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Two-sided Green function estimates for killed subordinate
Brownian motions

Panki Kim, Renming Song and Zoran Vondracek

ABSTRACT

A subordinate Brownian motion is a Lévy process that can be obtained by replacing the time
of the Brownian motion by an independent subordinator. The infinitesimal generator of a
subordinate Brownian motion is —¢(—A), where ¢ is the Laplace exponent of the subordinator.
In this paper, we consider a large class of subordinate Brownian motions without diffusion
component and with ¢ comparable to a regularly varying function at infinity. This class of
processes includes symmetric stable processes, relativistic stable processes, sums of independent
symmetric stable processes, sums of independent relativistic stable processes and much more. We
give sharp two-sided estimates on the Green functions of these subordinate Brownian motions in
any bounded k-fat open set D. When D is a bounded C*'! open set, we establish an explicit form
of the estimates in terms of the distance to the boundary. As a consequence of such sharp Green
function estimates, we obtain a boundary Harnack principle in C*! open sets with explicit rate
of decay.

1. Introduction

The investigation of fine potential-theoretic properties of discontinuous Markov processes in the
Fuclidean space began in the late 1990s with the study of symmetric stable processes. One of
the first results obtained in this area was sharp Green function estimates of symmetric a-stable
processes in bounded C! domains in R?, 0 < a < 2, d > 2. Recall that if X is a symmetric
Markov process in R? and D is an open subset of R?, then the Green function Gp(x,y) of X
in D (if it exists) is the density of the mean occupation time for X before exiting D, that is,
the density of the measure
TD
U'—>EIJ 1y(X,)dt, UcCD,
0

where 7p is the first time the process X exits D. Analytically speaking, if £ is the infinitesimal
generator of X and L|p is the restriction of £ to D with zero exterior condition, then Gp(-,y)
is the solution of (L|p)u = —4,.

A process X = (X;:t>0) is called a (rotationally) symmetric a-stable (Lévy) process,
0 < a < 2,if it is a Lévy process whose characteristic exponent @, defined by E[exp{if - X;}] =
exp{—t®(0)}, is given by ®(0) = |0|*. The infinitesimal generator of a symmetric a-stable
process is —(—A)"‘/ 2. The paths of the symmetric a-stable process X are purely discontinuous,
as opposed to the case a = 2 corresponding to Brownian motion that has continuous paths.
It was independently shown in [10, 21] that if D is a bounded C*! domain in R (d > 2),
Gp(z,y) the Green function of the symmetric a-stable process in D and dp(z) the distance
between the point 2 and the complement D€ of D, then there exists a constant ¢ > 1 (depending
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on D and «) such that

1 (1 A (0p()dp(y))*/?
lz —yl|*

) ! < GD(xay)
(5D(I)5D(y>)a/2) 1 (11)

|z —y|® |z — y|d—e’

<c<1/\

for all z,y € D. Here and in what follows, for a,b € R, a Ab:=min{a,b} and aVb:=
max{a,b}. The same form of the estimates in the case @ = 2 (and d > 3) were obtained much
earlier in [31, 33] for the Brownian motion case.

The proofs of (1.1) for symmetric a-stable processes relied heavily on the explicit formulae for
the Green functions and the Poisson kernels of the ball. Moving away from stable processes, such
formulae were not available and new methods had to be developed. In [24], the author studied
the relativistic a-stable process (with relativistic mass m > 0), whose characteristic exponent
is given by ®(0) = (|0|> +m?/*)*/2 —m and infinitesimal generator is given by m — (—A +
m?/®)*/2 and showed that the Green function of this process in any bounded C'' domain
D satisfies the same sharp estimates (1.1). Soon after, [11], using a perturbation method,
established a general result that includes the main result of Ryznar [24] as a special case. For
different generalizations of the main result of Ryznar [24], see the recent papers [13, 18].

Quite recently, [7] studied the Lévy process which is the sum of independent symmetric
(-stable and a-stable processes, 0 < 8 < a < 2. The characteristic exponent of this process
is given by ®(#) = |0|* + |0|® and the infinitesimal generator by —(—A)®/2 — (=A)%/2. Sharp
two-sided estimates on the heat kernel of this process in C1'! open sets were established in [7].
As a by-product of the heat kernel estimates, sharp Green function estimates of the process
in any bounded C! open set were obtained in [7]. The estimates obtained in [7] have the
same form (1.1). In contrast to the relativistic stable processes, these Green function estimates
cannot be obtained using the methods of Chen and Song [11], Grzywny and Ryznar [13], Kim
and Lee [18] and Ryznar [24]. The case a =2 (that is, one of the processes is a Brownian
motion) was covered in [9] with analogous estimates.

The common feature of these Green function estimates is that both the distance between
the points, |x — y|, and distances to D¢, dp(x),0p(y), appear as arguments of power functions.
However, it follows from [5, Chapter 5] that the asymptotic behaviour of the free Green function
G(z,y) of many transient symmetric Lévy processes is of the form

1
|z —ylP=l(|z —y|7?)

Gz, y) ~ as v —y| — 0,

where a € (0,2) and £ is a non-trivial slowly varying function at infinity. (See also Theorem 2.9.)
Therefore, Green function estimates of the form (1.1) cannot be true for these general
symmetric Lévy processes. The purpose of this paper is to establish sharp two-sided Green
function estimates for these more general Lévy processes in open sets of R%. In our estimates,
0p(x),0p(y) and |z — y| appear as arguments of regularly varying functions, not necessarily
power functions. In order to explain our setting and results, let us first note that stable
processes, relativistic stable processes and sums of independent stable processes can be
obtained as subordinate Brownian motions. Indeed, let W = (W, = (W}, ..., W¢) : t > 0) be
a d-dimensional Brownian motion, and S = (S;: ¢t > 0) be an independent subordinator.
Recall that a subordinator is an increasing Lévy process starting from 0, which can be
characterized through its Laplace exponent ¢: Elexp{—AS;}] = exp{—t¢p(\)}, A > 0. The
process X = (X; : t > 0) defined by X; := Wj, is called a subordinate Brownian motion. The
infinitesimal generator of X is —¢(—A). By choosing the Laplace exponent ¢()\) as A*/2,
(A +m?/*)*/2 —m and \*/% 4 \P/2 the resulting subordinate Brownian motion turns out
to be a symmetric a-stable process, a relativistic stable process and an independent sum of
- and a-stable processes, respectively. The Laplace exponent of a subordinator is a Bernstein
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function and hence has the representation

H(0) = b + J(O (e ),

where >0 and p is a measure (called the Lévy measure of ¢) such that
J"(O’OO)(I/\t),u(dt) < oo. If the measure p has a completely monotone density, then the
Laplace exponent ¢ is called a complete Bernstein function. The common feature of the
Laplace exponents ¢(\) = A\*/2, ¢(\) = (A +m?/*)*/2 —m and ¢(\) = N2 4 \*/? is that
all three of them are complete Bernstein functions whose behaviour at infinity is given by
limy o0 ¢(N)/A*/? = 1. We shall see that those two properties (the latter slightly weakened)
are the determining factors for the Green function estimates (1.1).

Recall that an open set D in R? (d > 2) is said to be a C1'! open set if there exist a localization
radius R > 0 and a constant A > 0 such that, for every z € 9D, there exist a C'!-function
Y =1, : R — R satisfying ¢(0) = 0, Vi(0) = (0,...,0), [V|leo <A, [Vib(z) — Vi(2)| <
Alz — z|, and an orthonormal coordinate system CS, : y = (y1,...,Yd—1,¥d) := (¥, ya) with
origin at z such that

B(z,R)ND ={y = (y,ya) € B(0,R)in CS, : yq > ¥(¥)}.

The pair (R, A) is called the characteristics of the C! open set D. We remark that in some
literature, the C'+! open set defined above is called a uniform C*! open set since (R,A) is
universal for all z € 0D. By a C™! open set in R, we mean an open set that can be written
as the union of disjoint intervals so that the minimum of the lengths of all these intervals is
positive and the minimum of the distances between these intervals is positive. Note that a
bounded C'! open set can be disconnected.

The main result of this paper is the following sharp Green function estimates. In the
statement and throughout the paper, we use notation f(t) =< g(t) as t — oo or t — 0+ if
the quotient f(t)/g(t) stays bounded between two positive constants as ¢ — oo or ¢ — 0+,
respectively.

THEOREM 1.1. Suppose X = (X, :t > 0) is a Lévy process whose characteristic exponent
is given by ®(0) = ¢(|0|%), 6 € R, where

¢ :(0,00) — [0,00) is a complete Bernstein function such that
d(N) = AN, N — oo, (1.2)

a € (0,2ANd)and? : (0,00) — (0,00) is a measurable function, locally bounded from above and
below by positive constants, and slowly varying at infinity. When d < 2, assume additionally
that liminfy_q ¢(\)/AY > 0 for some v € [0,d/2). Then, for every bounded C1' open set D
in R? with characteristics (R, A), there exists C1 = Cy(diam(D), R, A, ¢,d) > 1 such that the
Green function Gp(x,y) of X in D satisfies the following estimates:

1 o(lz —y|~?) 1
“ <1A/v¢0&ﬂw)2)¢®D(y)2)>Ix-—yW¢(m—-M‘2)

. o(lz —yl™?) 1
soplrsa (1 ' \/¢<6D<x>2>¢<5p<y>2>> R TR N
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Using (1.2), we can rewrite the conclusion of Theorem 1.1 in the following alternative form:
there exists ¢ > 1 such that

(M (90 (@)3p(y)*/¢(x —y|~2) ) 1
V(@) DG ) e — gyl ) Az =yl =2)lr —yl*e

< GD(xvy)

c (6p(2)8p () 20(|x — y|~2) 1
< <1/\ \/E((én(:c))—z)z(((sD(y))—z)m_ya> Wz — y[2)[z — yld— (1.4)

(see (1.6) for yet another alternative form of these estimates). To the best of our knowledge,
the above Green function estimates include all known Green function estimates of purely
discontinuous transient subordinate Brownian motions in bounded C*!' open set D in R? as
special cases. The estimates above include a lot more processes: In the case d > 3, our estimates
are valid for all subordinate Brownian motions satisfying (1.2). For more concrete examples,
see Example 2.16.

Let us give the main ingredients of the proof of Theorem 1.1. The groundwork has been
laid down in the recent paper [19] where a similar class of subordinate Brownian motions was
studied. One difference from the current setting was that, in [19] the Laplace exponent was
assumed to be precisely regularly varying at infinity and not just comparable to a regularly
varying function. Another difference is that [19] contains some additional assumptions that
turned out to be redundant. The results of Kim, Song and Vondracek [19] are reproved in [20]
under conditions of this paper (with the redundant assumptions removed). When referring to
those results, we shall quote both sources. The main result of Kim, Song and Vondracek [19, 20]
is the boundary Harnack principle for non-negative harmonic functions of the subordinate
Brownian motion X in bounded k-fat open sets. Based on the boundary Harnack principle and
using the well-established methodology of Bogdan [3] and Hansen [15], we shall first obtain
Green function estimates of the form (1.5) (in the spirit of Bogdan [3] and Hansen [15]) in
bounded x-fat open sets.

Recall from [30] that an open set D in R? is s-fat if there exists R; > 0 such that, for each
Q € 90D and r € (0, Ry), DN B(Q,r) contains a ball B(A,(Q),xr). The pair (Ry, k) is called
the characteristics of the k-fat open set D. All Lipschitz domains, non-tangentially accessible
domains and John domains are s-fat (cf. [17, 30] and the references therein). In general, the
boundary of a k-fat open set can be non-rectifiable.

THEOREM 1.2. Suppose that X = (X;:t>0) is a Lévy process satisfying the same
conditions as in Theorem 1.1 and that D is a bounded k-fat open set with characteristics
(R1, k). Then there exists Co = Co(diam(D), Ry, k, ¢, d) > 1 such that, for every x,y € D,

9(x)g(y)
(A)?z — ylip(|lz — y| =2

c;t < Gplz,

g(x)g(y)
SO e - glig(e —g1 2 A €B@y. (15)

where g and B(z,y) are defined in (3.10) and (3.7), respectively.

Using the Harnack inequality and the boundary Harnack principle, the above form of Green
function estimates has been established by several authors in some special cases where 0 <
c1 < U(N) < ¢a < oo for large A; see [9 Theorem 1.1; 15, Theorem 2.4; 16 Theorem 1].

To obtain the interior estimates in Theorem 1.2 (that is, for points z,y away from the
boundary), we use the asymptotic behaviour of the Green function of X in R? proved in
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[20, Theorem 3.2] (see also [19, Theorem 3.1]). Once we have the interior estimates, the full
estimates in a bounded k-fat open set follow easily from the now standard argument developed
in [3, 15].

Even though some complications occur due to the fact that the ¢ is not comparable to
a power function near infinity, the proof of Theorem 1.2 is still routine. But the precise
estimates (1.4) in bounded C!! open sets are very delicate. One of the ingredients comes
from the fluctuation theory of one-dimensional Lévy processes. Let Z = (Z; :t > 0) be the
one-dimensional subordinate Brownian motion defined by Z; := Wg“ and V' be the renewal
function of the ladder height process of Z. The function V' is harmonic for the process Z
killed upon exiting (0,00), and the function w(z) :=V(24)1{z,>0}, * € R%, is harmonic for
the process X killed upon exiting the half-space Ri ={z=(z1,...,24-1,74) € R?: 24 > 0}
(Theorem 4.1). Therefore, w gives the correct rate of decay of harmonic functions near the
boundary of Ri. This shows the importance of the fluctuation theory (of one-dimensional
Lévy processes) in our approach.

The second ingredient is the ‘test function’ method applied to the operator A defined by

Af(z) = lim

| (F(w) ~ F@)I(y — 2) dy,
e—0 {yeR:|y—z|>e}

with the domain consisting of functions f for which the limit exists and is finite. Here J denotes
the density of the Lévy measure of X. On the space of smooth functions with compact support,
this operator coincides with the infinitesimal generator of X. We emphasize that, compared to
the test function methods of Bogdan, Burdzy and Chen [4], Chen, Kim, Song and Vondracek
[8] and Guan [14], there are several differences in our approach. In [4, 8, 14], appropriate
subharmonic and superharmonic functions of X (or the truncated version of X) are chosen as
test functions, first in the case of half-spaces and then for C™! open sets, and the values of the
generator acting on these test functions are computed in detail. Then suitable combinations
of the test functions are used to find the correct exit distribution estimates. In [4, 8, 14],
the test functions are power functions of the form z — (x4)P and the densities of the Lévy
measures of the processes have closed forms. However, the density J of the Lévy measure of
our process does not have a simple form. We do not even know the asymptotic behaviour of
J near infinity in general. Furthermore, in general, power functions of the form z — (x4)P are
neither subharmonic nor superharmonic functions for our processes, and it is not clear what
the appropriate choices are for the test functions.

Owing to the above differences and difficulties, obtaining the correct boundary decay rate
of the Green function in C! open set D requires new ideas and approaches. In this paper,
we use the function w, which is smooth and harmonic on the half-space, as our only test
function. Using this and the characterization of harmonic functions recently established in [6],
we show that 4w = 0 on the half-space (Theorem 4.3). With this, we prove the following fact
in Lemma 4.4, which is the key to the proof of Theorem 1.1: If D is a C'! open set with
characteristics (R, A), Q € 9D and h(y) = V(6p(y))1pnB(Q,r), then Ah(y) is well defined and
bounded for y € D close enough to the boundary point Q. Using this lemma, we give certain exit
distribution estimates in Lemma 4.5, which provide the correct rate of decay of Green functions
near the boundary of D. Unlike [4, 8, 14], in Lemma 4.5 we do not construct subharmonic
and superharmonic functions on C''! open set D. Instead we use Dynkin’s formula on A to
obtain the desired exit distribution estimates directly. In fact, our approach is simpler than the
previous approaches and may be used for other types of discontinuous processes. We hope our
approach will shed new light on the understanding of the boundary behaviour of non-negative
harmonic functions of general Markov processes.

The estimates (1.3) can also be written in terms of the renewal function V' which provides
the exact rate of decay of Gp near the boundary. Let G be the Green function of X in the
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whole space R?. An equivalent form of (1.4) is given by

! <1 A V((SD(‘I»V(éD(y))) G(z,y) < Gp(z,y)

V(le )2
V(60(@)V(5n(y))
P, )G(w). (1.6)

By combining the sharp estimates of the Green function in a bounded C'''! open set with
the boundary Harnack principle proved in [19, 20] (see Theorem 2.15), we obtain a boundary
Harnack principle with explicit decay rate. In the next theorem, we give an extension to
unbounded C! open sets. Recall that, given Q € 9D, a function u : R* — R is said to vanish
continuously on D¢ N B(Q,r) if u =0 on DN B(Q,r) and u is continuous at every point of
oD N B(Q,r).

<c<1/\

THEOREM 1.3. Suppose that X = (X;:t>0) is a Lévy process satisfying the same
conditions as in Theorem 1.1 and that D is a (possibly unbounded) C!' open set in
R? with characteristics (R, A). Then there exists C3 = C3(R, A, ¢,d) > 0 such that, for r €
(0,(RA1)/4], Q € D and any non-negative function u in R? that is harmonic in D N B(Q, r)
with respect to X and vanishes continuously on D¢ N B(Q,r), we have

u(z) u(y)
@(Go@) 27 S (6ol )17

for every z,y € DN B(Q,r/2). (1.7)

An alternative form of (1.7) reads as follows: There exists a constant ¢ > 0 such that

w@) _uly)
V(dp(z)) ~ V(ép(y))

Note that unlike the usual form of the boundary Harnack principle, where one considers the
ratio of two harmonic functions, the functions in the denominator of (1.7) and (1.8) are
not harmonic. Instead, they provide the correct boundary decay of non-negative harmonic
functions.

In this paper, we use a result from the theory of regular variations quite a few times. For
the convenience of our readers, we recall the following result from [2, Theorem 1.5.6(i)].

for every z,y € DN B(Q,r/2). (1.8)

THEOREM 1.4 (Potter’s Theorem). If ¢ is slowly varying at infinity, then, for any A >
1,0 > 0, there exists T = T(A, ) > 0 such that

é
2(?) <Amax{<z> ,(t)é}, s, t =>T.

This paper is organized as follows: In the next section, we describe the setting and notation,
prove several new results for complete Bernstein functions, and recall some of the known results
from [19, 20]. In Section 3, we prove the Green function estimates in bounded k-fat open sets.
Section 4 is devoted to the Green function estimates in bounded C'! open sets.

We use the following conventions in this paper. The values of the constants Cy,Cs, ..., M,
€1 and R, Ry, Ro,... will remain the same throughout this paper, while ¢, cg,c1,c2,... and
r,T0,T1,7T2, ... stand for constants whose values are unimportant and which may change from
one appearance to another. All constants are positive finite numbers. The labelling of the
constants cg,cy,Ca, ... starts anew in the statement of each result. The dependence of the
constants on dimension d may not be mentioned explicitly. We use :=’ to denote a definition,
which is read as ‘is defined to be’. Further, f(t) ~ g(t),t — 0 (f(¢) ~ g(t), t — oo, respectively)
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means limy_.o f(t)/g(t) = 1 (lim;— o0 f(t)/g(t) = 1, respectively). Simply, f =< g means that the
quotient f(t)/g(t) stays bounded between two positive numbers on their common domain of
definition. For any open set U, we denote by dyy () the distance between 2 and the complement
of U, that is, oy (x) = dist(x, U¢). We use J to denote the cemetery point and, for every function
f, we extend its definition to @ by setting f(9) = 0. For every function f, let f™:= f v 0. We
use dz to denote the Lebesgue measure in R?. For a Borel set A C R?, we also use |A4| to denote
its Lebesgue measure and diam(A) to denote the diameter of the set A.

2. Preliminaries

In this section, we collect and explain preliminary results necessary for further development
in Sections 3 and 4. Most of these results originate from [19], where they were proved under
somewhat stronger conditions than in this paper. Their extensions to the current setting, in
particular Theorems 2.9, 2.11 and 2.15, are given with full proofs in [20]. Here we prove only
results that have not appeared in [19]. Lemma 2.1 and Propositions 2.4 and 2.6 about complete
Bernstein functions may be of independent interest. The difference between the assumptions
in [19] and this paper is discussed in Remark 2.2.

A C® function ¢ : (0,00) — [0, 00) is called a Bernstein function if (—1)"D"¢ < 0 for every
positive integer n. Every Bernstein function has a representation ¢(\) = a + b\ + I(O,m)(l —
e~ )u(dt) where a,b > 0 and u is a measure on (0, 00) satisfying -J.(O,oo)(l At)u(dt) < oo; a
is called the killing coefficient, b the drift and p the Lévy measure of the Bernstein function.
A Bernstein function ¢ is called a complete Bernstein function if the Lévy measure p has
a completely monotone density p(t), that is, (—1)"D"™u > 0 for every non-negative integer
n. Here and below, by abuse of notation we denote the Lévy density by u(t). For more on
Bernstein and complete Bernstein functions, we refer the readers to [26].

First, we show that ¢ being a complete Bernstein function implies that its Lévy density
cannot decrease too fast in the following sense.

LEMMA 2.1. Suppose that ¢ is a complete Bernstein function with Lévy density u. Then
there exists Cy > 1 such that p(t) < Cyu(t + 1) for every t > 1.

Proof. Since p is a completely monotone function, by Bernstein’s theorem [26, Theorem
1.4], there exists a measure m on [0, c0) such that pu(t) = f[o 00) e "*m(dx). Choose r > 0 such

that [, e~*m(dz) > [, . e “m(dz). Then, for any ¢ > 1, we have

J e m(dr) > e_(t_l)rj e "m(dx)
[0,7]

[0,7]

> e_(t_l)TJ e *m(dzx) > J e m(dx).
(r,00) (r,00)

Therefore, for any t > 1,
w(t+1) > J e~ DT (dx) > e*TJ e " m(dx)
[0,r] [0,7]
> lefrj’ e m(dx) = 1e*’“,u(t)
2 [0,00) 2 O

Suppose S = (S; : t > 0) is a subordinator with Laplace exponent ¢, that is
Ele ] =e N, V¢ A>0.
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The Laplace exponent of a subordinator is always a Bernstein function. Let U(A) :=
E J'go 1;5,c4} dt denote the potential measure of S. If ¢ is a complete Bernstein function with
infinite Lévy measure, then the potential measure U has a completely monotone density wu(¢)
(see, for example, [26, Remark 10.6 and Corollary 10.7]).

Recall that a function £ : (0,00) — (0, 00) is slowly varying at infinity if

(At
im Q =1, forevery A > 0.

In the remainder of this paper, we assume that ¢ is a complete Bernstein function and we

will always impose the following assumption.

AssumpPTION (H). There exist « € (0,2) and a function £:(0,00) — (0,00) that is
measurable, locally bounded from above and below by positive constants, and slowly varying
at infinity such that

A(N) =AY\, N — . (2.1)

REMARK 2.2. (a) The precise interpretation of (2.1) will be as follows: There exists a
positive constant ¢ > 1 such that

1 P(N)
S CYEITEN)

The choice of the interval [1,00) is, of course, arbitrary. Any interval [a,o0) would do, but
with a different constant. This follows from the assumption that ¢ is locally bounded from
above and below by positive constants. Moreover, by choosing a > 0 large enough, we could
dispense with the local boundedness assumption. Indeed, by Bingham, Goldie and Teugels [2,
Lemma 1.3.2], every slowly varying function at infinity is locally bounded on [a, 00) for a large
enough. Although the choice of interval [1, 00) is arbitrary, it will have as a consequence the fact
that all relations of the type f(t) < g(t) as t — oo (respectively, t — 0+4) following from (2.1)
will be interpreted as ¢! < f(t)/g(t) < éfor t > 1 (respectively, 0 < ¢ < 1) for an appropriate
constant c.

(b) The assumption (H) is an assumption about the behaviour of ¢ at infinity. We make no
assumption on ¢ near zero. As a consequence, we will be able to obtain information about the
small-scale behaviour of the subordinate process, but almost nothing can be inferred about its
large-scale behaviour.

(¢) The main assumption in [19] was that ¢ is a complete Bernstein function such that

d(N) = AXY20(N), for all A > 0, (2.2)

<ec forall A €[1,00).

where a € (0,2) and ¢ is a slowly varying function at infinity. This assumption allows us to
obtain exact asymptotic behaviour of various functions. More precisely, some of the results
in [19] were of the form f(t) ~ g(¢), while with the assumption (2.1) we can obtain only the
corresponding results in the weaker form f(¢) =< g(t). Proofs of these more general results can
be found in [20]. We note that our current assumptions are indeed strictly weaker than the
ones in [19]: There exists a complete Bernstein function satisfying (2.1) which is not regularly
varying at infinity; see [20, Example 2.8].

(d) We briefly comment on the other assumptions from [19] that are now removed.
The assumption A1l in [19] needed for transience in case d < 2 is replaced by (2.14). The
assumptions A2 and A3 in [19] used for the technical lemma [5, Lemma 5.32] are redundant;
see [20, Lemma 3.1]. Assumption A4 in [19] is always valid for complete Bernstein function as
proved here in Lemma 2.1. Finally, the assumption (2.5) in [19, Proposition 2.2] is no longer
needed as [19, Proposition 2.2] is now replaced by Proposition 2.6.



TWO-SIDED GREEN FUNCTION ESTIMATES 935

It follows from (2.1) that limy o ¢(A)/A = 0 and limy_, o ¢(N) = 0o, implying that ¢ has no
drift and its Lévy measure is infinite. Therefore, the potential measure U of the corresponding
subordinator S has a completely monotone density wu.

The behaviour of u(t) and the density p(t) of the Lévy measure can be inferred from the
following result.

PROPOSITION 2.3 [32, Theorem 7]. Suppose that 1 is a completely monotone function
given by

v = | TN di

0
where f is a strictly positive decreasing function. Then

f) <@ —eH) ), t>0
If, furthermore, there exist 6 € (0,1) and a,ty > 0 such that

b(rA) <ar~®P(N), r=1,t>1/t, (2.3)
then there exists Cs = C5(%, f,a,to,d) > 0 such that
ft) = Cst™ (™Y, t < to.

We first apply the above proposition to 1 (\) = fo e Mu(t)dt to obtain the
behaviour of uw near zero:
1 1 1 ta/Qfl
)y =<t o(t7T) T X ——-, t—0+. 2.4
u(t) = 71() ! = G ¥ (2.4

Condition (2.3) follows from (2.1) by use of Potter’s theorem (Theorem 1.4). By applying (2.4)
to the complete Bernstein function A — A/¢(\) [26, Proposition 7.1], one obtains the following
behaviour of p(t) near zero:

pt) < tto(t™h) <727, t—0+. (2.5)

We refer the reader to [20, Theorems 2.9 and 2.10] for the detailed proofs of (2.4) and (2.5).
The corresponding precise asymptotics are given in [19, p. 1603] under the assumption (2.2).

A consequence of the asymptotic behaviour (2.5) of p(t) is that, for any K > 0, there exists
¢ = c¢(K) > 1 such that

p(t) < cp(2t), Vi e (0,K). (2.6)

The behaviour of u(t) at infinity has already been determined in Lemma 2.1: There exists a
constant ¢ > 1 such that

p(t) <ep(t+1), Vi1 (2.7)

This property of ;1 was assumed in [19] as A4, but we have shown in Lemma 2.1 that it always
holds true.

We consider now one-dimensional subordinate Brownian motions. Let B = (B, : t > 0) be a
Brownian motion in R, independent of .S, with

E[e?0(Be=5o)] — e VOeR,t>0.

The subordinate Brownian motion Z = (Z; : t > 0) in R defined by Z; = Bg, is a symmetric
Lévy process with the characteristic exponent ®(0) = ¢(6?) for all 0 € R.

Let Z; :=sup{0V Z, : 0 < s < t} be the supremum process of Z and let L = (L, : t > 0) be
a local time of Z — Z at 0. The process L is also called a local time of the process Z reflected
at the supremum. The right continuous inverse L, L of L is a subordinator and is called the
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ladder time process of Z. The process Z L7t is also a subordinator and is called the ladder
height process of Z. (For the basic propertles of the ladder time and ladder height processes,
we refer our readers to [1, Chapter 6].)

Let x be the Laplace exponent of the ladder height process of Z. It follows from [12,
Corollary 9.7] that

Y(\) = exp (; J:O bgl(‘i% d9> = exp <71T Eo bg(ﬁ% d0> . VA>0. (28)

Using (2.8), it was proved in [19, Proposition 2.1] that, if ¢ is a special Bernstein function, so is
X, that is, A — A/x()) is also a Bernstein function. The next result tells us that such a relation
is also true for complete Bernstein functions. For the proof we will need the following fact; see
[26, Theorem 6.10]: If ¢ is a complete Bernstein function, then there exist a real number v and
a [0, 1]-valued function 7 on (0, 00) such that

log $(\) = 7 + Jm (t - 1) n(t) dt. (2.9)

o \1+t2 A+t

PROPOSITION 2.4. Suppose that ¢, the Laplace exponent of the subordinator S, is a
complete Bernstein function. Then the Laplace exponent x of the ladder height process of
the subordinate Brownian motion Z; = Bg, Is also a complete Bernstein function.

Proof. By (2.8) and (2.

9),

oA B Il e t 1 de
1 R _ .
ogx(M) =5+ L L <1+t2 A202+t>"(t)dt1+92

we have

By using 0 < n(t) < 1, we have

t 1 1 1 1 1 2202t
n(t) - < +

1412 X202+t 14602  14+1214+62 \N2024+t  N2602+t

- 1 1 n A2
T2 \ 2024t N2024t )
Since

© 1 1 1VE[>® 1
J WOMZ*J mdezﬁj Sy =
0 A20% 4+t t )y N6%2/t+1 t XA ) v+1 22/t

we can use Fubini’s theorem to get

log x(\) = % +J:O (2(1 itQ) — 2ﬁ(A1+ \/,g)) n(t) dt (2.10)
- % +L <2(1j—t2) N 2(11—|—t)> n(t) dt
+), (2(11+t> T ﬁ)) (e) b
ot [ (1 ) s
Applying [26, Theorem 6.10], we get that x is a complete Bernstein function. ]

REMARK 2.5. The above result has been independently proved in [22, Lemma 4].



TWO-SIDED GREEN FUNCTION ESTIMATES 937

The next result relates the behaviour of x to that of ¢. It will be used to obtain the asymptotic
behaviour of x at infinity.

PROPOSITION 2.6. Suppose that ¢, the Laplace exponent of the subordinator S, is a
complete Bernstein function. Then the Laplace exponent x of the ladder height process of
7 satisfies

™2 /6(N2) < x(\) < €/2\/p(A2), for all A > 0. (2.11)

Proof. By the representations (2.9) and (2.10), we get that, for all A > 0,

||, (% v

log x(\) — % log p(\*)| = 5

()

1J°° AWE+A) dt_;r’ AT
0o A2+ HVEA+ V) 2 )y (N2 411 2
This implies that —7/2 < log x(\) — £ log $(A?) < /2 for every A > 0, which is (2.11 O

<
2

REMARK 2.7. We note that for the last two propositions we only need to assume that ¢ is
a complete Bernstein function; the assumption (H) is not used.

Let V denote the potential measure of the ladder height process of Z. We also use V to
denote the corresponding renewal function, V() := V((0,¢)). It follows from (2.1) and (2.11)
that limy . X(A)/A = 0 and limy_,o, x(\) = co. Therefore, the ladder height process of Z has
no drift and has infinite Lévy measure. This suffices to conclude that the potential measure
V has a density denoted by v, and the renewal function can be written as V(t) = fé v(s) ds.
Since y is a complete Bernstein function, v is completely monotone. We record these facts as
the following corollary.

COROLLARY 2.8. Suppose that ¢, the Laplace exponent of the subordinator S, is a complete
Bernstein function satisfying the assumption (H). Then the potential measure of the ladder
height process of the subordinate Brownian motion Z; = Bg, has a completely monotone
density v. In particular, v and the renewal function V are C*° functions.

The smoothness of the renewal function V' of the ladder height process Z will be used later
in this paper.

Similarly to the case of the density u of the potential measure U of the subordinator S in
(2.4), by using Proposition 2.6, we can obtain the asymptotic behaviour of the renewal function
V and its density v:

toz/2
- —2\—1/2 _ .
V(t) < o(t™?) = W t — 0+, (2.12)
a/2-1
o(t) =t g7 V2 < ! t—0+; (2.13)

UG

see [20, Proposition 3.9]. The corresponding precise asymptotics are given in [19, Proposi-
tion 2.7] under the assumption (2.2).
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We next consider multidimensional subordinate Brownian motions. Let W = (W, =
(Wk,...,Wg) :t > 0) be a Brownian motion in R? with

E[ei&(Wt*Wo)] — e*tw‘z’ Voe Rd,t > 0,

and let S be a subordinator independent of W with Laplace exponent ¢. In the remainder of
this paper, we will use X = (X, : t > 0) to denote the subordinate Brownian motion defined by
X; = Wg,. The process X is a (rotationally) symmetric Lévy process with the characteristic
exponent given by ®(6) = ¢(|0]?). It is easy to check that when d > 3, the process X is transient.
This follows from the criterion of Chung—Fuchs type (for example, [25, p. 252]) which, for the
subordinate Brownian motion X, translates to the following: X is transient if and only if

)\d/271
dX\ < +o0.
J0+ B(N)

Since transience is a global property of the process, it cannot be inferred from the behaviour
of ¢ at infinity. For example, ¢(\) =log(1+ \) + /2, a € (0,2), is a complete Bernstein
function satisfying (2.1), but the corresponding subordinate Brownian motion is recurrent in
dimensions 1 and 2. To ensure transience, we will assume that in the case d < 2, there exists
v € [0,d/2) such that

0N

1 f—= . 2.14

f AT 240
An immediate consequence of this assumption and [20, Corollary 2.6] is that the potential
density u of S satisfies u(t) < ct"! for all t > 1, where ¢ >0 is some positive constant
(cf. assumption A1 from [19]).

Transience of the process X ensures that the Green function G(z,y), z,y € RY, is well
defined. By spatial homogeneity, we may write G(z,y) = G(x — y), where the function G is
radial and given by the following formula,

o0
G(z) = J (4mt) =42~ 12/ (1) dt, @ € R (2.15)
0
Note that G is radially decreasing and continuous in R¢ \ {0}.
The Lévy measure of the process X has a density J, called the Lévy density, given by

J(x) = J (47Tt)_d/26_|””‘2/(4t)u(t) dt, =eR%
0

Thus, J(z) = j(Jz|) with
jlr) = J (dret) 2=/ 4D ) dt, v > 0. (2.16)
0

Note that the function r — j(r) is continuous and decreasing on (0, c0). We sometimes use the
notation J(x,y) for J(z — y).

We discuss now the behaviour of G and j near the origin. Under the assumption (2.2), the
precise asymptotic behaviour was obtained in [19, Theorems 3.1 and 3.2] by using the precise
asymptotic behaviour of the potential density u, and, respectively, Lévy density p. These two
results were proved by the use of Bogdan, Byczkowski, Kulczycki, Ryznar, Song and Vondracek
[5, Lemma 5.32], which required additional assumptions that were stated as A2 and A3 in
[19]. It turned out, that by using Potter’s theorem (Theorem 1.4), one can circumvent those
assumptions and still obtain the conclusion of the lemma. The details are provided in [20,
Lemma 3.1]. This lemma combined with (2.4) or (2.5) and representation (2.15) or (2.16) gives
the following asymptotic behaviour of G or J under the assumption (2.1), respectively.
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THEOREM 2.9 [20, Theorem 3.2]. Suppose that the Laplace exponent ¢ is a complete
Bernstein function satisfying the assumption (H) and that o € (0,2 A d). In the case d < 2, we
further assume (2.14). Then
= 1 _ 1

|zl (|| 2) ||| 2)”

G(x)

|z] — 0.

REMARK 2.10. Since « is always assumed to be in

(0,2), the assumption o € (0,2 A d) in
the theorem above makes a difference only in the case d = 1.

THEOREM 2.11 [20, Theorem 3.4]. Suppose that the Laplace exponent ¢ is a complete
Bernstein function satisfying the assumption (H). Then

¢(lz1*) _ £(z]*)

Iw) = (il =< F o < (s el — 0

Using (2.6) and (2.7), and repeating the proof of Rao, Song and Vondracek [23, Lemma 4.2],
we get the following conditions.

(a) For any K > 0, there exists ¢ = ¢(K) > 1 such that
jir) <cjr), Vre(0,K). (2.17)
(b) There exists ¢ > 1 such that
Jjr) <cj(r+1), Yr>1 (2.18)

Therefore, by Song and Vondracek [29, Section 3.1, Theorem 2.2] (see also [5, Theorem 5.66;
20, Theorem 4.7, Corollary 4.8; 23]), the Harnack inequality is valid for the process X . Before
we state the Harnack inequality, we recall the definition of harmonic functions.

For any open set D, we use 7p to denote the first exit time of D, that is, 7p = inf{t > 0:
X; ¢ D}.

DEFINITION 2.12. Let D be an open subset of R%. A function u defined on R? is said to be

(1) harmonic in D with respect to X if E,[|u(X,,)]] < oo and u(z) = E,[u(X,,)], « € B,
for every open set B whose closure is a compact subset of D;

(2) regular harmonic in D with respect to X if it is harmonic in D with respect to X and,
for each z € D, u(x) = Ez[u(X,,)].

THEOREM 2.13 (Harnack inequality). There exists Cs = Cg(¢) > 0 such that, for any r €
(0, i) . o € R?, and any function u that is non-negative on R and harmonic with respect to
X in B(xg, 167), we have

sup u(y) < C inf u(y).
yeB(xzo,7/2) (y) G?JGB(zOﬂ"/Q) (y)

From now we will always assume that ¢ is a complete Bernstein function satisfying the
assumption (H) for a € (0,2 A d) and the additional (2.14) in the case d < 2. We will no longer
explicitly mention these assumptions.

For any open set D in R?, we use Gp(z,y) to denote the Green function of X in D. Using the
continuity and the radial decreasing property of GG, we can easily check that Gp is continuous
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in (D x D)\ {(z,z) : € D}. We frequently use the well-known fact that Gp(-,y) is harmonic
in D\ {y}, and regular harmonic in D \ B(y,¢) for every € > 0.
Using the Lévy system for X, we know that, for every bounded open subset D and every
f>=0and x € D,
Er[f(X‘FD); XTD* 7& X‘I’D] = J: J GD(va)J(Z - y) de(y) dy (219)
DeJp

Now we prove the following version of the Harnack inequality for X.

THEOREM 2.14. Let L > 0. There exists a positive constant C7; = C7(L, ¢) > 0 such that
the following is true: If 1,75 € R% and r € (0,1) are such that |z, — zo| < Lr, then, for every
non-negative function u that is harmonic with respect to X in B(x1,7)U B(x2,7), we have

C7 Mu(wa) < ulzy) < Cru(wms).

Proof. By Kim, Song and Vondracek [20, Proposition 4.10] (see also [19, Proposition 3.8]),
for every r € (0,1), every « € R? and every y € B(x, )¢, it holds that

TQ

KB(x,T/S)(xa y) = J GB(.’K,T’/S)(':E7 Z)J(Z - y) dz > Clj(|$ - y|)€ o\ (220)
B(x,r/8) (r=2)

with some positive constant ¢; > 0.

Now let r € (0,1), a1,z € R be such that |1 — 22| < Lr and let u be a non-negative
function that is harmonic in B(xy,7) U B(x,r) with respect to X.

If |21 — 29| < %r, then, since r < 1, the theorem is true from Theorem 2.13. Thus, we only
need to consider the case when ir < |xp — @2| < Lr with L > %.

Let w € B(x1,7/8). Because |zg —w| < |#1 — x2| + |w — 21| < (L + §)r <2Lr, by the
monotonicity of j and (2.20)

7,,(1
e
For any y € B(z1,7/8), u is regular harmonic in B(y, 7r/8) U B(x1, 7r/8). Since |y — z1| < r/8,
by Theorem 2.13

Kp(eyr/8)(x2,w) > c15(2L7) (2.21)

u(y) = cou(z1), y€B (a:1, g) , (2.22)

for some constant cg > 0. Therefore, by (2.19) and (2.21)-(2.22),
r
> B, [u(X Xrapo € B (21.5) |

r
> cou(x1)Py, (XTB(WJ,/B) €B (zl, §>) = czu(:rl)J KB(zy,r/8) (22, w) dw
B(z1,r/8)
o raer

> cau(xq) ‘B (:vl, g) ‘ j(2L7“)€(:7_2) = c4u(x1)j(2Lr)€(r_2).

Thus, by Theorem 2.11 and the inequality above, there exists a constant c; > 0 such that,
for all » € (0,1), u(ze) > csu(z1)(j(2Lr)/j(r)). The right-hand side is by (2.17) greater than
05016°g2L/10g2u(:r1) where ¢ = C; '(4L) € (0,1). We have thus proved the right-hand side
inequality in the conclusion of the theorem. The inequality on the left-hand side can be proved
similarly. |

u(‘TQ) = Emz [U(XTB(mz,r/s))] TB(JJQ,T/S));

In [19], we have established the boundary Harnack principle under the assumption (2.2)
(and the additional transience assumption in case d < 2) for k-fat open sets. Even though we
only explicitly stated the results for d > 2 in [19], the results and arguments there are in fact
valid for d = 1 also. Under the current assumptions, the same result is reproved in [20].
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THEOREM 2.15 [19, Theorem 4.8 ; 20, Theorem 4.22]. Suppose that D is a bounded k-fat
open set with the characteristics (Ry, k). There exists a constant Cs = Cs(d, ¢, R1,k) > 1 such
that ifr < Ry A i and Q € 0D, then, for any non-negative functions u,v in R? that are regular
harmonic in D N B(Q, 2r) with respect to X and vanish in D¢ N B(Q, 2r), we have

Lu(AQ) _ulx) _, w(A(Q)
“AQ) S v S PuAQ)

r
, zeDmB(Q,§).
Before concluding this section, we give some examples satisfying our assumptions.

EXAMPLE 2.16. Suppose that 0 < f < a < 2,0 <y <2 — « and define

$1(N) = A2 (N = A+ 1)Y2 1, g5(\) = AY/2 4 A2,
¢4()\) = A(X/Q(log(l + )\))7/2 and ¢5()\) — )\a/Q(log(l + )\))—ﬁ/2

Then ¢;, 1 =1,...,5, are complete Bernstein functions that can be written as
Gi(N) = X2;(0), i=1,...,5,
with

G =1, L) =((A+1)Y2 = DA2 0 f3(\) =1+ \B-9/2)
£5(N) = (log(1+A))7/2 and  £5(\) = (log(1 + A)) /2.

As already mentioned in the introduction, the subordinate Brownian motion corresponding
to ¢1 is a symmetric a-stable process, the subordinate Brownian motion corresponding to ¢o
is a relativistic a-stable process and the subordinate Brownian motion corresponding to ¢3 is
the sum of a symmetric a-stable process and an independent symmetric G-stable process. The
subordinate Brownian motions corresponding to ¢4 and ¢5 were discussed in [5].

In the case d > 3 the only condition on the complete Bernstein function ¢ is (1.2), so
we can use [26, Propositions 7.1, 7.10-7.11, Corollaries 7.9, 7.12] to come up with infinitely
many examples of such functions, for example: (i) A*/2(log(1 + log(1 + A\/2)8/2))8/2 o, ~,§ €
(0,2),8 € (0,2 = af; (i) A*/2(log(1 + log(1 + A1/2)%/2))=0/2 a,~,6 € (0,2), 8 € (0,q].

All of the listed examples satisfy the stronger condition (2.2). As already mentioned,
[20, Example 2.8] provides an example of a complete Bernstein function that satisfies (2.1),
but not (2.2).

3. Green function estimates on bounded k-fat open sets

In this section, we will establish sharp two-sided Green function estimates for X in any bounded
k-fat open subset D of R%, d > 1. Our standing assumption is that ¢ is a complete Bernstein
function satisfying the assumption (H) for a € (0,2 A d) and the additional assumption (2.14)
when d < 2.

We first establish the interior estimates using Theorems 2.9 and 2.14. Once we have the
interior estimates, we can apply Theorem 2.14 and the boundary Harnack principle (Theorem
2.15), and use the arguments of Bogdan [3] and Hansen [15] to get the full estimates (1.5) for
bounded k-fat open sets D. Since the arguments of Bogdan [3] and Hansen [15] are by now
quite standard, we will omit the details of this part.

Although the conclusions of Lemmas 3.1-3.3 can be written in terms of ¢, we write them in
terms of ¢ since it is in this form that the results are used.
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LEMMA 3.1. There exist Ry = Ra(¢p) > 0, L1 = L1(¢) > 2 and Cy = Cq(¢p) > 0 such that

1

W for every |£U| < RQ.

G(:L') - G(Ll.’b) 2 Cg

Proof. By Theorem 2.9 there exists a constant ¢ > 1 such that, for all z € R?\ {0} with
|z| < 1, it holds that

c—l

C
— < (G(2) L
a ez < 4@

= zldmel(lz]2)
Choose L; = (4¢?)Y/ (=) v 2 50 that CQ/Lf_O‘ < i . Since ¢ is slowly varying at infinity, there
exists r; < 1 such that
-2
(el ™),

(| Lyz|=2)
whenever 0 < |z| < r1. Let Ry = r1 A LT'. Then, for 2 € R?\ {0}, we have
S c ! B c
7 a2 72) [Laz]dl(|Lyx]2)

G(z) — G(L1x)

B ¢! ( B 2 (x| 7?) >
|z|d=el(|z]2) L= 0(|Lyz|=2)
Sy 1
~ 2¢ [a|dod (|| =2) U

LEMMA 3.2.  For every bounded open set D, there exists a constant C1o = C10(¢) > 1 such
that
1

f D 1
Ty l(e g e 3-1)

Gp(z,y) < Cro

and

1
Gp(z,y) > Crf for x,y € D (3.2)

1z — yld=l(lz — y|72)
with Li|x — y| < ép(z) A ép(y),

where L, is the constant in Lemma 3.1.

Proof. Since Gp(z,y) < G(x,y), D is bounded and ¢ locally bounded from above and below
by positive constants, (3.1) is an immediate consequence of Theorem 2.9. Now we show (3.2).
Without loss of generality, we assume dp(y) < dp(x), and let M := diam(D). We consider

three cases separately:
(a) dp(y) < Ro: Since [x —y| < dp(y)/ L1, it follows that | X, —y| > dp(y) = L]z —
y|. Thus, by the monotonicity of G and Lemma 3.1,

GD(Iay) = GB(y,6D(y))(Iay) = G(I, y) - EI[G(XTB(y,aD(y))7y)]
> Gz —y) — G(Li(z —y))
1 dp(y)
, Vi]e—y|l < .
PR e M

WV

C1
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(b) dp(y) > R and |z — y| < Ra/Ly: In this case, X, . —y| > Ro > Li|z — y| and, by
the monotonicity of G and Lemma 3.1, we get

GD(xvy) = GB(y,Rg)(xvy) = G(x,y) - EI[G(XTB(y,RQ)vy)]

1 Ry
> G(‘T - y) - G(Ll(‘r - y)) > C1 |JC — y|d*0‘€(|x — y|,2>> V|.’L‘ - y| < E

(¢) 0p(y) > Re and |z — y| > Ra/L1: Choose a point w € dB(y, Ra/L1). Then, from the
argument in (b), we get

1
(Ra/Ly)4=2l((Rz/L1)~2)

Since D is bounded and Gp(-,y) is harmonic with respect to X in B(x, Ry/(2L1))U
B(w, R2/(2L1)), by Theorem 2.14 we have

1
R/ 0((Ra/L1)2)

Gp(w,y) 2 G(w,y) = Bu[G(Xrp(, 0, 9)] = 1

Gp(z,y) = coGp(w,y) >
C3 . _9 1

> inf L(s ,

ARl 1)) (wmw ( )> PR (r—r

Ry
Yz —y| > I, O

LEMMA 3.3. For every L > 0 and bounded open set D, there exists C11 = C11(L,¢) >0
such that, for every |x —y| < L(0p(z) A dp(y)),

1
[z —yl*l(lz —y|72)

Gp(z,y) = Cu (3.3)

Proof. Without loss of generality, we assume dp(x) < dp(y). Moreover, by Lemma 3.2 we
can assume that L > 1/L; and we only need to show (3.3) for (1/L1)dp(z) < |z — y| < Lép(x).
Choose a point w € 0B(x,dp(xz)/L1). Then, by Lemma 3.2, we get

1
Gp(z,w) > .
P 2 O G, L+ (6o @)/ L))
Since |y —w| < |z —y|+ |z —w| < (L+1)dp(z) and Gp(x, ) = Gp(-,z) is harmonic with
respect to X in B(y,dp(z)/L1) U B(w,dp(z)/L1), by Theorem 2.14 we have

1
(30 (@)/ L) (0p () /L) 2)
z —y™?) 1
- (e<<6p<z>/L1>2>) =yl — o7 (34)

By the uniform convergence theorem [2, Theorem 1.2.1], we can choose a small 7y = (¢, L) >0
such that

Gp(z,y) > coGp(z,w) = c3

. ()72 1
_ > - < rq. .
)\el[rll,Q,L] (r=2) 72 vrsmn (3:5)

I (1/1,)6p (x) < |z — y| < Lép(x) < r1, by (3.4) and (3.5),
. 0((Wr)72) 1
ot > e, 8,y ) By =)

r<ry,A€[1,2L]
> 674 d ! 2)°
2 |z =yl l(|z —y|7?)
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On the other hand, if (1/L1)0p(z) < | —y| < Lop(z) and dp(x) > /L1, then |z —y| >
r1/LL;. Thus, from (3.4), we see that

1
Gp(z,y) > ¢ inf O(r—2 inf (r—2 1) ,
p(#,y) 4 <r6[r1/LL1,M] ( )> (re[rl/LLhM] (r™) |z — ylé=2l(|z — y|~2)

where M = diam(D). O

For the remainder of this section, we assume that D is a bounded k-fat open set with
characteristics (R1, k). Without loss of generality, we may assume that R; < % . We recall
that, for each Q € 9D and r € (0,R;), A-(Q) denotes a point in DN B(Q,r) satistying
B(A-(Q),kr) C DN B(Q,r). Recall also that Gp(-,y) is regular harmonic in D\ B(y,e¢) for
every € > 0 and vanishes outside D.

Using the uniform convergence theorem [2, Theorem 1.2.1], we further choose Rz < R; such
that
(((Ar)~2)

1 . (Mr)~2) .
S < a7« AN <o ifr < Rs. 3.6
2 %gg\nglgrl L(r=2) %gglsgfrl £(r=2) nr 3 (3.6)

N

Let us fix zp € D with kR3 < dp(20) < Rz and let g1 := kR3/24. For x,y € D we define
r(z,y) :=dp(z) Vip(y) V |x — y| and

{A €D :ép(A) > E7’(:v,y), | — AV ]y —A| < 5r(w,y)} if r(z,y) < eq,
B(x,y) := 2 (3.7)
{#0} if r(z,y) > €.
Note that, for every (z,y) € D x D with r(z,y) < €1,
L6p(A) <6op(x) Vip(y) Ve —y| <267 '6p(4), A€ B(z,y). (3.8)
So, by (3.6), if r(z,y) < e1,
1 _ ((6n(A4)~2)
- < <2, AeB(xzy). 3.9
2 < W(rlw.9) ) ) (39

Let

Clg = Clo2dia5D(Zo)7d+a < sup Z(T2)1> .
5D(Z0)/2<7‘<M

It follows from Lemma 3.2 that Gp(-, z0) is bounded above by Cia on D\ B(zo,0p(20)/2).
Now we define

9(x) :== Gp(z,20) A Cra. (3.10)

Note that if dp(z) < 6e1, then |z — 29| = dp(z0) — 661 = dp(20)/2 since 6e1 < Ip(z0)/4, and
therefore g(z) = Gp(z, 2p).

Proof of Theorem 1.2. Note that, by Theorem 2.14, for all x,y € D and A, Ay € B(z,y),
g(A1) is comparable to g(Asz). With this observation, (3.6), Lemmas 3.1-3.3, Theorem 2.14 and
the boundary Harnack principle (Theorem 2.15) in hand, one can easily adapt the arguments
leading to the proofs, as well as the proofs of Bogdan [3, Proposition 6] and Hansen [15,
Theorem 2.4] to complete the proof of Theorem 1.2. Since these are more or less standard now,
we omit the details. |

4. Explicit Green function estimates on bounded C'+'-open sets

In this section, we refine the estimates from Theorem 1.2 in the case of bounded C'! open sets.
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Recall that X = (X, : t > 0) is the d-dimensional subordinate Brownian motion defined by
X; = Ws, where W = (W1, ... . W%) is a d-dimensional Brownian motion and S = (S; : t > 0)
is an independent subordinator with the Laplace exponent ¢ which is a complete Bernstein
function satisfying assumption (H) for o € (0,2 A d) and the additional assumption (2.14)
when d < 2. Let Z = (Z; : t > 0) be the one-dimensional subordinate Brownian motion defined
as Zy 1= Wgt. Recall that the potential measure of the ladder height process of Z is denoted
by V and its density by v. We also use V' to denote the renewal function of the ladder height
process of Z. In Corollary 2.8, we have established that both V and v are C* functions.
Recall the notation RY := {z = (z1,...,24-1,%q) 1= (&, z4) € R : 4 > 0} for the half-space.
The next result, which follows from [27, Theorem 2], is very important in this paper.

Define w(z) := V((zq)").

THEOREM 4.1. The function w is harmonic in Ri with respect to X and, for any r > 0,
regular harmonic in R4~% x (0,7) (in (0,7) when d = 1) with respect to X.

Proof. Since Z; := ng, has a transition density, it satisfies the condition ACC in [27],
namely, the resolvent kernels are absolutely continuous. The assumption in [27] that 0 is
regular for (0,00) is also satisfied since Z is symmetric and has infinite Lévy measure. Indeed,
if 0 were irregular for (0,00), it would be, by symmetry, irregular for (—oo,0) as well. But
then Z would be a compound Poisson process that contradicts the fact that it has infinite
Lévy measure. Further, again by symmetry of Z, the notions of coharmonic and harmonic
functions coincide. Let Z(0:°°) (respectively, XRi) denote the process Z killed upon exiting
(0,00) (respectively, X killed upon exiting Ri). By Silverstein [27, Theorem 2|, the renewal
function V of the ladder height process of Z is invariant for Z(%:°°). Thus, w is invariant for
XBY Being invariant for X®+, w is also harmonic for X Ri7 and consequently, harmonic in R‘i
with respect to X. We show now that w is regular harmonic for X in R%~! x (0,7) for any
r > 0. First note that since V' is continuous at zero and V(0) = 0, it follows that

lim w(x) = lim w(Z,z4) = lim V(zgq) =0. (4.1)
xd—>0 xd—>0 xd—>0

Thus, by the harmonicity of w and (4.1)

w(x) =w(Z,zq) = ;IL% E, [w(XTRd*lX(E,T) )] =E, [UJ()(TWAX(OYT))]7 xq > 0. O

PROPOSITION 4.2. For all positive constants ro and L, we have
s | w(y)i(le — yl) dy < ox.
z€R:0<wq <L J B(x,r0)°NRY
Proof. By Theorem 4.1 and (2.19), for every z € R%,
. ¢ d
’UJ(QI) > By [w(XTB(a:,TO/2)ﬁKi) : XTB(I,TO/2)mRi = B(l‘,’l‘o) N R-i-}
- | | Coeraprrs @ 2)illz ~ y)wl) dsdy. (12
B(m,ro)CﬁRi B(m,rO/Q)ORi

Since |2 — y| < |z — 2l + [ —yl < 7o+ 1 — 9l < 2e —y| for (5,) € B(z,70/2) x B(w, mo)",
using (2.17) and (2.18), we have j(|z —y|) = c1j(|x —y|). Thus, combining this with (4.2),
we obtain that

1 w(x)

wp | w@)ile —yhdy<er'  swp o .
z€R:0<wq <L J B(x,r0)°NRE 7=0,0<zq<L w[TB(x,rg/Q)ﬂ]Ri]
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We claim that the supremum on the right-hand side above is finite. Clearly, if L > x4 > 1¢/(64)
and £ = 0,
w@) V(D)

Ee[mp(a,ro/2rrt] — BolTB0.r0/(62))]

Suppose x4 < 70/(64) and ¥ = 0. Let U := B((0, 16r9), o). By the Lévy system, we have
IP):E(XTB(U‘TO/Z)ﬁRi S U) = JU JB(07T0/2)de+ GB(O,m/Q)ﬁRi (.’L‘, Z)](|Z - y|) dz dy

< K, [TB(o,m/z)mRi]~

Thus, by the above and the boundary Harnack principle (Theorem 2.15),

w(x) w(x) w(xy)
X C2 g C3
E, [TB(IJ‘()/Q)QR‘_%_} Pz(XTB(U,To/Q)ﬁRi € U) Pam (XTB(o,ro/z)mRi € U)
< edV(ro/(16)),
where 1 = (0,79/(16)). We have thus proved the claim. O

We now define the operator (A, ®(A)) by the following formula:
Af(@) =PV | () = F@)iy — ) dy
(f(y) = f())i(ly — z]) dy

= limJ

10 J{yerd:|o—y| >}

DA =L f: R —R: limJ (y) — f(2)i(ly — z|) dy exists and is finite
el0 J{yerd:|jz—y|>e}

(4.3)

It is well known that CZ C D(A), where C? is the collection of C? functions in R? vanishing
at infinity, and that, by the rotational symmetry of X, A restricted to C3 coincides with the
infinitesimal generator of the process X (for example, [25, Theorem 31.5]).

THEOREM 4.3. The function Aw(z) is well defined and Aw(z) = 0 for all z € R%.

Proof. We first note that it follows from Proposition 4.2 and the fact that J is a Lévy
density that, for any L > 0,

sup
z€ERL: 0<zq<L

(w(y) —w(@))j(ly —=|) dy

J{yeRd:|yw>1}

Wiy ==y + VL |y < oo (4

< sup J
z€R:0<zg<L J{yeR®:|y—z|>1}

Hence, for every ¢ € (0, %)
Acwo) = | (w(y) — w@)i (y — ) dy
{yeR%:|y—z|>e}

is well defined. Note that since w(z) = V((z4)") and V is smooth in (0,00) by Corollary 2.8,
it holds that w is smooth in Ri. Hence,

Acw(z) = j (w(y) — () = 1(y—o)eny (y — 2) - Vao(@))j(y — z]) dy.
{yeR®:|y—z|>e}
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Moreover, by the smoothness of w,
o | (w(y) = w(a) - (s~ ) Vw()i(ly - =) dy
{yeR:|y—z[<e}

converges to 0 locally uniformly in R as e — 0 . Combining this with (4.4), we see that Aw
is well defined in R? and A.w(x) converges to

Aw(z) = JRd(w(y) —w(@) = Ljy—aj<3(y — ) - Vw())j(ly — =[) dy

locally uniformly in Ri as e — 0.
Moreover, for every z € R%, z € B(z, (e Azq)/2) and y € B(z,¢)°, it holds that 1|y — 2| <
ly — 2| < 3|y — 2|. So, using (2.17),

Lijy—z>epl(w(y) — w(z) = Lyy—z1<13(y — 2) - Vw(2)i(ly — 2[)

<c ( sup V”(S)) Y — 2L jaciy—ai<ay i (ly — z1/2)
e/2<s<wq+2
+ (w(y) + V(za + 1)1y g5 133(ly — 2[/2).
It follows from Proposition 4.2 and the fact that J is a Lévy density, by using the dominated
convergence theorem, that x — A.w(z) is continuous for each e. Therefore, by this and the
local uniform convergence of A.w, the function Aw(z) is continuous in RY.

_ Suppose that Uy and U, are relatively compact open subsets of Ri such that U; C U, C
Us C Ri. Let ro := dist(Uy, US) > 0. Then, by Proposition 4.2

j J w(w)i(|z - y) dyde < Uy sup j w()i (e — vl) dy
U, JU. Us

s zelUy

<|U3] sup j w@)i(z —yl)dy <oco.  (45)
z€U1 JB(x,ro)¢

By harmonicity of w, clearly w(X, ) € L'(P,) and

sup E; [1yg (X, Jw(Xry,, )] < sup E;[w(X, )] = sup w(x) < oo.
zelUy zeU, rzelU;

The last two displays show that the conditions [6, (2.4), (2.6)] are true. Thus, by Chen [6,
Lemma 2.3, Theorem 2.11(ii)], we have that, for any f € C2(R%),

0= j j (w(y) — w(@)(Fy) — F@))i(ly — ]) de dy. (4.6)
Rd
For f € C2(R%) with supp(f) C Uy C U> C U5 C RY,
jR o) — w(@)||£) — F@)i(ly — ]) de dy

d JRd

=], | ) —w@irw - ety - o) deay
2| | ) - w@) )iy - o) dedy
Uy Jug

< clJ ly = 2%5(ly — @) do dy + 2| f| | U1 (Sup w(ﬂﬂ))J iy — =) dy
U2><U2 Ué‘

zeU;

+2Hf||oojU jU w(w)j(|z — y)) dy da

c
2
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is finite by (4.5) and the fact that J is a Lévy density. Thus, by (4.6), Fubini’s theorem and
the dominated convergence theorem, we have, for any f € C? (Ri),

0= 1imJ
el0 {(z,y) ERI xR |y—z|>c}

:=—2ggLHf@0(me¢yﬂwwfw@)—UWwMHy—wDMJ<m
— 2| f)Au(e) da,
R

d
T+

(w(y) —w(@))(f(y) = f(2))i(ly —«|) do dy

where we have used the fact A.w — Aw converges uniformly on the support of f. Hence, by
the continuity of Aw, we have Aw(z) =0 in RY. O

For z € R, let dpp(x) denote the Euclidean distance between 2 and dD. It is well known
that any C1! open set D with characteristics (R, A) satisfies both the uniform interior ball
condition and the uniform exterior ball condition with the radius r;: there exists r1 < R such
that, for every x € D with dp(z) < r; and y € RY\ D with dp(y) < r1, there are z,, z, € 9D
so that |z — 2z,| = Sap(2), |y — 2| = dp(y) and that B(zg,r1) C D and B(yo,r1) C R?\ D for
To = 2o +11(x — 20)/|x — 22| and yo = zy +71(y — )/ |y — 2|

In the remainder of this section, we assume that D is a C''! open set with characteristics
(R, A) and D satisfies the uniform interior ball condition and the uniform exterior ball condition
with the radius R (by choosing R smaller if necessary).

LEMMA 4.4. Fix Q € 0D and et

h(y) ==V (0p(¥))1pnBQ.R) (Y)-

There exist C13 = C13(A\, R, ¢) > 0 and Ry < R/4 independent of the point @ € D such that
Ah is well defined in D N B(Q, R4) and

|Ah(z)| < Ci3 for allz € DN B(Q, Ra). (4.7

Proof. We first note that when d =1, the lemma follows from Proposition 4.2 and
Theorem 4.3. In fact, suppose that d =1 and € D N B(Q, R/2). Without loss of generality,
we may assume that @ is the origin and D N B(Q, R) = (0, R) (due to uniform exterior ball
condition). Since h(y) = w(y) for y € DN B(Q, R) = (0, R), we have

A(h —w)(x) = lim

2 | (h— w)w)i(ly =) dy
el0 J{yert:jz—y|>e}

= —lim

| w@)jy 1) dy
O HyzRila—yl>e}

Since 0 < & < R/2 and y > R, we have |z —y| > R/2, and thus

|A(h —w)(2)] < w(y)i(ly — =[) dy.

J*{.7;l>Rx|IZ/|>R/2}
Therefore, by using Theorem 4.3 (which gives Ah(z) = A(h — w)(z)), Proposition 4.2 and the
above display, we conclude that

|AR(z)] = [A(h —w)(z)| < sup

j w()i(ly — =1) dy < oo.
0<z<R/2J{yeR} :ly—z|>R/2}
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Throughout the remainder of the proof, d > 2 and ¢ is a fixed positive constant such that

27
0<q<w and o +2¢—1#0.

Since ¢ is slowly varying at oo, by Potter’s Theorem (Theorem 1.4), we can find a small
Ry < 1A (R/4) such that, for every r < 2R3,

(r?) (((2R3)7?) 21/2,.—1/2 ~1/2
wEr ) S @aE) ey ) a8
() < 20((2R3) TR < eir™, (4.9)
0(r=2) Y2 < 20((2RYH)™HY2(2R2) 179 L ey, (4.10)

In the remainder of this proof, we fix x € DN B(Q, R4) and xg € D satisfying dp(x) =
|z — x0]. We also fix the C1! function ¥ and the coordinate system CS = CS,,, in the definition
of Cb! open set so that z = (0,24) with 0 <24 < Ry and B(zg, R)ND = {y= (y,ya4) €
B(0,R) in CS : yq > ¥(y)}. Let

i@ = R— VR =P and va(f) = —R+ VR = [jP”

Owing to the uniform interior ball condition and the uniform exterior ball condition with the
radius R, we have

Yo (7) < YY) < U1(y) for every y € DN B(x, Ry). (4.11)
Define H* :={y = (¥, ya) € CS : yq > 0} and let
A= {y = (G.ya) € (DUH) N Bla, Ra) : $2(5) < wa < 1 (@),
E:={y = (9,ya) € B(z,Ra) : ya > 1(y)}-
Note that, since |y — Q| < |y — x| + |* — Q| < R/2 for y € B(z, Ry), we have
B(z,Ry)ND C B(Q,R/2)N D. (4.12)
Let
ha(y) =V (0, (y))-

Note that h,(x) = h(z). Moreover, since 0, (y) = (ya)™ in CS , by Theorem 4.3 it follows
that Ah, is well defined in H+ and

Ah,(y) =0, VyeH', (4.13)
We show now that A(h — hy)(z) is well defined. For each € > 0 we have that

(h(y) = ha(9))i(ly — =) dy

J{yEDUH+:y—x|>E}

<j (h(v) +hw<y>>j<|y—x|>dy+J (h(y) + ha())i(ly — 1) dy
B(xz,R4)° A

+] 10w = ke iy — 2l) dy
=0+ I+ Is.
We claim that
I+ I+ Is < Chs, (4.14)
for some constant C3 = Ci3(A, R, ¢). This shows in particular that the limit

(h(y) = ha(9))i(ly — z|) dy

1imJ
€l0 {ye DUH*:|y—z|>c}
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exists and hence A(h — hy)(x) is well defined, and |A(h — h;)(x)| < Cy3. By linearity and
(4.13), we get that Ah(x) is well defined and |Ah(z)| < Ci3. Therefore, it remains to
prove (4.14).

By the fact that h(y) =0 for y € B(Q, R)¢,

v<yd>j<|z—y|>dy+c3j J(lyl) dy = K1 + Ko.
B(O,R4)c

L < sup J
2ER®:0<24<RJIB(z,Rs)*NHT

The second term K5 is clearly finite since J is the Lévy density of X and the first term K is
finite by Proposition 4.2.
For y € A, since V is increasing and (R — y/R? — [g]?) < R71|y|?, we see that

ha(y) + hly) < 2V ($1(7) = v2(7) < 2V 2R P). (4.15)
Using (4.15), (2.12) and Theorem 2.11, we have

Ry
B ] A ) + R ) ) dn

Ry
< ZJ J 14(y)V R 'r))j(r) ma_1(dy) dr
0 Jigl=r

Ry 4 5(7’72) r

S G 0 r (((2—2R2r—4))1/2 ma—1({y € A |g| =r})dr, (4.16)
where mg_1 is the surface measure, that is, the (d — 1)-dimensional Lebesgue measure.
Furthermore, since [1o(§) — 11 (§)] < 2RYg]? =2R"? on |§| =r, we have, for r < Ry,
ma—1({y : |y| =7,1%2(9) < Ya < ¥1(9)}) < esr? for some constant cs. Using the above inequal-
ity and (4.8), from (4.16) we get

Ry -2
I < CGJ i)

Ry
dr < 12 4y < .
o (@R )2z J booeE

For I3 we consider two cases separately: If 0 < y4 =4 _, (y) < dp(y), since v is decreasing,

ya+R7]?
h(y) = ha(y) < V(ya+ R7GP) = Viya) = J v(z)dz < Rg[*u(ya).  (4.17)
Ya
If ya=0,. (y) >6ép(y) and y € E, using the fact that dp(y) is greater than or equal to the
distance between y and the graph of ¢; and

Ya — R+ Vgl + (R —ya)* = [l < i |y|2’
912 + (R —ya)? + (R —ya)  2(R— yd) R

we have

v(z)dz S RGP o(R = VIGP + (R —ya)?).  (4.18)

Yd
ha(y) — h(y) < j
R—+/1y|?+(R—ya)?

By (4.17) and (4.18),
L<R j 7120 (ya)i (1 — yl) dy

En{y:ya<ép(y)}
[520(R = /[ + (R —ya)?)j(|lz — y|)dy =: R~ (L1 + Ls).

4R j
En{y:ya>6p(y)}
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Since E C {z = (Z,24) € R?: |Z| < Ry and 0 < 24 < 2R, }, using polar coordinates for § and
by Theorem 2.11, (2.12), (4.9) and (4.10), we have that

2Ry Ry
Loes| ot (|07 = e ar )

0

< e J2R4 ! <J U+ Jya — 2a) ) dr) dya
o G T U o T - Py

< ¢ " S (JR4 e dr) dya
Jo a2\, 2+ [yg — zqf2)@Fet20)/2

2R4 1 R4 1
<c _ dr | d
10 Jo (yd)ka/zﬂ Jo (r + ‘yd _ xd‘)a-‘,—Qq Yd

2R 1 1 1
< e o (ya)i—o/zHd (|yd N + (Ra+ |ya — xd|)a+2q—1> dyq < ci12,

for some constant cs,...,c12 > 0. The last inequality is due to the fact that ¢ < (2 — «)/20,
which implies (1 — «/2) + @ +3¢ — 1 < (6 + 7Ta) /20 < 1, and so, by the dominated convergence
theorem,

2R,y 1
e JO (yd)l_o‘/%"q‘yd — xd‘a-‘r?q—l dyd (419)

is a strictly positive continuous function in x4 € [0, R4] and hence it is bounded.
On the other hand, we have, using polar coordinates for 7, and by Theorem 2.11, (2.12) and
(4.9)—(4.10),

rq+Ry RaN 2Ryd y2
Las Cng J O(R = /124 (R = ya))r?i((r* + |ya — za*)"/?) dr | dya
0

Tq+R4 RaN 2Ryd yd
C14J J
0

\/ﬁ 04/2716 2 2y—1

r R yd + |yd l’d| ) ) dd?" dyd
12 (R — ya)2)~2))1/2(r2 + |yg — mq|2)(d+e)/2

J'$d+R4 <JR4/\\/2Ryd—yd

0

0

rd
dr | dyq
— /2 (R _ yd)Q)lfa/2+q(r2 + |yd _ xd|2)(d+a+2q)/2
Tq+Ra R4A\/2Ryq—y3 1
J J dya

: (BT (B gl 1(r + lya — a1
Since, for 0 < r < Ry A \/m,
| R+ (R—ya)? _ et
R—/P+ (R—ya? (V2Rya— w3 +7)(v2Rya — 93 —1)  vwaly/2Rya — 3 — 1)’

we have
Tq+Ra c1s R4/\\/2Ryd7y§ dr
— s dyq.
J (ya)(1—a/20)/2 L (V2Rya — 43— ) /H0(r 1 [ya — wa)*+2

Lo

N

0
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Using the fact that ¢ < /20, we see that, with a := \/2Ryy — y5 and b := |yq — 24/,

JR4/\¢1 dr
o T re T e
B J(R4/\a)/2 dT. +J'R4/\a dT
B R O e T P e T e
217a/2+q (RyNa)/2 dr 1 RyNa dr
g e — -
al=a/2+q Jo (7 + b)ot2a - (b+ (RsANa)/2)>t24 J(R4Aa)/2 (a —r)tmo/2+a
Cig9 c1g9 a/2—q
S alfoz/2+qb(a+2q71)+ + (R4 /\a)a+2q

< €20 C20
X (yd)(l—a/2+q)/2‘xd _ yd‘(a+2q—1)+ (yd)(a+6q)/4 .

Thus, we obtain

o dya + e JQR‘* al (4.20)

Ly < C21J . o)

o (ya)-o/2HD|yy — ag|(et2a-D7
Since ¢ < 1—10 , the second integral in (4.20) is bounded. And by the same argument as the one
for (4.19), the first integral in (4.20) is also bounded. We have proved the claim (4.14). O

When d > 2, define pg(z) := x4 — ¥g(T), where (Z,z4) are the coordinates of x in CSq .
Note that, for every @ € 9D and x € B(Q, R) N D, we have

(1+42)72p(2) < 3p(2) < po(a): (4.21)

For a,b > 0, we define Dg(a,b) :={y € D :a > pg(y) > 0,|y| < b} whend > 2. Whend =1,
we simply take Dg(a,b) = Dg(a) := B(Q,a) N D.

LEMMA 4.5. There are constants Rs = Rs5(R, A, ¢) € (0, R4/(4y/1+ (1 + A)?)) and C; =
Ci(R,A,¢) >0, ¢ = 14,15, such that, for every r < Rs, Q € 0D and x € Dg(r,r),

Po(Xep (.., € D) > CraV(dp(x)) (4.22)

and

]Ez[TDQ(r,r)] < 015V(5D(x)) (423)

Proof. Without loss of generality, we assume Q = 0. For d > 2 let ¢ = ¢ : R~1 — R be
the C'™! function and CSy be the coordinate system in the definition of C'' open set so that

B(0,R)ND = {(y,ya) € B(0,R) in CSp : ya > ¥(y)} . Let p(y) :=ya —¥(y) and D(a,b) :=
Dy(a,b) for d > 2. When d =1, D(a,b) is simply B(0,a) N D. The remainder of the proof is
written for d > 2. The interpretation in the case d = 1 is obvious.

Note that

> = 1517 + lyal* < r* + (lya = @) + [ (@)])*
< (14 (1 +A)*r* for every y € D(r,7). (4.24)

Hence, by letting A := Ry/+/1+ (1 + A)2, D(r,s) C D(A,A) C B(0,Ry))ND C B(O,R)ND
for every r, s < A. Define

h(y) ==V (0p(¥))1B0,rR)"D(Y)-
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Let g be a non-negative smooth radial function with compact support such that g(x) =0
for 2| > 1 and [, g(x)dx = 1. For k > 1 define gi(z) = 2*g(2*z) and

W) = (o 1)) = | ol =) do

and let By, := {z € DN B(0, R4) : 6pnp(0, ks (z) = 277}, Since h*) is €, ALK is well defined
everywhere. We claim that

— C13 < ALM® < Ci15 on By, (4.25)

where O3 is the constant from Lemma 4.4. Indeed, for x € By, and z € B(0,27F), it holds that
x —z € DN B(0,Ry). Hence, by Lemma 4.4 the following limit exists:

Jim Jl il =2) = h@ = )i~y dy

e—0

(h(y') = bz = 2))j(|(z = 2) =y dy’ = Ah(z — 2).

= lim

8~>OJ
[(x—2)=y'|>e
Moreover, by the same Lemma 4.4 it holds that —C3 < Ah(z — z) < C3. Next,

60w @)~ dy

_ jl (|, stents = 2) = hto = 9 =) i ol

:J |<27k9k(2’) (L e (h(y — 2) —h(x—z))j(|x_y|)dy> ds.

By letting ¢ — 0 and using the dominated convergence theorem, it follows that

AR (x) = J gk (2)Ah(x — z)dz < 013J gx(2)dz = Cys.

|z]<2—F |z|<2-F
The left-hand side inequality in (4.25) is obtained in the same way.

Using the fact that A restricted to C2° coincides with the infinitesimal generator of the
process X, we see that the following Dynkin formula is true; for f € C2°(R%) and any bounded
open subset U of R?,

TU
B, | AFX) dt =Ll (Xn,)] - f(a). (4.26)

0
Let U ¢ DN B(0, Ry). By using (4.26) for U N By, and h(®)| the estimates (4.25), and the
fact that h(*) are in C°(R%), and by letting k — oo, we get
h(z) = Ey[h(X,)] — Ci3E.[ry] and  h(z) < Eg[h(X.,)] + CisEL[my]. (4.27)
Now we have, by (4.21) and (4.27), for every A > 1 and # € D(A"1A, A"1A),

V(ép(x)) = h(z)

> E,[h(X € D(A,A"TA)\ DAL A, A A)]

To(a—la,x—1a) ); XTD(/\*lA,/\*lA)
— C13Ee [Tp(a-14,0-14)]

>V L+ M) PAP(X, o, € DANTTA)\ DA AT A))

= CisEe[Tpa-1a3-14)] (4.28)

We also have from (4.27)
V(0p(x)) = h(z) S Eo[n(X7, 1, 14+ CrsEa[Tp(r-142-14)]

V(R)P,(X € D) + CisEq[tp(r-14,2-14))- (4.29)

To(A—1A,x—14)

<
<



954 PANKI KIM, RENMING SONG AND ZORAN VONDRACEK

By (2.19) and the monotonicity of j, for every A > 4 and z € D(A\"1A,A71A),
P.(X €D) =P, (X € DBATTANTIA)\ D2ATTA AT A))

JTD(A*IA,A*IA)

TD(A—1Aa,x—14) TD(A—1a,x—14)

=[E,; ](|Xs—y\)dyds

0 JD(SAlA,AlA)\D(ZAlA,AlA)

> (J dy) FJAOAT A E, [Tp(r-142-1 )]
D(BA-1AAN-1AND(2A-1A A1 A)

> Cl()\ilA)dj(lo)\ilA)Er [TD(/\*lA,)ﬁlA)]-

Now, applying Theorem 2.11, we get, for x € D(A"*A, A\"1A),
P.(X € D) = col (10X A) ") AEa[rp(r-1a,2-1.4)]- (4.30)

To(a—la,x—1a)
Thus, from (4.28)—(4.30), for every x € D(A™1A, A7 A),

V(6p(x)) = (c2VANTHL + A%)TV2A) (10X A) ™A = Crs)Eu[rpr-1an-14)]  (4.31)
and

V(0p(x)) < ez(1+ (L((10ATTA)2) I P (X € D). (4.32)

To(x—1a,x—1a)

Using first (2.12) and then Potter’s Theorem (Theorem 1.4), we see that there exists a large
Ao > 4 such that, for every A > A,

VT 1+ A% 7Y24)0((10ATA)H)A
> g A2 (1 4+ A2) TN 2 ((ATH(1 4+ A2) T2 4)72) 7201047 A) 2)

> 2C13/c2 (4.33)

and
(C((10ATTA) ™) I e, (4.34)
Combining (4.31)—(4.34), we have proved the lemma with Rs := \; ' A. O

It is clear that every C''! open set is s-fat, that is, for any C'! open set with C%!
characteristics (R, A), there exists a constant x € (0, 1] , which depends only on (R, A) such
that, for each @Q € 9D and r € (0, R), D N B(Q,r) contains a ball B(A,(Q), kr) of radius sr.
In the rest of this paper, whenever we deal with C! open sets, the constants A, R and « will
have the meaning described above.

Recall that g is defined in (3.10).

THEOREM 4.6. Suppose that D is a bounded C*' open set in R¢ with C™! characteristics
(R,A). Then there exists C16 = Ci6(R, A, ¢,diam(D)) > 0 such that

Ol (V(p(2) A1) < g(z) < Cre(V(6p(2)) A1), z € D. (4.35)

Proof. Since the case d = 1 is simpler, we give the proof for d > 2 only. Recall that R3 is
the constant in (3.6) and e; = R3k/24. Since g(x) = Gp(x, z0) A C12 and g(x) = Gp(x, 20) for
dp(z) < 6eq, it suffices to show that there exist r* € (0,6e1) and ¢; > 1 such that

e V(sp(x)) < Gp(z,20) < e1V(6p(x)), dplx) <r*. (4.36)

Let 7* := (R5/4) A (e1/(4y/1+ (1 + A)?)) and suppose that dp(x) < r*. Choose g € D
satisfying dp(z) = |z — z0|. We fix the C'! function ¢ and the coordinate system CS = CS,,
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in the definition of C'! open set so that & = (0,z4) with 0 < x4 < r*,
B(xzo,R)ND ={y = (y,ya) € B(0O,R) in CS : yg > ¢¥(y)}.

Let z;:=(0,7%/2) and D, :=D(r*,r*)={y e D:r* > ys— () > 0,|7] <r*}. Since
B(z1, cor*) C D, for small ¢; > 0, by Theorems 2.9, 2.15 and the fact that D is bounded,
P, (X7, € B(z20,€1/4))
P, (X7, € B(z0,€1/4))
P, (X7, € B(20,€1/4))
Pz, (XTB(ml,czr*) € B(z07€1/4)>

< C4]P>z(X-,-D* € B(Zo,€1/4)) < C5EI[TD*],

Gpl(x,20) < e3Gp(21,20)

< e3G(x1, 20)

where in the last inequality we used (2.19) and the fact that dist(D., B(zo,£1/4)) = dp(z0) —
e1/4—+/1+ (1+A)%r* > &1 (see (4.24)). On the other hand, by Theorem 2.15, Lemma 3.3
and the fact that D is bounded,

P, (X;, € D)
P, (X7, € D)

By applying (4.22) and (4.23), we arrive at (4.35). O

Gp(z,z9) = ¢sGp(z1, 20) > cPr (X7, € D).

REMARK 4.7. Using (2.12) and Theorem 2.9, one can easily see that the inequalities (1.3),
(1.4) and (1.6) are equivalent to each other.

Now we give the proof of Theorem 1.1, which is the main result of this paper.

Proof of Theorem 1.1. We will prove Theorem 1.1 by showing that (1.6) holds. It follows
from Theorems 1.2 and 4.6, we have that

—1_ (V(ép(@) A)(V(op(y)) A1)
b (V(ep(A) A1)z — ylte(jz — y|=2)
(V(ép(x)) ADV(6p(y)) A1)
(V(0p(A) A1)2Ja = y|4o(lz —y|72)
Observe that (3.7)—(3.9) imply that, for every A € B(x,y),

<Gp(z,y) <

M

(é A ;3) 5 (A) < 5(x) V 6p(y) V |z — y| < 267! (2}_{3 v 1) 5o (A), (4.37)

where M := 6 diam(D). Combining this with Theorem 2.9, we see that, to complete the proof,
it suffices to show that

(VEp@) ADV )AL [, VOp@)V(En(y)

Using the assumption that D is bounded, one can easily check that

(Vp() AD(VEn) AL V(én(x))V(én(y))

Vn(@) Vo) Ve —s) AR~ VEop@ Vop@) Ve —g) )
We claim that, for any a,b,c > 0 with |a — 0] < ¢,
V@Ve) V@V _, v@ve o)

V2(aVvbVve) V2(c) ~ VZ(aVvbVe)
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The first inequality in (4.40) follows immediately from the fact that V' is an increasing function.
So we only need to check the second inequality. By symmetry, we assume b < a. Also the case
b < a < ¢ is obvious. To deal with the other two cases, we first note that V is subadditive
(see, for instance, [1, p. 74]). In the case b < ¢ < a, we have ¢ < a < b+ ¢ < 2¢. Using the
subadditivity of V', we get V(a) < 2V (¢), and hence

V(a)V(b) V(a)V(b) V(b) V(a)V (b)
V(o) V) M) ST avive;

In the case ¢ < b < a, we have b < a < b+ ¢ < 2b. Using the subadditivity of V', we get V' (a) <
2V (b), and hence

1A <1A4

ve) _, V@ve)

ALY R :
" Vie) ~ “V2(avbvo

Thus, (4.40) is valid.
Now applying (4.40) with a = dp(z), b = dp(y) and ¢ = |z — y|, and then using (4.39), we
arrive at (4.38). O

Now we give the proof of Theorem 1.3, which is a consequence of Theorems 1.1 and 2.15.

Proof of Theorem 1.3. Using the interior ball condition of D, the following holds: For every
Q € 9D and r < R, there is a ball B = B(zg, ) of radius r such that B C D and 0BN9JD =
{Q}. In addition, it follows from [28, Lemma 2.2] that, for each @ € 9D, we can choose a
constant ¢1 = ¢1(d, A) € (0, 8] and a bounded C™! open set Ug with uniform characteristics
(R., A,) depending only on (R, A) and d such that B(Q,c;R)ND C Uy C B(Q,R) N D and

dp(y) = du,(y) for every y € B(Q,c1R) N D. (4.41)

Assume that r € (0,¢,R], Q € D and u is a non-negative function in R¢ harmonic in D N
B(Q,r) =Ug N B(Q,r) with respect to X and vanishes continuously on DN B(Q,r). Let
2Q = zgR. By Chen, Kim, Song and Vondracek [8, Lemma 4.2] and its proof, we see that u
and r — Gy, (x,zq) are regular harmonic in Ug N B(Q,2r/3) with respect to X. Since the
C1! characteristics of Ug depend only on (R,A) and d, by the boundary Harnack principle
(Theorem 2.15), there exist r; = r1(¢, R, A) € (0, 1] and ¢z = c2(¢, R, A) > 0 such that, for any
r € (0,71], we have

u(x) <e Gug (z,2q)
u(y) Gu, (Y, 2

for every z,y € B(Q,r/2) N D

Now applying Theorem 1.1 to Gy, (z, 2q) and Gy, (y, 2q), and then using (4.41), we conclude
that, for r € (0, (1R A 1)),

u(e) _ . (#((ug () 7) "
u(y) 7 (6((u, (1) ~2)) 172
x 2 1/2

“ EZEE?}( ;; 2; for every z,y € B(Q,r/2)N D

)~
)-1/2
for some c3 = c3(¢p, R, A) > 0. The form (1.7) given in the statement of the theorem is equivalent

to the one in the display above for r € (0, (c; R A r1)]. Now the case r € ((ctR A1), (RA1)/4]
follows from the case r € (0, (¢ R A ry)] and Theorem 2.14. O
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this paper, especially for suggesting the short proof of Theorem 1.1 in the current version.
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