we only
consider the Lévy processes with ' = R?.

THEOREM 3.1. Let X := {X(t)};>0 denote a Lévy process in R? with Lévy
exponent V. If X has transition densities {p;:}i~o such that for almost all (t, y) €
R, x R4, p,(y) is strictly positive, then for every Borel set R C R?, and all
y €0, 1),

(X '(R)=0 as.
(3.5)

— f|ﬁ(s>|2Re( )d$=+oo Ve PR).
Rd

14+ W=7 ()

Theorem 3.1 and Frostman’s theorem (2.8) together prove the following:
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COROLLARY 3.2. Let X :={X (¢)};>0 denote a Lévy process in R? with Lévy

exponent V. If X has strictly positive transition densities, then for every Borel set
R CRY,

I dim X~ (R) || Lo p)
(3.6)

= €(0,1): inf (&) *R (
sup{y O.1: inf | IEE)Re

m) d¢ < +oo}.

Before commencing with our proof of Theorem 3.1, we develop a simple
technical result.

Suppose X := {X(¢)};>0 is a Lévy process in R, and suppose that it has
transition densities with respect to the Lebesgue measure A;. In other words,
we are assuming that there exist (measurable) functions {p;};>0 such that, for all
measurable f:R? — Ry and all t > 0, E[ f (X (¢))] = Jga f ) p:(¥) dy.

Next, we consider a (1 — y)-stable subordinator o := {o(#)};>0 that is
independent of the process X. [Of course, y is necessarily in (0, 1).] Let v; denote
the density function of o (¢). It is well known that, for every ¢ > 0, v;(s) > O for
all s > 0.

LEMMA 3.3. If X :={X(t)};>0 is a Lévy process in R with Lévy exponent
U and transition densities {p;}i=0, then the subordinated process X o o is
a Lévy process with Lévy exponent W'~V and transition densities (t,y)
fooo Ps(YV)vi(s)ds. Moreover, if ps(y) > 0 for almost all (s,y) € R} x RY, then
for every t > 0, the density of X (o (t)) is positive almost everywhere.

PROOF. Much of this is well known [Sato (1999), Theorem 30.1], and we
content ourselves by deriving the transition densities of X o o. For any measurable
f:RY - Ry, and for all > 0, E[f(X (o (1)))] = Jre fFODE[ps@)(»)1dy. This
verifies the formula for the transition densities of X o o. The final statement of the
lemma follows from the well-known fact that v,;(s) > 0 for all s > 0. [

PROOF OF THEOREM 3.1. As in Lemma 3.3, we let 0 denote a (1 — y)-
stable subordinator that starts at the origin, and is independent of X. Then, it is
well known [Hawkes (1971), Lemma 2] that, for any Borel set B C R,

(3.7) P(BNo(Ry) #9} >0 <<= C,(B)>0.

By conditioning on X, we obtain the following:

(38) PIX'RNoRy)#2}>0 = PlC, (X '(R)>0}>0.
Moreover, it is clear that

(39 PIX'R)NoRy)#2}>0 <= P{RNXoo[R,;)#D2}>0.
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Thus, by Lemma 4.1 below,
(3.10) P{X_I(R) No(Ry)#2}>0 <= E[rxgXoo(R;)EOR)]>0.

Because X o o is a Lévy process in R? with exponent \IJI_V(S) (Lemma 3.3),
the remainder of the proof follows from Khoshnevisan, Xiao and Zhong [(2003a),
Theorem 1.5] that we restate below as Theorem 4.6; see also Bertoin [(1996),
page 60]. O

4. Background on additive Lévy processes. In this section we rephrase, as
well as refine, some of the potential theory of additive Lévy processes that was
established in Khoshnevisan and Xiao (2002, 2003) and Khoshnevisan, Xiao and
Zhong (2003a). Our emphasis is on how these results are used in order to compute
the Hausdorff dimension of various random sets of interest.

A p-parameter, R¢%-valued, additive Lévy process X = {X ( )7 R} is a
multiparameter stochastic process that is defined by

p
4.1 X@)=Y X;tj) Vi=(,....1p) R}
j=1

Here, X1,...,X, denote independent Lévy processes in R¢. Following the
notatlon in Khoshnev1san and Xiao (2002, 2003), we may denote the random
field X by

(4.2) X=X1® - ®X,.

These additive random fields naturally arise in the analysis of multiparameter
processes such as Lévy’s sheets and in the studies of intersections of Lévy
processes [Khoshnevisan and Xiao (2002)]. [At first sight, the term “additive
Lévy” may be redundant. Indeed, historically, the term “additive process” refers
to a process with independent increments. Thus, in this sense every Lévy process
is additive. However, we feel strongly that our usage of the term “additive process”
is more mathematically sound, as can be seen by considering the additive group &

created by direct-summing cadlag functions fi,..., f,: Ry — RY to obtain a
function f:Rf_ — R? defined by f():=(fi®---® fp)) = fi(ty) +--- +
fp(tp). Therefore, if X1,..., X, are independent Lévy processes, then 1|

X1(t1) © X2(e) @ --- @ X14p(e) is a Lévy process on the infinite-dimensional
additive group &.] _

Foreach f € Ri, the characteristic function of X (7) is given by
(43) E[els)}(;)] —e Z_‘;)Zl tj ‘I’j(é) = e—;‘i}(s) Vg c Rd,

where W(£) 1= Wi (§) ® --- ® W, (£), in tensor notation. We will call W () the
characteristic exponent of the additive Lévy process X.



LEVY PROCESSES AND CAPACITY 851

Additive Lévy processes have a theory that extends much of the existing theory

of Lévy processes. For instance, corresponding to any additive Lévy process X,
there is a potential measure U that we define as follows: For all measurable sets
F CRY,

- P S\ e
(4.4) U(F) ::E[fp e_zf—lsflp(X(s))ds]
R+
If U is absolutely continuous with respect to the Lebesgue measure A4, its density
is called the 1-potential density of X. There is also a notion of transition densities.
However, for technical reasons, we sometimes assume more; see Khoshnevisan
and Xiao (2002, 2003). N amely, we say that the process X is absolutely continuous

if for each 7 € R,\OR”, ¢~ ¥ ¢ £1(R?). In this case, for all 7 € R” P\ORY, X(7)
has a bounded and continuous density function p(7; ), which is descrlbed by the
following formula:

(4.5) P x) = (2n)—d/de—if'x—?'@@> de VxeRY
R

We remark that when X is absolutely continuous, U is absolutely continuous
and the 1-potential density is fRi p(s; o)efz.i';ls-" ds. See Hawkes [(1979),
Lemma 2.1] for a necessary and sufficient condition for the existence of a
I-potential density.

When X is absolutely continuous, the following function ® is well defined, and
is called the gauge function for X:

(4.6) @(5):=p(sil, ..., Ispl; 0) Vs eRP.

It is clear that CI>(6) = +o00 and, when X, ..., X, are symmetric, S P(5) is
nonincreasing in each |s;|. It is also not too hard to see that Cq(-) is a natural
capacity in the sense of Choquet [Dellacherie and Meyer (1978)].

In order to apply our previous results [Khoshnevisan and Xiao (2002, 2003) and
Khoshnevisan, Xiao and Zhong (2003a)], we first extend a one-parameter theorem
of Kahane (1972, 1983) to additive Lévy processes in R?. In the following, we
write A© B:={x —y:x € A, y € B}. (Note that when either A or B is the empty
set J,then A6 B=0.)

LEMMA 4.1. Let X be a p-parameter additive Levy process in R?. We
assume that, for every t € (0, 00)?, the distribution of X (f) is mutually absolutely
continuous with respect to Lq. Then for all Borel sets G C (0, 00)P and F C RY,
the following are equivalent:

1. with positive probability, G N ):(_1 (F) # o,
2. with positive probability, F N X(G) # O;
3. with positive probability, Lq(F © X(G)) > 0.
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PROOF. Itisclearthat 1 < 2. To prove 2 & 3, we note that part 2 is equivalent
to the following:

4.7) 35 >0 suchthat P{FNX(GN (&, 00)P)#a}>0.

Hence, without loss of generality, we can assume that G C (8, co)? for some § > 0.
By our assumption, we may choose a € (0, c0)? such that:

(i) a<tforallieq. B
(ii) The distribution of X (a) is equivalent to A.

Next, define the additive Lévy process X ;= {)? G (;)}ZGRQ by
(4.8) X;(0):=X({@+a)—X@  VieR..
Then, we point out that

(4.9) FNXG) =0 <+ X(@¢FoXiG—a).

Since X (@) is jndependent of the random Borel set F © )?a(G — a) and the
distribution of X (a) is equivalent to A4, we have

X@¢FoX;(G—a)  as.
(4.10) )
— M(FSXz(G—a)=0 a.s.

Note that X;(G — @) = X(G) © {X(@)}, so that the translation invariance of the
Lebesgue measure, (4.9) and (4.10) imply that

@.11) FNXG) =2 as. < 1(FOX(G)=0 as.

This proves 2 < 3, whence the lemma. [

The following theorem connects the positiveness of the Lebesgue measure of
the range X (G) and the hitting probability of the level set X ~!(a) to a class of
natural capacities. It is a consequence of the results in Khoshnevisan and Xiao
[(2002), Theorem 5.1, and (2003)] and Lemma 4.1.

THEOREM 4.2. Suppose Xi,...,X, are p independent symmetric Lévy
processes on R, and let X denote X 1D --- @ X, which we assume is absolutely
continuous with an a.e.-positive density function at every time t € Rfr. Let @ be
the gauge function of X. Then for every Borel set G C (0, 00)?, the following are
equivalent:

1. Co(G) > 0.

2. With positive probability, L4 (X(G)) > 0.
3. Any a € RY can be in the random set X (G) with positive probability.
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REMARK 4.3. Theorem 4.2 asserts that, for every Borel set G C (0, 00)?,
(4.12) Co(G)>0 <= X '{0)NG#2  with positive probability.

In fact, (4.12) holds even without the assumption that the density function of
X (f) is positive almost everywhere; see Corollary 2.13 of Khoshnevisan and
Xiao (2002). In Section 6 we apply this minor variation of Theorem 4.2 to derive
Theorem 6.5.

We recall that X1 @ - - - ® X, is additive a-stable if X1, ..., X, are independent
isotropic «-stable processes. The following is a consequence of Lemma 4.1 and
Khoshnevisan, Xiao and Zhong [(2003a), Theorem 7.2], which improves the
earlier results of Hirsch (1995), Hirsch and Song (1995a, b) and Khoshnevisan
(2002).

THEOREM 4.4. Suppose X = X1 @@ X, is an additive a-stable process
in RY. Then, dim X(R_’;) =ap Ad, a.s. Moreover, for all Borel sets F C RY, the
following are equivalent:

1. Cg—qp(F)>0.
2. With positive probabllzty, M (F @ X(R )) > 0.
3. F is not polar for X that is, with positive probability, F N X(R \{0}) #+ Q.

REMARK 4.5. Note that the second part of Theorem 4.4 is of interest only
in the case that ap < d. When ap > d, X hits every point in R almost surely.
Therefore, X (Rp )= Rd a.s. In this case, there is a rich theory of local times and
level sets [Khoshnevisan, Xiao and Zhong (2003b)].

PROOF OF THEOREM 4.4. The first statement regarding the dimension
of X (R ) follows from Khoshnevisan, Xiao and Zhong [(2003a), Theorem 1.6],
whereas 1 & 2 for all compact sets F is precisely Theorem 7.2 of
Khoshnevisan, Xiao and Zhong (2003a). In the following we first prove 2 & 3
and then use 1t to remove the compactness restriction in 1 < 2.

For every reR”? \{0} the distribution of X (f) has a strictly positive and
continuous density. We write R? \{0} (0, c0)P U (8R \{O}) Lemma 4.1 implies
that, for every Borel set F' C Rd,

P{34{F ® X((0,00)")} > 0} > 0
(4.13) .
& P{FNX((0,00)7") %o} >0.

For the boundary dR” \{O} we apply Lemma 4.1 to additive stable processes that
have fewer than p parameters to obtain

4.14) P{AAF®X(ORY)}>0}>0 <« P{FNXOR’\{0})#2}>0.
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Therefore, we have proven 2 < 3 for all Borel sets F C R?. From the above, we
derive that, for every compact set F C R¢, 1 < 3. But Cd—ap(-) and C(-) are both
Choquet capacities, where

(4.15) C(F) =P{F N X(RY\{0}) # o}.

Thus, the compactness restriction on F' can be removed by Choquet’s capacibility
theorem [Dellacherie and Meyer (1978)], whence the validity of 1 < 2 in general.
O

We conclude this section by recalling the main results of Khoshnevisan, Xiao
and Zhong (2003a). The first is from Khoshnevisan, Xiao and Zhong [(2003a),
Theorem 1.5], which can be applied to compute the Hausdorff dimension of the
range of an arbitrary Lévy process; for earlier progress on this problem, see Pruitt

(1969).

THEOREM 4.6 [Khoshnevisan, Xiao and Zhong (2003a) Theorem 1.5].
Consider a p-parameter additive Lévy process X = {X (r e R in R? with Lévy

exponent W. Suppose that there exists a constant ¢ > 0 such that, for all £ € R¢,

(4.16) ReH{l—i—\IJ &)~ >cHRe{1+\IJ &)

Jj=1 Jj=1

Then, given a Borel set F C R?, E[A4 (X(R ) @ F)] > 0 if and only if there exists
P (F) such that

4.17) / |u<s>|21‘[Re{1+w &)~ dE < +oo.

j=1

As a corollary to this, Khoshnevisan, Xiao and Zhong [(2003a), Theorem 1.6]
obtained the following refinement of the results of Pruitt (1969):

COROLLARY 4.7. If X is a Lévy process in R¢ with Lévy exponent W, then
a.s.,
dim X (R4)
(4.18)

! ) d <—|—oo}.

= sup{y €(0,d): Re( —
{geR?: g)=1y  \1+W(E)/ I§]197Y

The next requisite result is from Khoshnevisan, Xiao and Zhong [(2003a),
Theorem 2.1 and Lemma 2.4], which characterizes E[A4 (X (G))] > 0 completely
in terms of its Lévy exponent W and G. Notice that it is more general than 1 < 2
in Theorem 4.2.
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THEOREM 4.8. Suppose X = {)?(;)};eRi is a p-parameter additive Lévy

process in RY with Lévy exponent V. Then, given a Borel set G C R”,
E[A4(X(G))] > 0 if and only if there exists u € P (G) such that

R 8®f=.x:j ()dg < +eo,

where

“.19) €, Xw,-<u>=pr /R e Timt b0 08) 1 (@5 ) ).
j=14¢ + YRy

5. Proof of Theorem 2.2. Next, for any fixed o € (0, 2], we introduce p
independent isotropic a-stable Lévy processes X1, ..., X, in R?, each of which
is normalized as follows:

(5.1) E[e$ X10] =7l veeRY u>0,1=1,...,p.

We assume that X1,..., X, are independent of the Lévy process X and then
consider the additive Lévy process {A(t)}teRl+p; this is the (1 + p)-parameter
+

random field that is prescribed by the following:
(5.2) A(t):=X(10) + X1(t) + -+ X, (1)  VteR[?

For this random field and any p € & (R;), we consider the random measure O,
on R? defined by

(5.3) Ou(f) = i fAD)u(dt),

where p is defined by (1.12). This is well defined for all nonnegative measurable
f:R? — Ry, for instance.

LEMMA 5.1.  For all probability measures i on Ry, and & € R?,
27P(1+ [P Ex, (1) < EI0,()]
2P+ NEID TP Ex ().

5.4)

PROOF. By Khoshnevisan, Xiao and Zhong [(2003a), Lemma 2.4], for all
EeRY,

E[10,.(&)I*]

(5.5) _ / e POy ‘Sj_’j|||f||ae—\So—lol‘I‘(Sgn(So—lo)S)M(dt)u(ds).

I+p I+p
Ry xR
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On the other hand, it is easy to see that
(5.6) / / ¢~ D=t i tIEN" =201 G4 g7 g — (1 4 £119) P
R xRY
Therefore,
(5.7) E[10, &) 1= (1 + %) P&y, ().
To finish the proof, we note merely that
(5.8) SAHEN") < A+ ED® < 2% A+ ).
(For the upper bound, consider the cases ||£]| < 1 and || €| > 1 separately.) [

We obtain the following upon integrating the preceding lemma [d&]:
LEMMA 5.2. Forall p € P(Ry),
5.9  277Cm)QPRY) <E[I10, 15 ey ] < 27 2m)!QIP RY,
where for any 8 > 0,

Qi (dg) 4 e
— =2 —_—
g = L En

REMARK 5.3. Since x¢ is bounded by 1 (Lemma 2.1), for any probability
measure 1 on R, 8X§ (u) < 1. Thus, for all 8 € (0,d),

(5.10)

(5.11) AR <00 /Rd Exe WIIENTF dE < 4o00.

Next, we develop a variant of Lemma 5.2. In order to describe it, it is convenient
to put all subsequent Lévy processes on the canonical probability space defined by
all cadlag paths from R into R?; see Khoshnevisan, Xiao and Zhong [(2003a),
pages 1107 and 1108] for the details of this more-or-less standard construction.
Then, we can define the measure P,, for each x € R?, as the measure that starts
the process A at A(0) = x. Formally speaking, we have P, :=P o (A(0) + x)~ L
Since A4 denotes the Lebesgue measure on the Borel subsets of R, we can then
define

(5.12) P,, (W) := fRd P,(W)dx and E,,[Y] ¢=dede,

for all measurable subsets W of the path space and all positive random
variables Y. An important fact about additive Lévy processes is that they satisfy
the Markov property with respect to the o -finite measure P; ,. See Khoshnevisan
and Xiao [(2002), Proposition 5.8] or Khoshnevisan, Xiao and Zhong [(2003a),
Proposition 3.2] for details.

We are ready to present the P, ,-analogue of Lemma 5.2.
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LEMMA 5.4. For all f:R? - Ry in L'RY) N L2RY), and for all
e PRy,

(5.13) 2771 I qery < EaallOW(NIP] = 270 FllSe qar-
where the measure Qﬁ is defined in (5.10).

__PROOF. In the notation of the present note, if we further assume that
f e £'(R?), then Lemma 3.5 of Khoshnevisan, Xiao and Zhong (2003a) and
symmetry together show that

(5.14) Ex,[10u (NP = @)~ fR I ®PENOL®) P dé.

The lemma—under the extra assumption that fe L1 (RY)—follows from this,
used in conjunction with (5.7) and (5.8). To drop the integrability condition on f,
note a mollification argument reveals that all that is needed is fe L2(R%); but by
the Plancherel theorem, this is equivalent to f € L2RYD. O

We are ready to dispense with the first part of the proof of Theorem 2.2.

PROOF OF THEOREM 2.2 (Firsthalf). Choose o € (0, 2] and an integer p > 1
such that

(5.15) ap:d—lB,

Then we introduce an independent p-parameter additive a-stable process X =
(X0}, cgr by

(5.16) X(1):=X1(t))+---+X,(1p)  VieRE.

This also defines a (1 + p)-parameter additive Lévy process A := {A(t)}t cRIHP
+

defined by (5.2).

Now suppose there exists a i € #(G) such that [ga Exe WIIE 1A= de < 4o00.
Then, Lemma 5.2 and Plancherel’s theorem, used in conjunction, tell us that there
exists a (measurable) process {£,,(x)} cgre such that:

L El e ay] = @) EIIO, 1 )] < 27°Q) (RY) < +00; see also Re-

mark 5.3.
2. With probability one, for all bounded measurable functions f:R? — R,

O,u(f) = fRd f(x)eu(x) dx.
Apply part 2 with f(x) =1 AGXR” y(x), and apply the Cauchy—Schwarz inequal-
ity to deduce that almost surely,

1= Ou(lA(GxRi)) = /Rd Wﬁu(x)dx

(5.17)
< \/xd(A(G X ROVl g2Rty-
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By the Cauchy—Schwarz inequality and part 1,
1
- 2paQZP(Rd)'

(5.18) E[14(A(G x R)))] =

E[HEM ||£2(Rd)

Since u € £ (G) can be chosen arbitrarily as long as Qu (R?) < 400, and because
of Remark 5.3 and (5.15), we have demonstrated that

(5.19) e 1nf » Ex(WIENP4de <+00 = E[r(A(GxRY))]>
According to Theorem 4.4, and thanks to (5.15), for any Borel set F C RY,
(5.20) E[M(F®XRY)]>0 = Cuz(F)>0.

Since X is independent of X, we can apply this, conditionally, with F := X (G),
and then integrate [dP], to deduce that

(5.21) E[x(A(G xRY))] >0 <<= E[Cs(X(G))]>0.
This and (5.19) together imply that

(5.22) inf / Exe WIENF~4de < +00 = E[Cs(X(G))] >0
neP(G) JRd
This proves fully half of Theorem 2.2. [

PROOF OF THEOREM 2.2 (Second half). We now prove the more difficult
second half of Theorem 2.2; that is,

(5.23) E[Cs(X(G))]>0 = inf Exe WIENP~1de < +o0.
neP(G) JRd
In so doing, we can assume without loss of generality that the set G is compact.
Indeed, consider both sides, in (5.23), of “=" as set functions in G. Both of
the said functions are Choquet capacities. Hence, Choquet’s theorem reduces our
analysis to the study of compact sets G.
Henceforth, {¢.}.~0 denotes the Gaussian approximation to the identity,

2
(5.24) Qe (x) 1= 2me)~4/? exp<—”2x—”2) vxeRy e>0.
&

As we did earlier, we choose « € (0, 2] and an integer p > 1 such thatap =d — 8.
We bring in p independent a-stable Lévy processes X1, ..., X, and construct the
corresponding additive Lévy process A := X @ X defined by (5.2).

Let us start with setting some preliminary groundwork. To begin with, we define
a (1 4+ p)-parameter filtration § := {F(t)} (R by defining §(t) to be the sigma-

algebra defined by {A(r)}r<¢. Without loss of generality, we can assume that each
F(t) has been completed with respect to all measures P, (x € R?). We remark that
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§ is, indeed, a filtration in the partial order <. By this we mean that whenever
s < t, then §(s) C F(t); a fact that can be readily checked.

Next we define, for any u € £(G), the (1 + p)-parameter process
M. (t)}teRir-Fp as follows:

(5.25) M, (t) :=E;,[0,(¢)|5®]  VteRP,

where O, (¢,) is defined by (5.3). It should be recognized that M, ¢, is a (1 + p)-
parameter martingale in the partial order < and in the infinite-measure space
(2,8, Py,). By a martingale here, we mean that whenever s < t, then P; ,-almost
surely,

(5.26) Ej [Mup: (OS5 (8)] = M@ (s).

By specializing Lemma 4.1 of Khoshnevisan, Xiao and Zhong (2003a) to the
present setting, we obtain the following:

1
Ey[Mupe (O] =1 Vte R++p,

2 _ o —
(527)  sup By, [(Mupe(t)7] < @m)™* f %= ()I’E[10,. (&) "1 d&
teR: TP R?
+
pa | —~12 .
E 2 ||¢8||£2(QZP)7
see Lemma 5.1 for the last line.
Next, we work toward a bound in the reverse direction. For this, we note that
for any s € Rrrp ,

528 Mupe® 2B [ v.a@m@ofso]= [ Pogaman.

t>s

where
(5.29) Pg(x) :=E[g(x + A(t)]  VteRL™” xecR?

and the last equality in (5.28) follows from the Markov property of the additive
Lévy process A under P, ,. See Khoshnevisan and Xiao [(2002), Proposition 5.8]
or Khoshnevisan, Xiao and Zhong [(2003a), Proposition 3.2].

Now suppose that G C (0, 0o) is compact, and E[Cg(X (G))] > 0. By (5.21),
this is equivalent to assuming

(5.30) E[*(A(G x RY))] > 0.
By (5.28), P; ,-almost surely,

M, (s) > A Pt_s@: (A(s))p(dt) - 1 acs)|<s)
>s

(5.31)
= | E[gs(A(s) + A'(t —8))|A(S) | (dt) - L acs)|<s)

t>s
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where [A’ (t)}teRl+p is an independent copy of {A(t)} In particular,
+

teRer '
P; ,-almost surely,

(5.32) MM(pg (S) > f inf E[(pg (Z + A/(t — S))][L(dt) . 1{||A(s)||§8}-

t>s zeR7 : ||z]| <8

On the other hand, one can directly check that

/t inf  E[g:(z+ A'(t—s))]n(dt)

szeR4 1 |z||<8

00 OO 00 14 . N
_ / / . / inf  Pesge(2)e” Zi=1" u(dto) df.
S0 51 N

p 2€R?:|z]| <8

(5.33)

According to Lemma 3.1 of Khoshnevisan, Xiao and Zhong (2003a),
Pe_s@:(0)

(5:34) _ (271)41/(1e—(ro—so)w@)—zj;l<r,—s,-)||s||“—<1/2)82||s||2ds.
R

Because the left-hand side is strictly positive, so is the right-hand side. In addition,

o8 oo 00 P s -
/ f / Pespe(0) e~ Z7=1Y 11 (d1o) di
so  Js1 Sp

= 27)~¢ / > / o~ (/D2 P—(0—50) ¥ (®)
(5 35) S0 R¢

P o0 .
« H/S. e~ ODIEI=Y gy dg 1 (dto)
=1Y5J

— )l T f * / 122N P-t0-swe) 45
so JRI I+ [[§11%)P

We plug this into (5.32) and deduce the following from Fatou’s lemma: P, ,-almost
surely, for all s € pr ,

NP
M6 (8) > 1 as) <5y 2m) 4 (1 4 o(1))e ™ Zi=t*i

~ d
y / / 67(1/2)82“5HZ*(IO*SO)‘I’(%)750[#(071‘0),
b JR (I + 1517

where o(1) is a term that goes to 0, uniformly in 5§ and p (but not &), as § — 0.
(This follows merely from the Lipschitz continuity of ¢;.)

For any § > 0, define G® to be the closed 8-enlargement of G, and note that
G? is compact in R;. Choose some point A ¢ R, and let 7%/ denote any
measurable (Q4 N G?%) U A-valued function on 2 such that 7%+ # A if and only if
there exists some 7 € [0, []” such that ||A(T%!,7)| <. This can always be done

(5.36)
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since the X ;’s have cadlag paths, and since B(0, ) := {x € R?: | x| <8} has an
open interior. It may help to think, informally, that 7% is any measurably selected
point in G? such that, for some 7 € [0,177, ||A(T5’l, f) || <4, aslong as such a point
exists. If such a point does not exist, then the value of 7%/ is set to A. [Warning:
This is very close to, but not the same as, the construction of Khoshnevisan, Xiao
and Zhong (2003a).] Thus, (5.36) implies that P, ,-almost surely,

Q)= (1 +0(1))
sup Mu(pg (S) > l{T‘S*l;EA} i
1+p eP

+
o o= (/DEENP—(to—THW(E)
X d dry).
Jrs s (1+ [ s pdio)

Finally, we choose i € P(G?) judiciously. Fix [ > 0, and define

(5.37)

P AT% € o, T% £ A, ||A(0)|| <k}
P, (T # A, |A0)|| <k}

(5.38) wok (o) =

Then, thanks to (5.30), for all sufficiently large &, ,u‘s’k € P(G?); see Khoshnevisan,
Xiao and Zhong [(2003a), (4.3)] and its subsequent display. Furthermore,
P, ,-almost surely,

2m) "4 (14 o(1))

sup  Mysk@e(S) = Lipoisn ja))<ky

1+p el’l

(5.39) i

o o= (1/DEEIP—to—T>HW (&) sk

X d H(dtg).
/r /R (It [El)? s

We can square both sides of this inequality, and then take expectations to deduce
that

2

Ex, |:( sup Mué.k(pg(S)> }
seRr'p
> Py AT # AL A <k} x 2m) (1 + 0(1))e ™!
00 2

(5.40) <B ([ [ denttan) |15 2 AL a0 <k

=P, (T # A, A <k} x @m) (1 +o(1))e >

0/ oo o o= (/DENENP—(x =)W (&) 5k 2
x dé it dx) ) b dy).
A P e

From the Cauchy—Schwarz inequality, after making an appeal to the fact that in
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the integrand x > y, we can deduce the following:

2
Ede sup Mﬂa,kfps(S)) }

I+p
seR,

>P, (T £ A, |AO)]| <k} x 27) 24 (1 4 o(1))e 2!

o.¢] o0 5 )
x </ / / 67(1/2)5 €= —|x—y|¥(sgn(x—y)E)
0 y R4

2
X [+ E]9)P1" dé uav"(dxm“(dy)) .

This time, o(1) is a term that goes to O, uniformly over all £ > 1, as § — 0.
We intend to show that, in the preceding display, we can replace, at little cost,
/. yoo by /5~ In order to do this, we need some preliminary setup. Most significantly,

(5.41)

we need a new partial order on the enlarged parameter space R]++p .
For any s, t e pr , We write
(5.42) st &= s> butforall j=1,...,p, s; <t;.

This is an entirely different partial order from <, and gives rise to a new (1 + p)-
parameter filtration R := {9R(t)} teRIFP? where 93(t) is defined to be the sigma-
+

algebra generated by {A(r)}r<¢. Without loss of generality, we can assume that
each $R(t) is complete with respect to every P, (x € R?). As we did for §, we
remark that R is a filtration in the new partial order < and, under the o -finite
measure P, ,, X satisfies the Markov property with respect to R. (The Fraktur
letters § and R are chosen to remind the reader of “forward” and “reverse,” since
they refer to the time-order of the process X.)

Consider the (1 4+ p)-parameter process N s@e = {NM/c,Mp,S (t)}teRH»p that is
+
defined by the following:
(5.43) N6 (®) 1= B3 [0 s (@) IR,

Clearly, this is a martingale in the partial order <.
By using a similar argument as that which led to (5.41), we arrive at the
following (here, it is essential to work with the infinite measure P, , instead of P):

2
EA4|:< sup Nué,kgl)g(S)) ]

I+p
seR}

> P, (T # A, [AO)] <k} x Q1) (1 + o(1))e 2

o ry 251812
. (/ / / o~ (1/DE2E P =[x =y W (sgn(x—y)E)
0 0 JR4

2
x (L E19)P1" dé W(dx)u“(dy)) .

(5.44)
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[En route, this shows that the terms inside (- - 9?2 are nonnegative real too.] Thus,
we add (5.41) and (5.44), and use 2(a? +b?) > (a +b)*—valid for all real a, b—to
obtain the following:

Exd[< sup Mua,kfﬂs(s)>2]+EM[< sup Nﬂa'k(pS(S))Z]

14+p 1+p
seR seR,

> Py (T # A, |AO)] < k) x ( +0(1)>62pl

2(2m)2d

o0 o0 5 5
X (/ / / 87(1/2)8 IENI"—|x—y|W(sgn(x—y)E)
0 0 R4

2
[+ €171 de W(dx)u“(dy)) .

(5.45)

Now the integrand is absolutely integrable [d& x du*?® x du*?®]. Thus, by the
Fubini-Tonelli theorem, we can interchange the order of the integrals, and obtain
the following:

o oo o o= (1/DENEIP—Ix—y|¥(sgn(x—)§) 5k 5k
dg p>*(dx)p**d
L[ NERTICY & K@)t (dy)

e~ (/D281 sk
4 =/ — :
(-:40) o T Ty e 0

—ap ()4 —(1/De?|€I1* P —p 2V 15512
SR Q@) 2 27 O Wl
In the above, the first inequality follows from (5.8) and (5.10), and the second
inequality follows from 0 < @z (&) < 1.

In other words, after recalling (5.10), we arrive at the following:

Em[( sup Mﬂa,k%(s))z} +EM[< sup Nﬂs’k%(s))z]

seRHp seRHp
(5.47) ! '
1+ o(1)

2 Py (T # A NAON =< k) X e 18 e, -
We recall that o(1) is a term that tends to zero, as § — 0, uniformly in all of the
variables except €.

It turns out that, under the infinite measure P, ,, both filtrations § and R are
commuting in the sense of Khoshnevisan [(2002), page 233]; see Khoshnevisan,
Xiao and Zhong [(2003a), proof of Lemma 4.2, page 1111] for a discussion of
a much more general property. Thus, by the Cairoli inequality [Khoshnevisan
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(2002), Theorem 2.3.2, Chapter 7],

2
E,\d|:< sup MMS,kQDS(S)> }541”+l sup EM[MLZL&’«(S)]

I+p 1+p
seR seR

2
(5.48) =471 sup E;,[(0,54(0e)) ]
seRr'p
pHlapa =2
=< 4 2 ”(pé‘ ||°C2(QZ§,k)

[cf. (5.25) and (5.27); the fact that P, is not a probability measure does not cause

any difficulties here]. Moreover, the preceding remains valid if we replace M x.s

by N,ks everywhere. Thus, solving the preceding two displays leads us to the
following:

(5:49) Py (TP # A JAO) <k} < P 2P0 (14 o) 18 I g0 -
Mé,k
Now we let k — oo and appeal to Fatou’s lemma to see that there must exist

w® € P(G?) such that

(550) Pkd{TS,l # A} < ezpl 23(1+ap)+2}7(1 + 0(1)) ”@”:C%(Qap).

8

In order to deduce the above, note that all of the probability measures { uk"s}kz 1
live on the same compact set G°. Therefore, we can extract a subsequence that
converges weakly to w® € P(G?). To finish, note that |<,’0§($)|2 = exp(—82||$||2)
is a bounded continuous function of & and it is in L' (R?). Hence, by the Fubini—
Tonelli theorem, we have

— 12
||§05 ||£2(Qz18),k)

—|s—t|\W(sgn(s—1)§)
= —e25]12 € d] 5.k (g k(g
/f[/we (Tt fefyer 45 (@@,

and the kernel in the brackets is a bounded continuous function of (s, 7). So we
obtain the asserted bound in (5.50).

Next, we let 6 |, 0 in (5.50), and appeal to Fatou’s lemma and compactness once
more in order to obtain the following: There exists u € £ (G) such that

(5:52) Piy0 € AG X 10.717)) < p1.all@ll 3 -

(5.51)

where ¢ o 1= 2Pl 23172 +2P We can now let ¢ | 0, and appeal to the
monotone convergence theorem, to see that

E[*(A(G x [0,1]7))] <Py, {0 € A(G x [0,]7)}
(5.53) ) Cpila
=Cpla EIE)% ||‘P8||£2(sz) = W-
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In accordance with Remark 5.3, for this choice of u € (G), we have the
following:

(5.54) E[A(A(G x[0,1]7)] >0 fRd & WIEN7P dE < +o0.

At this stage, we can apply Theorem 4.4 [see also (5.20)], conditionally, with
F := X(G) to deduce that (5.30) holds if and only if €4, (F) > 0 with positive
probability. Hence, we have proven (5.23), and this completes our proof. [

REMARK 5.5. Our proof of Theorem 2.2 is a self-contained argument for
deriving the following:

(5.55) E[Cs(X(G)]>0 <= inf / Exe (WIENP~1dE < +o0.
HeP(G) JRE
We can then use Proposition 2.8 to conclude that the preceding is also equivalent
to the condition that X (G) almost surely has positive S-dimensional Bessel-Riesz
capacity.
In this remark, we describe a proof that (5.55) implies Proposition 2.8. To do
so, we need only to prove that

(556)  inf fRd Ex(WIENIPTdE <400 = CpX([G)>0 as.
That is, we assume that there exists u € $(G) such that [ga 8)(‘E (W& |A—d d§¢ <
+00, and prove that, with probability one, Cg(X (G)) > 0.

For such a probability measure u € $(G), we define the occupation mea-
sure A, of X by A,(A) := [14(X(s))u(ds), for all Borel sets A C RY.
Informally, this is exactly the same as O, (1), where p = 0; see (5.3). Note that
Ay € P(X(G)) ass. and thanks to Plancherel’s theorem in the form of (7.22) be-
low, there exists a constant Cii,ﬂ such that Eg(A,) = c&’ﬂ Jra |K;(.§)|2||§ 14 dg.

On the other hand, by (5.7) (with p :=0), E[|//\;(§)|2] = gxs (). Thus,

(557 EIEs (A= clp [ Er G0 lEN 7 de.

which is finite. Thus, Eg(A ) is finite almost surely, whence (5.56).

6. Kahane’s problem for self-intersections. We now return to Kahane’s
problems, mentioned in the Introduction, regarding when X (F) N X(G) # <& for
disjoint sets F and G in R,. The following is the most general answer that we
have been able to find.

THEOREM 6.1. If X is a Lévy process in R with Lévy exponent W, then given
any two disjoint Borel sets F,G C Ry, E[ (X (F) © X(G))] > 0 if and only if
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there exists u € P (F x G) such that

| Eronswrds
(6.1)

- /R ) / / Xe (51— 1) X (52 — ) (ds) p(dr) dE < +o0.

If, in addition, the distribution of X (t) is equivalent to Lg for all t > 0, then the
above condition (6.1) is also equivalent to P{X (F) N X(G) # @} > 0.

In the symmetric case, x¢ is real and positive. So by the Fubini—Tonelli theorem,
we have the following:

COROLLARY 6.2 (Kahane’s problem). Let X be a symmetric Lévy process
in RY with Lévy exponent V. If the distribution of X (t) is equivalent to \g for all
t >0, then P{X (F) N X (G) # @} > 0 ifand only if Cy(F x G) > 0, where for all
x € R?,

(6.2) o= [ ae®xeds = [ etV gg,

EXAMPLE 6.3. If X is a symmetric a-stable Lévy process in R, then
P(E)>0 and c||&||* < V() < Cl&||* for some constants 0 < ¢ < C, and
we readily obtain the following consequence which solves the problem, due to
Kahane, mentioned in the Introduction:

(6.3) PIX(F)NX(G)#2}>0 <= Cyu(F xG)>0.

This was previously known only when o = 2; that is, when X is a Brownian motion
[Khoshnevisan (1999), Theorem 8.2].

Now we begin proving our way toward Theorem 6.1. The first step is a
simplification that is well known, as well as interesting on its own. Namely, in
order to prove Theorem 6.1, it suffices to prove the following:

THEOREM 6.4. Suppose X| and X» are independent Lévy process in R¢ with
Lévy exponents V| and V». Then, given any two Borel sets F| and F», both in R,
E[Aq4(X1(F1) © X2(F2))] > 0 if and only if there exists i € P (F1 X F) such that

(6.4) /R € g (1) dE < o0

If, in addition, the distribution of X1 6 X3 (f) is equivalent to A4 for all e (0, oo)z,
then the above condition is also equivalent to the condition that P{X{(F1) N
X2(Fy) # @} > 0.
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PROOF.  Consider the two-parameter additive Lévy process X=X 1 © Xo.
The Lévy exponent of the process X is the function W (§) := (W¥1(§), W2(—§)); of
course, Wy (—£) is the complex conjugate of W, (&). The necessary and sufficient
condition for the positivity of E[A;(X1(F1) © X2(F3))] follows from Theorem 4.8.
To finish, we can apply Lemma 4.1 with the choices, F := {0} and G := F| x F>.

O

We are finally ready to prove Theorem 6.1.

PROOF OF THEOREM 6.1. It suffices to prove this theorem for F and G
compact subsets of R.

We can simplify the problem further by assuming, without loss of generality,
that there exist 0 <a < b < ¢ < d such that F C [a, b] and G C [c, d]. Choose
any nonrandom number t € (b, ¢), and note that the translation invariance of iy
implies that 1;(X (F) © X(G)) > 0 if and only if Ag(X1(F) © X2(G & 1)) >0,
where X () :=X() (0<t<t)and X,(¢t) :=X( +7) — X () (¢t = 0). Clearly,
X1 and X are independent Lévy processes both when exponent W is verified
automatically. Thus, by Theorem 6.4,

E[*(X(F)© X(G))] >0

(6.5) )

= uey’(glecer)/Rd Exewx_e (W) d§ < +o0.
By the explicit form of the latter energies [cf. (6.1)], the above condition is
equivalent to the existence of v € (F x G) such that [pa 8XE®X7$ (v) dé& is finite.
This proves the first half of the theorem.

Now suppose, in addition, that the distribution of X (¢) is equivalent to A4 for
all # > 0. Consider the two-parameter additive Lévy process X := X1 © X5, where
X1 and X, are theqsame processes we used earlier in this proof, and note that
the distribution of X (7) is equivalent to A4 for all 7:= (11, n) € (0, 00)%. Hence,
Lemma 4.1 implies that

PIX1(F)NX2(Go1)#2}>0

(6.6) '
ue?l(ngx(;) Rd 8X§®X—s (n)dé < +o0.
Equivalently,
P{IX{(F)NX2(GOo1)#3|X(1)} >0 with positive probability
6.7)

where X(7) denotes the sigma-algebra generated by {X (u); u € [0, t]}. Now,
X5 is independent of X(7) and X;. So we can apply Lemma 4.1 [with p :=1,
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F replaced with Z & X (F), and X replaced with X»] to deduce that for any
a.s.-finite X(7)-measurable random variable Z,

PIZe X1(F)NX2(Go1)#2|X(1)} >0 with positive probability

(6.8) » 8 d
e (FxG) Jrd xe®@x—e (W) d§ < +o00.

Choose Z := — X (7) and unscramble the above to conclude the proof. [J

Kahane (1983) has also studied the existence of self-intersections of a
symmetric stable Lévy process X = {X(¢#)} when ¢ is restricted to the disjoint
compact subsets Eq, Ea, ..., Ex of Ry (k > 2). The proof of Theorem 6.1 can be
modified to give a necessary and sufficient condition for P{X (E{)N---N X (Ey) #
@} > 0. For simplicity, we content ourselves by deriving the following result
from Theorem 4.2 under the extra assumption that X is symmetric and absolutely
continuous. We point out that when k = 2, the conditions of Theorem 6.5 and
Corollary 6.2 are not always comparable.

THEOREM 6.5. Let X be a symmetric Lévy process in R with Lévy
exponent V. Suppose that, for every fixed t > 0, e 'Y ) € L1 (RY). Then, for all
disjoint compact sets E1, ..., Ex CRy, P{X(E))N---NX(Ey) # T} >0 ifand
only if Cy(Ey x Ey x -+ x E) > 0. Here,

k
— (2)~dk=1D) _ W (E_ —
fx) = Qn) /Rd(kl)exp( ngu,w(s_,_] g_,))dg

(6.9)

Vx e RF.
We have written € € RI* =D g5 & := £, ® --- Q &_1, where §j € R?. In addition,
o : =& :=0.

PROOF. By the proof of Theorem 6.1, it suffices to consider k independent
symmetric Lévy processes X1,...,X; in RY with exponent W. We define a

multiparameter process X = {)2 ®)}, cRk with values in R&—14, by

(6.10) X(1) = (Xa(t2) — X1(t1), ..., Xe () — Xx—1(te—1)).

Then X can be expressed as an additive Lévy process in R¥~D4 with Lévy
exponent (W1, ..., W), where forevery j =1, ..., k, W; is defined by

6.11)  W;E)=V(E 1 —&) VE=(EL.... &) eREDY

It is easy to verify that, under our assumptions, Xisa symmetric and absolutely
continuous additive Lévy process whose gauge function is given by (6.9). Because
P{ﬂ’;zl X;(Ej) # @} > 0if and only if P{i_l(O) N(Er x--- X Ey) #3} >0,
Theorem 6.5 follows from Theorem 4.2 and Remark 4.3. Related information can
be found in Khoshnevisan and Xiao [(2002), pages 93 and 94]. [J
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7. Examples of capacity and dimension computations.

7.1. Isotropic processes: image. Throughout this section we consider an
isotropic Lévy process X := {X(#)};>0 with an exponent W that is regularly
varying at infinity with index « € (0, 2]. Thus, we may write

(7.1) wE) =&l VE RN}

Here, k:(0,00) — R} is a function that is slowly varying at infinity. We now
derive the following application of Theorem 2.2 for a broad class of such
processes.

THEOREM 7.1. Suppose k : (0, 00) — R is continuous and slowly varying
at infinity. Then, for any nonrandom Borel set G C Ry, and all g € (0, d),

(7.2) G,g(X(G)) =0 a.s. << ng (G)=0,
where
(7.3) g (x) := |x| 7P/ e (x| Ty A,

Here, k* is the de Bruijin conjugate of k.

REMARK 7.2. It is known that ¥ is a slowly varying function [Bingham,
Goldie and Teugels (1987), Theorem 1.5.13]. In many cases, the function ¥ can be
estimated and/or computed with great accuracy; see Bingham, Goldie and Teugels
[(1987), Section 5.2 and Appendix 5].

REMARK 7.3. 1If, in Theorem 7.1, we further assume that the function « (e")
is regularly varying at infinity, then we can choose g, as follows:

-B
(7.4) &uy=m*“pﬁiﬂ .
]

The proof of this will be given in Remark 7.6 below.

Because Cy is determined by the behavior of f at the origin, Theorem 7.1
follows from Corollary 2.4 at once if we could prove that

(7.5) 0 < liminf Ja—px) < limsup Ja-p) <

Ix[=0 g (x) =0 8k (X)

+00
Recall (2.7), integrate by parts, and change variables to see that
o0 o “l/a
(7.6) MW%@szw/ e KU B g,
0

where vy ;= Ag_1 (Sd ~1). Our next lemma will be used to describe the asymptotic
behavior of f;_g(x) for x near zero. We adopt the following notation: Given two
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nonnegative functions / and g, and xg € [0, oo], we write h(x) < g(x) (x = xq)
to mean that there exists a neighborhood N of x¢ such that uniformly for x € N,
the ratio of h(x) to g(x) is bounded away from zero and infinity. (If xo = +o0,
neighborhood holds in the sense of the one-point compactification of R,. If no
range of x is specified, then the inequality holds for all x.)

LEMMA 7.4. Under the conditions of Theorem 1.1, for any 8 > 0,
o o
(7.7) /eqmmwwxg (n — 00),
0
where &, is any solution to €5k (ne,) = 1.

PROOF. Let us begin by proving the existence of {¢,},>1. It follows from
(7.1) that, for every fixed integer n > 1, lim,_, o x%k (nx) = 0 [since WV (0) = 0]
and lim,_, o X%k (nx) = oo (since « is slowly varying at infinity). The assumed
continuity of « in (0, co) does the rest.

Next we note that, for any integer n > 1,

(7.8) (ney) %k (ney) =n®.

This implies that lim,,_, 5, nE; = +00.
Now we estimate the integral in (7.7). It is easier to make a change of variables
(s :=r/e,) and deduce the following:

(7.9) /oo e—r“l{(nr)rﬁ—l dr = 85 /ooe—af,‘lc(nens)s"sﬁ—l ds ‘= E,I?Tn.
0 0

Our goal is to show that 7,, < 1 (n — 00). Note that if x(x) < 1 (x — 00), then
g, =<xlandso T, <1 (n— 00).

In the general case, it is not a surprise that this is done by analyzing the integral
over different regions; this is what we do next. We will need to make use of the
representation theorem and the uniform convergence theorem for slowly varying
functions; see Bingham, Goldie and Teugels (1987).

Thanks to (7.8), we have

o0 o o
/ e n Kk (neys)s ﬁ—lds

/ exp( enk(ne,)s* M)sﬁ_lds

Kk (nep)
[y

<f exp(—s*~ HsP~lds < oo,
1

(7.10)
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where 0 < § < « is a constant, and we have used the representation theorem for «
in order to derive that

(7.11) knens) _ s

> for all n large enough.
Kk (ney)

On the other hand, since x is nonnegative, we have

1 1
(7.12) / e Enk(nens)s of—1 go / sPlds = l
0 0 B

Finally, it follows from (7.8) and the uniform convergence theorem for « that

2 2
/ e Enknens)s® (f=1 go / exp(—s“ 7K(n8"s))s5_l ds
1 1

K (nep)

(7.13)

2
— / exp(—s®)sP 1 ds as n — o0o.
1

Combining (7.10), (7.12) and (7.13), we see that T, < 1 (n — 00), as asserted.
O

LEMMA 7.5. Under the conditions of Theorem 7.1, (7.5) holds.

PROOF. Let f(x) := x%(x) (x > 0). Because f is regularly varying at
infinity, it has an asymptotic inverse function f~ which is monotone increasing
and regularly varying with index 1/«; see Bingham, Goldie and Teugels [(1987),
page 28]. Furthermore, it follows from Proposition 1.5.15 of Bingham, Goldie and
Teugels (1987) that £ can be expressed as

(7.14) fe(y)'vyl/“/c#(yl/“) as y — 00,

where «* is the de Bruijin conjugate of «.

Now we apply Lemma 7.4 with n := |x|~!/%, and recall (7.6), to deduce that
|x|ﬁ/°‘fd,,3(x) = e,’? (Ix] = 0). For all n > 1, since e,k (ne,) =1, we have
f(ne,) = n“. Recall that ne;, — oo as n — 00, so our remarks on f* prove
that &, ~ n~' f<(n%) ~ «*(n) (n — oo). Whence we have |x|’3/”‘fd_/3(x) =
k(x| *)]# (]x| — 0). This completes the proof of Lemma 7.5. [J

REMARK 7.6. In order to prove Remark 7.3, we will use the following
connection between « and its de Brujin conjugate «*:

(7.15) K@) ~ (e )] (x> o0);

see Bingham, Goldie and Teugels [(1987), Theorem 1.5.13]. Now we assume,
in addition, that «(e’) = t¥£(t) for t > 0, where y is a constant and £(-) is
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slowly varying at infinity. Then we can write x (x) = (Inx)”¢(Inx) for all x > 1.
Consequently,

an#(x):|y 2(Inx + Ink*(x))

# _
(7.16) K (xk™(x)) —K(x>[1 + £(Inx)

Inx

Since «* is slowly varying at infinity, we have Inx#(x) = o(Inx) as x — oc. This,
and the representation theorem for £(-), together imply that £(Inx + In k*(x)) ~
£(Inx) as x — oo. Hence, it follows from (7.15) that

(7.17) KF(x) < (x — 00).

e (x)

Using again the assumption that « (¢) is regularly varying at infinity, we deduce
that Theorem 7.1 holds for the function g, defined by (7.4).

7.2. Dimension bounds: image. For our next example, we consider the case
where X is an isotropic Lévy process in R? and satisfies the following for two
fixed constants &, n € (0, 2]:

(7.18) IENTOD < w(E) < gD (Jg]| - o0).
A change of variables reveals that, for any g € (0, d),

log fa- log fa_
n ril log(1/r) rl0 log(1/r)

Solve for the critical 8 to see that I (G) > §dim G and J(G) < ndim G. Thus, in
this case,

(7.20) 6dimG <dimX(G) < ndimG a.s.

P
)

Note that the above includes the isotropic «-stable processes, as well as Lévy
processes with exponents that are regularly varying at infinity. Examples of the
later processes can be found in Marcus (2001). More generally, a large class of
Lévy processes satisfying (7.18) can be constructed by using the subordination
method. Let Y := {Y(#)};>0 be an isotropic a-stable Lévy process in R? and
let v := {r(t)};>0 be a subordinator with lower and upper indices o and S,
respectively. Then the subordinated process X := {X (#)};>0 defined by X (¢) :=
Y (z(t)) is a Lévy process satisfying (7.18), with § = o and n = Ba. For other
results along these lines see Blumenthal and Getoor (1961) and Millar (1971).

7.3. Isotropic processes: preimage. Suppose X is isotropic, satisfies the
absolute continuity condition of Corollary 3.2, and the regular variation condition
(7.18) holds. Then, for any y € (0, 1),

(7.21) ||g "~ Do) <Re

1 3(y—D4o(1)
<Re( g ) < el (IEll > o).
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Now recall that, for any 8 € (0, d), the inverse Fourier transform of RY > x >
llx|I~# is a constant multiple of £ — || =4 Thus, by Plancherel’s theorem, for
any v € fP(Rd),

(7.22) Ep(v) =cap /R CD© P17 ag:

see Mattila [(1995), Lemma 12.12] and Kahane [(1985a), page 134]. Thus, thanks
to the Frostman theorem (2.8), we have the following calculation in the present
setting:

n+dmR —d

R §+dimR —d
023 e s X T Ry <

8

When § =5 :=«, (3.2) and (3.3) are ready consequences of this.

In fact, one can do more at little extra cost. Instead of isotropy, let us assume
that W satisfies the sector condition: As ||&|| — oo, ImW (&) = O(ReW (§)).
A few tedious, but routine, lines of calculations (see below) show that given any
y € (0, 1), W=7 also satisfies the sector condition, and so there exists a constant
¢ > 0 such that, for all £ € RY,

(7.24) ¢ <Re( ! >< !
' 1+wE)|-r ~ 1+ Wl=rE)) ~ 1+ W@

If, in addition, there exist 8,7 € [0,2] such that ||£]|°T°() < ReWw (&) <
gD (||| = o0), then (7.23) holds. Another simple consequence of this
example is that (3.4) continues to hold for all strictly a-stable processes. We leave
the details to the interested reader, and conclude this subsection by verifying the
claim that whenever W satisfies the sector condition, then so does W for any a € R
with |a| < 1.

Write W(z) := |W(z)|e?®), where 6(z) € [—m, 7]. By the sector condition
on W, there exists ¢ > 0 such that, for all || £|| large enough, |ImW (§)| < cReW (§).
But

Imy )| _
el - Vite

where 7 :=sin~!(¢/+/1 + ¢2). This means that for any fixed a € R with |a| < 1,
cos(af(&)) > cos(an) > 0 as soon as ||| is large enough. Therefore, there exists
& :=cos(an) > 0 such that for any a € R with |a| < 1, and all ||| large,

(7.25) |sin(0(£))] = = sin(n) < 1,

(7.26)  ReW“(§) = [¥ ()| cos(ab (§)) = &|W(§)[* = e| W (§)| = [Im(¥*(£))].

This proves that the sector condition holds for W¢.
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7.4. Processes with stable components. A (Lévy) process X with stable
components is a d-dimensional process with independent components X1, ..., X,
such that X; is an oj-stable Lévy process in R%, where d = Zﬁ.’:la’ . By
relabelling the components, we can and will assume throughout that 2 > o >
a>--->ap>0.

Pruitt and Taylor (1969) have studied the range of X, and proved that, with
probability one,

ai, if ) <d,

727 dim X (R.) =
(7.27) mXRD) =1 —a ). ifa;>di=1.

Becker-Kern, Meerschaert and Scheffler (2003) have recently extended (7.27) to a
class of operator-stable Lévy processes in R¢, which allow dependence among the
components X1, ..., X,. Their argument involves making a number of technical
probability estimates, and makes heavy use of the results of Pruitt (1969). As a
result, they impose some restrictions on the transition densities of X.

In the following, we give a different analytic proof of the result (7.27). Since
we do not need probability estimates, our argument works for more general Lévy
processes than those of Pruitt and Taylor (1969). In particular, we expect that
our method will work for the cases that have remained unsolved by Becker-Kern,
Meerschaert and Scheffler (2003).

PROPOSITION 7.7. Let X be a Lévy process in RY, with d > 2, whose Lévy
exponent U satisfies the following:

(7.28)

as ||| — oo.

1 1
Re( ) = =5 -
ERTGYA VAN
Then almost surely,

ai, ifay <di,

(7.29) dimX(R}) = {1+oe2(1 _“1_1)’ ifar > d,.

REMARK 7.8. Condition (7.28) is satisfied by a large class of Lévy processes,
including the Lévy processes with stable components considered by Pruitt and
Taylor (1969), as well as more general operator-stable Lévy processes. Moreover,
one can replace the power functions |£;|% by regularly varying functions and the
conclusion still holds. In particular, (7.29) still holds if X is a Lévy process in R?
whose components involve independent asymmetric Cauchy processes.

PROOF OF PROPOSITION 7.7. For any y > 0, it follows from (7.28) that the
integral in (4.18) is comparable to
1 dé&

(7.30) I, = / A ,
P gera gz 1+ X0 (€514 €04
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Notice that 1, = oo for all y > «,. Hence, we always have dim X (R ) < «; almost

surely (Corollary 4.7).

Now we derive the corresponding lower bound in the case that oy < dj. It is
sufficient to work with the two-dimensional Lévy process X = (X1, X»). Hence,

without loss of generality, we will assume that d = 2.

Clearly, if di = d = 2, then it follows from (7.30) that [, < oo for all
0 <y <ajy. Thus, Corollary 4.7 implies dim X (R;) > o, almost surely, as
desired. So we only need to consider the case when d; =1 and o] < 1. Write

. [/I/er/“’/l] 1 dé dé
y - o Ji 1 0 1_{_%-;11 +S§‘2 glz_}/ +§-22_V
00 00 1 d&
[ as | R
1 1 l_i_sixl +;§;2 %-12 y+§:22 Y

— 7 (@)
= Iy —i—Iy .

(7.31)

ForanyO <y <« <1, I,El) is finite, and

1<2></°° dg, ./OOL
Yy - 1 1+Ea1 1 52_7 —I—SZ_V
1 1 2

B AN
=/ 1+Ef‘1 %.11—}/ 0 1+$22_V

(7.32)

Consequently, I, < oo for all y < «,. It follows from Corollary 4.7 that, when
o, <di, dim X (R4) > o, almost surely. This proves the first part of (7.29).
Next we prove the second part of (7.29). Since a; > d; = 1, we have o, <

I+a,(l —ozl_l) <oay.Forany y > 1+4a,(1 —al_l),in order to prove that

I, = o0,

we will make use of the following inequality: If d > 1 4+ y and « > 0, then for all

constants a, b > 2 that satisfy pl/eg=1 > Kl_l,

© 1] dx
/1 b+x@ (a2 + x2)(d=p)/2

= a_(d_l_y) /'OO ! . dx
a-l b+a%x® (14 x2)d=n)/2

(7.33)

Kibl/ag—1
> a_(d—l—)/)/ ! ¢ 1 . dx
- a-! b+a*x* (14 x2)d=v)/2

> Kob~lam@=1),

where K| and K> are positive and finite constants.
We rewrite the integral in (7.30) in all d coordinates and relabel o1, ..

each coordinate in an obvious way (now denoted as «1, . .., og) to derive
00 00 1 dég
(7.34) I, > / d&--- / 5 - -
1 oL4E !+ g lENTTY

., ap for
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If d > 2, then we iteratively integrate the integral in (7.34) [d&; x d&§4—1 X

- X d&;], and use (7.33) d — 2 times. (Note that, for the obvious choices of
a and b, the condition b'/%a~! > K L ! holds for some constant K 1 > 0 because of
the assumption «; > ap > - -+ > ag.) As a result, we deduce that there is a constant
K3 > 0 such that

(735 I >K3/00d$1/00 L 4% ke
Yy = 1 1 %-ixl +€_—;2 512_)’ +§22—J/ Y

Clearly, this inequality also holds for d = 2. A change of variables then yields

7O — ©  d§ o0 1 dx
v 1+0(2 1% —1 0=, 1 )CZ y
k3 T
/‘ d&, /00 1 dx
2 1+“2 Y Sfll_az +xa2 ) x2-v
/‘ d&; - l—az)(l+(1—y)/a2)/o° 1 dy
2 1""0‘2 v 1 14+y*2 y2v

oK d&
= R4 1 %_otl—l—(l y)ot /ot2

Recall that y > 1 + «, (1 — al_l). Equivalently, we have o, + (1 — y)o, /o, < 1.
Combining (7.34)—(7.36) together yields I, = oo; this proves that dim X (Ry) <
14+ a,(14+a 1), as. (Corollary 4.7).

Finally, we prove the lower bound for dim X (R) in the case that &, > d = 1.
Again, it suffices to assume that d = 2; otherwise, consider the projection of X
into R2. For any l <y <l+4a,(1— ozl_l), we have 2 — y +a, > 1; hence, (7.31)
implies that there exist positive and finite constants K5 and K¢ such that

(7.37) I, <Ks+KeI$.

(7.36)

As we did for (7.36) we can prove that

=T s -
¥ H‘“z v e “1 IO 14 x>V
©  d ©  d o 1 dx
(7.38) 5/ 1+§1— +/ 1+§1— / o —a ) 2—
bog ¢ & 7 I I e I+ x=r

- ©  dE o0 d&; 00 1 dx
—_/1 S]1+oz1—y +/1 Swl+(1 Ve, fa, _/(; 1+ x% " x2-v°

Observe that all three integrals in (7.38) are finite because 1 <y <1 + o, (1 —
ocl_l) <o, and 2 — y +a, > 1. It follows from (7.37) that I,, < oo for all y <
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1+a,(1—a; ). Hence, Corollary 4.7 implies that dim X (R1) > 1 +a,(1—a 1),
a.s. This finishes the proof of Proposition 7.7. [
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