LAURENT SERLET
Laws of the iterated logarithm for the brownian snake

Séminaire de probabilités (Strasbourg), tome 34 (2000), p. 302-312
<http://www.numdam.org/item?id=SPS_2000__34__302_0>

© Springer-Verlag, Berlin Heidelberg New York, 2000, tous droits réservés.

L’acces aux archives du séminaire de probabilités (Strasbourg) (http:/portail.
mathdoc.fr/'SemProba/) implique 1’accord avec les conditions générales d’utili-
sation (http://www.numdam.org/conditions). Toute utilisation commerciale ou im-
pression systématique est constitutive d’une infraction pénale. Toute copie ou im-
pression de ce fichier doit contenir la présente mention de copyright.

‘NuMDAM

Article numérisé dans le cadre du programme
Numérisation de documents anciens mathématiques
http://www.numdam.org/


http://www.numdam.org/item?id=SPS_2000__34__302_0
http://portail.mathdoc.fr/SemProba/
http://portail.mathdoc.fr/SemProba/
http://www.numdam.org/conditions
http://www.numdam.org/
http://www.numdam.org/

Laws of the iterated logarithm for the Brownian
snake

Laurent Serlet

Abstract

We consider the path-valued process (W,,(,) called the Brownian
snake, with lifetime process ({;) a reflected Brownian motion. We first
give an estimate of the probability that this process exits a “big” ball.
Then we show the following laws of the iterated logarithm for the euc-
lidean norm of the “terminal point” of the Brownian snake:
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where ¢ = 2.373/4,
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1 Introduction

The Brownian snake is a random process whose values are paths in R¢. This
process introduced by Le Gall is closely related to super-Brownian motion, see
[Lgl] and is a powerful tool to study the properties of super-Brownian motion,
see for example [LP]. The Brownian snake also gives a nice probabilistic repres-
entation of the solutions of the partial differential equation Au = u?, see [Lg2]
for an introduction.

Let us first recall the definition of the Brownian snake. For a detailed expos-
ition the reader should refer to [Lgl] and [Lg2]. We call stopped path in R¢ a
pair (w, {) where ( is a non-negative real number and w is a continuous function
from [0, +00) to R? such that, for every t > ¢, w(t) = w(¢). We denote by W
the space of all stopped paths in R¢. We call ¢ the lifetime of the stopped path
(w,¢). We denote @ = w(({) the “terminal point” of the path w. We often abuse
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notation and write only w to designate the stopped path (w, (). In this case we
use the notation {(w) to designate the liftetime. The space W is a complete
metric space when equipped with the metric

dist((w,¢); (v',¢")) = sup [w(t) —w'(t)| +1¢ = ¢').

For z € R%, we denote # the path with lifetime 0 constantly equal to z.
The Brownian snake ((W,,(,); s € [0,+00)) is a strong Markov process with
values in W caracterized under the probability P,,, by the following properties

® 0 =w,

¢ (¢;; s € [0,400)) has the law of a reflected Brownian motion starting
from ((w), that is has the law of the absolute value of a linear Brownian
motion starting from {(w) ,

e the conditional law of (W;),>0 knowing ((,)s>0 is the law of an inhomo-
geneous Markov process whose transition kernel is described as follows :
for 0 <s<t,

— Wi(u) = W (u) for all u < m(s,t) = inf,<v<e o,

— conditionally given W,(m(s,t)), (W;(m(s,t) + u), u > 0) is inde-
pendent of W, and distributed as a Brownian motion in R¢ starting
from W,(m(s,t)) and stopped at time (; — m(s, t).

For the rest of the paper we will work most of the time under the probability
P =P;.

Occasionally we will need to work with the “excursion measure” of the
Brownian snake. Note that, for every z € R the path Z is regular for the
Markov process (W,). Hence we may define the associated excursion measure
N (see [Lg2]). Under N the lifetime process (((W.,)) is distributed according
to the It6 measure of positive excursions of linear Brownian motion. The condi-
tional distribution of (W;) knowing ({(W;)) is the same as above. Moreover we
suppose that N is normalized so that Nz (sup,so((W;) > h) = 1/2h for every
h>0.

At the end of this paper we also consider the Brownian snake started at w
and stopped at the time o where its lifetime reaches 0. We will denote P, the
corresponding probability.

A first step for us is to prove the following large deviation result which
estimates the probability that the Brownian snake exists a “big” ball before
time 1. The notation log refers to natural logarithm.

Theorem 1 We have

. 1
AETOO m logP -'E[D.l]

sup |W,|> A} = —co
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with cg = 3.274/3.
Then our results follow.

Theorem 2 Let h(s) = s*/* (loglog s)3/%. Then, P-almost surely,

lim sup Wil =
st+oo  R(8)

with ¢y = 5 ¥/* = 2.3-3/14,
Theorem 3 Let ¥(s) = s'/ (loglog(1/s))3/4. Then, P-almost surely,

LA
im sup =0

ss0 P(s)

with, as previously, ¢; = 2.373/4,

Surprisingly a similar law of the iterated logarithm with the same function
¥ holds for the so-called iterated Brownian motion, see [CC]. In this model a
single Brownian trajectory is described according to a reflected linear Brownian
motion whereas in our model a “tree” of Brownian trajectories is described
according to a reflected linear Brownian motion.

We will only prove theorem 2. It is easy to adapt this proof to treat the case
of theorem 3.

2 A large deviation principle

Our first goal is to prove a large deviation principle concerning the finite-
dimensional marginals of (& W,,e2/3¢,; s € [0,1]). This has already been done
in [Se2] when the considered Brownian snake has a lifetime process which is a
normalised Brownian excursion instead of a reflected Brownian motion. The
arguments in [Se2] may be adapted to the new setting. The methodology was
to describe the law of the 2n-tuple

(Wuly'H Wu,.)cun"')Cu,.)

with 0 < u; < --- < u, < 1 and then analyse the behavior of the densities of
this 2n-tuple when it is appropriately scaled. We know that the two stopped
paths Wy, and Wy, coincide up to time inffy; y,,,){. We note that, under P,
there exists a unique m; such that {;, = inffy; 4,,,]¢ and we use the notation
m; = arginf([u;, ui4+1],{). Thus it is interesting to study the law under P of the
(4n-2)-tuple

(Wuu---,Wu,.,Cun---»Cu,.:(mu-'-aCm.._mem“-van-x)'
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To describe this law and consequentely to express the large deviation principle,
we need some notations related to tree structure introduced in [Sel].

Let oy, ..., @n_1 be distinct nonnegative real numbers. We denote by A(ea, ...,
@p-1) the mapping a : {1,...,n — 1} = {0,...,n — 1} given, for every i €
{1,...,n =1}, by a(i) =1 with

a; < a;, Vje€(AilVi), aj > a;j, o aslarge as possible,

if such an integer [ exists and a(i) = 0 otherwise. We also define a mapping

{1,...,n} = {1,...,n — 1} by setting v(1) = 1, v(n) = n — 1 and, for
i€{2,...,n—1} v(d) =i—1if aj—1 > a; and v(i) = i otherwise. As it is
proved in [Sel], the mapping v is determined by a = A(ay,...,an—1) so that
we use the notation v, for v. We state the result without proof referring the
reader to [Se2] for a detailled proof in a slightly different setting.

Proposition 4 Let 0 = [0 < u; < --- < u, < 1] be a finite partition of [0,1].
Under P, the laws p. of

: 5 2/3
(EWuyy. . s eWa,,e3¢Cu,,...,e¥3¢,,,

2/3 2/3 1 1
€ / ley"'ae / Cm,._.laEWmu---)EWmn—l)

—4/3

satisfy a large deviation principle with speed ¢ and rate function

Ia(yl)"'ryﬂyﬂly"')ﬁﬂyaly'")an—l;zly'“)zn—l)

(ﬂt + ,B|+1 20:) ‘Zs za(z)l |yi - Zva(i)l2
2u1 ?: Z 2( Z 2(Bi — aw, (i)

u:+1 - u: at - aa(z

if 0 < a; < B; A Biy1 for every i and +o0o otherwise.

We recall that we have set zo = 0, 0 being the “starting point” of the Brownian
snake under P. By “large deviation principle” we mean that

o for every U relatively open subset of (R%)" x ([0, +00))" x ([0, +00))"~! x
(Rd)n—l
.. 4/3 _:
lllzlul)nfé' log pe (U) > 1gf I,

o for every K relatively closed subset of (R%)" x ([0, 4-00))" x ([0, +00))*~1 x
(Rd)n
lim supe?/3 log ue (K) < —inf I,.
£l0 K



3 Probability of exit from a “big ball”

The aim of this section is to prove theorem 1. Let us denote by A the set of
continuous W-valued processes (W;,(}),e[0,1] which have the “snake property”
that is W/ (u) = W/ (u) for0<s < t <1 and u < inf}, ;j¢’ and which satisfy

IMOTeoVer Sup,¢(o,1] |W | > 1. We have to show that
gymmgﬂwmgmmmmﬂe4=-% (1)

We start with two lemmas.

Lemma5 For 0 < a5 < o) < --- < ofy and 7,...,7v € (0,400) and
zh, 24, ..,z € R? we have

N
i =71 | loi =zl
Z / / Z / /
o1 %% ay — Qg

and N
Z (of —f_y)? > (ay — ap)®
; = N
Vi iz Vi

Proof. The first inequality (and similarly the second) is an easy consequence
of Cauchy-Schwarz inequality:

12 2 2 ;N 1/2
1< e -l < (3 ) (et

1 i=1

i=1

Lemma 6 For j € {1,...,n} we have the following upper bound

Io(yla"'ayﬂaﬂl)'-')ﬂnvaly"')a‘n—l:zl) y2n-— l)

|y]|2

Proof. The second inequality follows from the first one by minimizing over
B; > 0. For the first one the main argument is the previous lemma. We first
note that By () + Bua()+1 — 2Qu,(j) = B — au,(j) and, for every i, Bagi) +
Bai)+1 — 2 @a(i) > @; — ag(;). This leads us to a lower bound for I,. We simply
select certain terms in the expression of I,. In heuristic terms describing the
“tree” formed by the paths W, , ..., W,,, we start at the leaf y; and back up
to the root 0 € R? along the branches of the tree. We denote by p the smallest
integer such that age(y,(j)) = 0 where a? = ao---oa. Then

'BJ > 32-4/3| |2/3

I [ 9 = 2o | |%0a(G) = Zawa(i))?
T 12085 —av(g))  2(u. (i) — Pa(va(s)))
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|2avati)) = Za(a@wainI* | |2ap=1(va(3)) = 20|
2 (@a(va(4)) — a(a(va(i)))) 2 (@ar-1(u,(3)) ~ Yar(va(s))
[ (B = ava())? + (@) = Xaua(3))?
2 (g (j)+1 = Yua(G) 2 (Ya(wa(i))+1 — Ya(va(j))
4+ {oar1way) = aav(v..(j)))z]
2 (Uap(va(j))+1 — Yar(va(j)))

+

Then we use lemma 5. A lower bound of the first quantity in brackets is given
by the first inequality of lemma 5. Similarly the second quantity in brackets is
dealt with the second inequality of lemma 5. We deduce
ly;I> | B3
> 0
I > 24; + )

as wanted. This completes the proof of the lemma.

Proof of theorem 1. For ¢ = [0 < u; < --- < up < 1] subdivision of [0, 1] we
denote by 7, the projection which associate to the W-valued process (W) s€[0,1]
the finite dimensional marginal:

71 {7/ ! 1 / / -y 7}
(Was s W, Gy Gl Gt Gt Wt ooy Wi )

1

where, as in the previous section, m] = arginf([u;, u;11],¢’). With the notation
pe of proposition 4 we have

limsupe*/3 log P [((8 W,,e/3 (s))sefo,1) € .A] < limsupe®/® log p (7,.A)
€l0 €l0

But by proposition 4 the limit on the right hand side is less than minus the in-
fimum of I, over 7,.A.

By lemma 6 the latter quantity is lower than —co sup,_ 4 sup; |Wa,|?/3

(we recall that co has numerical value 32-%/3). When the stepsize of ¢ tend to
0 the previous quantity has the asymptotic upper bound —cy. So we get

limsupe*/® log P [((e Ws,e¥2(,))sep0,1) € A] < —co.
€l0

Conversely,
PO
liminfe*’* log P (e W, e%/°C,)),eto,1 € 4]

. . 4/3 T
> hlenul)nfe log P [e|W1| > 1]

v

_ B2 2
-lnf{?l‘i'%; | >1, 1 >0 = —co

Combining the above results on the liminf and the limsup give theorem 1.
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4 Proof of the law of the iterated logarithm

Our aim is now to prove theorem 2. We first get the upper bound on the limsup.
Wetake A>1,¢c>¢c; = c;3/4 and set

A) = { sup |W,|> ch(/\")}
s€[0,A"]

By the scaling property of the Brownian snake
P[A)] =P [ sup |W,| > c(log log(/\"))3/4l
s€[0,1]

By theorem 1 we deduce that, for € > 0 et n large enough

P[4)] < lexp—(co— %) [C(loglog(,\"))3/4]4/3

4/3 1

< exp—(co—¢€)c logn:—n—(;_ET;/—3

Since cp ¢*/3 > 1, we may choose ¢ > 0 so that (co — €) ¢*/3 > 1 which then
implies 3 P(A}) < +oco. By the Borel-Cantelli lemma we easily deduce that

limsuplwv—"I < el
stoo B(s)

As this is valid for every ¢ > ¢; and every A > 1 we have proved that
im sup,y,o |[Wsl/h(s) < e
We now pass to the proof of the lower bound on the limsup. We set
Up=< sup |W|>ch(3)p.
s€[0,An"]

We claim that for ¢ < ¢;, A > 1 and o > 1 close enough to 1, we have
ST P[U)] = +oo. (2
n

This is obtained as previously by scaling and use of theorem 1: for e > 0 et n
large enough

I

P[U;] P [ ZRPHIWsI > ¢(loglog(A**))*/ 4]
3 )
1

nlcote)act/3”

v

exp —(co +¢€)c*3a logn =
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Let us admit temporarily that for ¢ < ¢;, @ > 1, A big enough, there exists a
constant M such that for all integers m < n

P(UnNUR) < M P(Uy) P(UR) 3)

Then we may apply to (U,) a Borel-Cantelli lemma as stated for example in [PS]
p.65. This lemma implies that, with positive probability, U, occurs infinitely
often. Hence the event

H= {limsupIWsi/h(s) > c}
st+oo

occurs with positive probability. But the asymptotic event H satisfies a 0-1 law.
Indeed H € o{Wy; u > d,} where d, denotes the smallest zero of the lifetime
after time v > 0. By construction of the Brownian snake this implies that H
is independent of o{Wy; u < d,}. If we let v tend to +00, we see that H is
independent of o{W,; u > 0} hence of himself. Thus P(H) = 1. Since it is
valid for every ¢ < ¢1, we have proved theorem 2.

It remains to prove equation (3). We start with a lemma.

Lemma 7 There erists a universal constant K, such that, forw € W, A >
sup,epo,¢] [w(s)l,

P,

sup Wil > A| < K /(—ds—
s€[0,0] = = o (A—=lw(s)])?
Proof. We use proposition 2.5 of [Lg2]. As in this paper we set E, = infyeqo,s) Cu-

We denote by {(wi, f;); ¢ € I} the excursion of { — C~ away from 0 before time
o (where the lifetime first hits 0). We denote by {W*; i € I} the corresponding
path-valued excursions that is

W; ('u) = W(a.'+8)/\ﬁ-‘ (Ca-' + u).

We know that the point measure

> owil)

i€l

is, under P,,, a Poisson point measure with intensity 2 fo( ds Ny(s5)(-). We recall
from the introduction that N;(-) denotes the excursion measure of the Brownian
snake away from the path Z. The probability, under P, that the Brownian snake
exits the ball of radius A is the probability that at least one of the excursions
W* starting from Wy, does so and thus goes further than A — |W,,| from its
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origin W,,. More precisely :

P, [ sup |Ws| > A
s€[0,0]

< R
= 1—exp—2/ ds Ny (s) ( sup |W,| > A)
0 s€[0,0]

s€[0,0]

ds R
< 2/ ———————=Np | sup |W]|>1].
0 (A - |’w($)|)2 ° (sE[O,o] l l )

In the last line we have used a scaling argument under the excursion measure
cf. [Lg2] proposition 2.3. The proof of the lemma is complete.

< R

< 2/ ds Ny ( sup |[W)|>A- Iw(s)l)
0
¢

Now we come back to the proof that equation (3) holds for ¢ < ¢, @ > 1, A
big enough, m large enough and n > m. We already know that for ¢ > 0 and
n large enough, P(U;) > 1/n? with 8 = (co + €) ¢*/® «. We write the following
decomposition

P(UNNUY) = P| sup |W,|>ch(A™); sup [W,|>ch(\*")

s€[0,A™%] s€f0,A™*]
< T+ +Ts
where
T, = P| sup |Wi|> g h(,\"")] (4)
[s€[0,A™7]
T, = P| sup (>cA™7%/logn (5)
_cG[O,A"°]
Ts = E|1| sup |W|e[ch(A™), < ROA™) ) 1 sup ¢ <xA™/2\/logn
| \seoame 2 2€[0,Am7]
XPW, .« ( sup |W,|2ch(/\"°))] (6)
s€[0,A""]

The last term arises after application of the Markov property. Let us start with
the first term:

. h(A""
e [, 1> 322

T; =
! s€f0,1] 2 am

IN

P [ sup |Wal 2 £ A (log log(A""r"“]
s€(0,1]
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c o« 4/3
< exp—(co—¢) [5 A (loglog(A"")*]
< n-leom)(3) e
< mPaf

for large enough m < n, as soon A is chosen so large that

A3
(co—¢) (7) a>28=2(co+¢)c3a.

For the second term we use scaling and a well known large deviation result for
Brownian motion:

T P

s€f0,1]

sup (s > kv/log n}
K2
< exp (—? logn) <m P nP
as soon as k2 > 40. For T3 we first notice that

Pw, e sup |W,|>ch(A"")
s€f0,An*]

< Py .| sup [W2ch(A) | +P | sup |Wi|>ch(A™)
s€[0,0] sef0,A*]

The aim is to show that these two quantities are bounded by M P(U))). The
second one is precisely equal to P(U,}). For the first one we use lemma 7:

. . Came ds
Pw .| sup |[W!|>ch(\® <K/ <
Wm (,e[o‘,’a]' 12 eh ))- RO Wame O

Let us recall that in this computation we have sup,¢jg xm= |W,| < £ h(A"") and

thus for every s, |Wyme(s)] < %h(,\"a). We also have {me < KA Viogn.
We deduce

* T n® Kl CA"‘“
Py, e (aZEPo”W“ZCh(A )) < GhO)?
4Kk /\% Viogn
cZa A\ (logn)3/?
zes= o 1
S C A$ < \C'ne=1 S Jy‘
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for n large enough. Substituting this result in the definition of T3 give the
sought-after bound, as for 77 and T» and we conclude that inequality (3) is
true.
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