N

N
N

HAL

open science

Windings of the stable Kolmogorov process

Christophe Profeta, Thomas Simon

» To cite this version:

Christophe Profeta, Thomas Simon. Windings of the stable Kolmogorov process.
American Journal of Probability and Mathematical Statistics, 2015, XII, pp.115-127. hal-01018922

HAL Id: hal-01018922
https://hal.science/hal-01018922
Submitted on 6 Jul 2014

HAL is a multi-disciplinary open access
archive for the deposit and dissemination of sci-
entific research documents, whether they are pub-
lished or not. The documents may come from
teaching and research institutions in France or
abroad, or from public or private research centers.

L’archive ouverte pluridisciplinaire HAL, est
destinée au dépot et a la diffusion de documents
scientifiques de niveau recherche, publiés ou non,
émanant des établissements d’enseignement et de
recherche francais ou étrangers, des laboratoires
publics ou privés.

ALEA : Latin


https://hal.science/hal-01018922
https://hal.archives-ouvertes.fr

WINDINGS OF THE STABLE KOLMOGOROV PROCESS
CHRISTOPHE PROFETA AND THOMAS SIMON

ABSTRACT. We investigate the windings around the origin of the two-dimensional Markov
process (X, L) having the stable Lévy process L and its primitive X as coordinates, in the
non-trivial case when |L| is not a subordinator. First, we show that these windings have an
almost sure limit velocity, extending McKean’s result [8] in the Brownian case. Second, we
evaluate precisely the upper tails of the distribution of the half-winding times, connecting
the results of our recent papers [9, 10].

1. INTRODUCTION AND STATEMENT OF THE RESULTS

A celebrated theorem by F. Spitzer [12] states that the angular part {w(t), ¢ > 0} of a
two-dimensional Brownian motion starting away from the origin satisfies the following limit
theorem

2w(t)

logt
where C denotes the standard Cauchy law. An analogue of this result for isotropic stable
Lévy processes was given in [2], with a slower speed in v/logt and a centered Gaussian limit
law. Notice that both these results can be obtained as functional limit theorems with respect
to the Skorohod topology. We refer to [4] for a recent paper revisiting these problems, with
further results and an updated bibliography.

¢ as t — 400,

In a different direction, McKean [8] had observed that the windings of the Kolmogorov
diffusion, which is the two-dimensional process Z having a linear Brownian motion as second
coordinate and its running integral as first coordinate, obey an almost sure limit theorem.
More precisely, if {w(t), t > 0} denotes the angular part of the process Z starting away from
the origin, it is shown in Section 4.3 of [8] that

wt) as. V3

log ¢ — 5 as t — +oo
(the constant which is given in [8] is actually —v/3/8, but it will be observed below that the
evaluation of the relevant improper integral in [8] was slightly erroneous). Of course, the
degeneracy of the Kolmogorov diffusion makes it wind in a very particular way, since this
process visits a.s. alternatively and clockwise the left and right half-planes. The regularity
of this behaviour, which contrasts sharply with the complexity of planar Brownian motion,
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2 CHRISTOPHE PROFETA AND THOMAS SIMON

makes it possible to use the law of large numbers and to get an almost sure limit theorem.

The first aim of this paper is to obtain an analogue of McKean’s result in replacing
Brownian motion by a strictly a—stable Lévy process L = {L;, t > 0}. Without loss of
generality, we choose the following normalization for the characteristic exponent

T(\) = log(E[eM1]) = —(in)%e mersn® )\ R, (1.1)

where a € (0, 2] is the self-similarity parameter and p = P[L; > 0] is the positivity parameter.
We refer to [11, 13] for accounts on stable laws and processes, and to the introduction of our
previous paper [10] for a discussion on this specific parametrization. Recall that if & = 2,
then necessarily p = 1/2 and L = {v/2B,, t > 0} is a rescaled Brownian motion. Introduce
the primitive process

t
Xt = / LSdS, tZO,
0

and denote by P, ,) the law of the strong Markov process Z = (X, L) started from (z,y). By
analogy with the classical Kolmogorov diffusion [6], this process may and will be called the
stable Kolmogorov process. When (x,y) # (0,0), it can be shown without much difficulty
- see Lemma 3 below - that under P, ), the process Z never hits (0,0). Filling in the gaps
made by the jumps of L by vertical lines - see the figure below - and reasoning exactly as in
2] p.1270 it is possible to define the algebraic angle

o(t) = (Zo, Z0)

measured in the trigonometric orientation.

-20

L L L L L
-200 -100 0 100 200
X

FIGURE 1. One path of ((Xy, Lt),t < 100) starting from Xo = —1 and Ly = 0.
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If p=1resp. p=0, then |L]| is a stable subordinator and it is easy to see that Z stays for
large times within the positive resp. the negative quadrant with a.s. X;/L; — 400, so that
w(t) converges a.s. to a finite limit which is

(m) resp. (—?0,\0@.

When p € (0,1) and (z,y) # (0,0), the Lévy process L oscillates and the Kolmogorov process
Z winds clockwise and infinitely often around the origin as soon as (z,y) # (0,0). Indeed,
considering the partition R*\{(0,0)} = P_ U P, with

P. = {x<0}U{z=0,y <0} and Py = {z>0} U {z=0,y >0},

we see that if (x,y) € P_ the continuous process X visits alternatively the negative and
positive half-lines, starting negative, and that its speed when it hits zero is alternatively
positive and negative, starting positive. When (x,y) € P, the same alternating scheme
occurs, with opposite signs. In particular, the function w(t) is a.s. negative for all ¢ large
enough. In order to state our first result, which computes the a.s. limit velocity of w(t), let
us finally introduce the parameters

por (1-pa

= 1/2 d yo= 1/2).
¥ 1—|—a6(07/) an 2 1+046(0,/)

Theorem A. Assume p € (0,1) and (z,y) # (0,0). Then, under P(,,, one has

N 9 o
wlt) — — SH,l(?W) Sm(iW) as t — 4o0.
log ¢ asin(m(y +7))

Note that in the Brownian motion case a = 2, we have p = 1/2 and v =7 = 1/3, so that
2sin(my) sin(7y) V3
asin(m(y +7)) 2
The constant —+/3/8 which is given in Section 4.3 of [8] is not the right one because of the
erroneous evaluation of the integral in (3.8.a) therein: this integral equals actually 7/+/3,
as can be checked by an appropriate contour integration. The proof of Theorem A goes

basically along the same lines as in [8]. We consider the successive hitting times of 0 for the
integrated process X :

TV = Ty = inf{t >0, X, =0} and T = inf{t >T" Y, X, =0},

which can be viewed as the half-winding times of Z. We first check that n — TO(") increases

a.s. to 400 as soon as (z,y) # (0,0). The exact exponential rate of escape of To(n), which
yields the exact winding velocity, is computed thanks to an elementary large deviation argu-
ment involving the law of Lz under P, ¢, a certain transform of the half-Cauchy distribution
as observed in [10]. Notice that contrary to [8] where the proof is only sketched, we provide
here an argument with complete details.

In the Brownian case o = 2, an expression of the law of the bivariate random variable

(To(n), | L) under P, has been given in Theorem 1 of [7], in terms of the modified Bessel
0

function of the first kind. This expression becomes very complicated under P, ,y when x # 0,
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even for n = 1 - see Formula (2) p.4 in [7]. In all cases, this expression is not informative
enough to evaluate the upper tails of Tén). In [9] it was shown that

Pay[Te” > 1] =< 74 (logt)"™"  ast — +oo

where, here and throughout, the notation f(t) < g(t) means that there exist two constants
0 < k1 < Ky < +oo such that k1 f(t) < g(t) < kof(t) as t — +oo. On the other hand,
Theorem A in our previous paper [10] shows the non-trivial asymptotics

PayplTo >t < t7% ast— +oo

for (z,y) € P_, with 0 = p/(1 + a(1 — p)). By symmetry, the latter result also shows that
Py [To > t] < t7% as t — +oo for (z,y) € Py, with @ = (1 — p)/(1 + ap). The second main
result of this paper connects the two above estimates.

Theorem B. Assume that p € (0,1) and (x,y) € P_. For every n > 2, the following
asymptotics hold ast — +00 :

PoylTs" > 1) =<t (ogt) =] ifp<1/2,
Py [T > ] = 0 (log)lE17 ifp> 172,
Poy[Ti" > 1] < t70 (logt)"™"  if p=1/2.

By symmetry, the same result holds for (z,y) € P, with § and 6 switched. In the above
statement, the separation of cases is intuitively clear, since for p < 1/2 resp. p > 1/2 the
negative resp. positive excursions below 0 will tend to prevail. The main difficulty in the
proof of Theorem B is to show that the required asymptotic behaviour does not depend on
the starting point (x,y) € P_. This is handled thanks to a uniform estimate on the Mellin
transform of the harmonic measure P(,,[L, € .|, and a general estimate on the upper tails
of the product of two positive independent random variables. These two estimates have both
independent interest.

2. PROOFS

2.1. Preliminary results. As mentioned before, we first establish some estimates on the
harmonic measure of the left half-plane with respect to the stable Kolmogorov process. When
starting from (z,y) € P_, the process (X, L) ends up in exiting P_ on the positive vertical
axis, and its exit distribution is given by the law of Lz, under P, ,y. This distribution is
called the harmonic measure since by the generalized Poisson formula, it allows to construct
harmonic functions with respect to the degenerate operator

0
a,p -
L‘y + vy g

on the half-plane, where £ is the generator of the stable Lévy process L. However, we
shall not pursue these lines of research here.
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Lemma 1. Assume that (x,y) € P—. The Mellin transform s — B, [L5, "] is real-analytic
on (1/(v—=1),1/(1—7)), with two simple poles at 1/(v—1) and 1/(1 —~). In particular, the
random variable L, has a smooth density fgvy under P, and there exist c1,co > 0 such
that

0 9/ 0 —af-1
z’y(z) Z:O “ 2 and x,y(Z) z—;\-‘:J-oo “2z : '

Proof. Observe first that the smoothness and the asymptotic behaviour of the density func-
tion of Ly, are a direct consequence of the statement on the Mellin transform, thanks to the
converse mapping theorem stated e.g. as Theorem 4 in [5]. This latter statement is also a
direct consequence of Theorem B in [10] when either 2 = 0 or y = 0. From now on we shall
therefore assume that xy # 0. By Proposition 2 (i) and Equation (3.2) in [10] we have

+oo
7r/ Ea.y) [Xt_yl{Xt>0}} dt
0

Ewy [L7'] = (1+a)'=»(T' (1 —v))’T(1 — s)sin(zs(1 — 7))

(2.1)

with s = (1 — v)(1 + a) € (0,1). However, it does not seem easy to study the poles of the
right-hand side directly since the integral is not expressed in closed form, and for this reason
we shall perform a further Mellin transformation in space. First, we know from Proposition
1 in [10] that

1l —-v)

E(sy) [Xt_yl{Xt>0}] - T

/ AV lemcand ™ gin(A(z + yt) + Sap At 4 71 /2) dA
0
for every v € (0, 1), with

_ sin(ma(p —1/2)) cos(ra(p —1/2))

= -1,1 = 1).
Sap P € (-1,1) and Cap i1 € (0,1)
For every § € (0,v) this yields
0
/ |$|5_1E(I,y) [Xt_y]_{Xt>0}]d:L'
[(1—v) [T oot [0
_It-» / LAt / 2P S + 58) + 50 A+ 70/2) da dA
T 0 — 00
F 1 — F Foo ata+1
_ LA =) / AV TOLemeanX T gin Ayt 4 50, A + (v — B)/2) dA
n 0
I'(1—v)I(B) 4B
= TO=v+p) Eo.y) [Xt ! 1{Xt>0}]

where the switching of the first equality is justified exactly as in Lemma 1 of [10], and the
second equality follows from trigonometry and generalized Fresnel integrals - see (2.1) and
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(2.2) in [10]. Assume first that y < 0. From Proposition 2 (ii) in [10], we obtain

+o0 0
/ / |27 B ) [X; " L, >0y da it
0 —00

— A V)wa(l —v+h) (a+ D)1 —s—B(1+a)) sin(mpaf+mrys) [y TP+~

for every 8 € (0,(1 — s)/(a+ 1)). Putting this together with (2.1), we finally deduce

0
/ |27 By [L3,'] do

) L(B) sin(mpaf + mys)I'(1 —v+ B)I'(1 —s— (1 + «)) [ Ho0+)-1
['(1—v)I'(1 —s)sin(ms(1 — 7)) '

= (a+1)° (2.2)

We shall now invert this Mellin transform in the variable 5 in order to get a suitable integral

expression for E, . [L3"]. Fix 8 € (0,(1 — s)/(a + 1)). On the one hand, since pa < 1, we
have

() cos((mpaB + mys)/2) = /0 " i1 gmacos(apa2) cos(xsin(mpa/2) + mys/2) dx
and
P(1 — v+ B)sin((mpaf + 7vs)/2) = (1 — v + ) sin (%(ﬁ vl y))
_ /0 T 1 gl eeeos(mi/) Gin (0 sin(mpar2)) .

On the other hand, a change of variable in the definition of the Gamma function shows that

]_ +OO S— — %
Il-s-p(1+a))= 1+a/0 wf g tra e Y gy

Setting
+o00 < §
K (&) = / 2T Lem 0s(mpa/2)(§/2+2) (g <— sin(mpa/2) + 7r73/2) sin(z sin(mpa/2)) dz,
0 z

we can now invert (2.2) and obtain, applying Fubini’s theorem and using the notation = =
z(1+ a)|y|'®, a new expression for the Mellin transform of Lz, :

s—1

. Tl E L

Eiz. [L57Y] = 1-s o
e 1] = T v T —ssmmsa =, & ©

K (€) de.

Since ﬁ =1+ <1+ p < 2, it remains to prove that the function

ap
at(l—ap)

o0 1—s 1/(1+«)
Hyw)=(1-3) [ gmte (@)
0

K (€) d¢
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admits an analytic continuation on [1/(y—1),1/(1—~)]. Observe first that for any s > —1—a,
the function K is uniformly bounded on [0, 400) by

oo 1 2
’Ks(€)| S Sin(’ﬂ'p@/2)/ zmefcos(ﬂ’pa/Z)z dy — Sln(WPOé/ L+1F ( S n 1> '
0 (cos(mpa/2)) T+ l+a

As a consequence, the function H; has an analytic continuation on (—=1—a«, 1) D [1/(y—1),1)

since ﬁ = —7 +;j1a—p) > —1 — . Next for every s € (0,1) an integration by parts shows
that
* 1 s d _(i)l/(Hu)
Hyw)=(1+a) [Tl 2 (e k(9) ag
0 d§
o0 Q_iﬁ 1+a oo 1*3*(1_&‘1%
- <1+a>/0 give ()™ KL () de - W/ e ()™ R () e,
where K is well-defined on [0, +00) for any s > 0, and bounded by
*® 2 si 2
|K;(§)| < QSIH(’]T,OO[/Q)/ zm_le_ COS(Wpa/Q)de _ Sln(ﬂ—p@//()l—’— )F ( S ) .
0 (cos(mpar/2))* T l+a

Consequently, the function H; also admits an analytic continuation on (0,2) D (0,1/(1—7)].
This completes the proof in the case y < 0. The case y > 0 may be dealt with in an entirely
similar way, and we leave the details to the reader.

OJ

Our second preliminary result is elementary, but we could not find any reference in the
literature and we hence provide a proof.

Lemma 2. Let p > v > 0 andn,p € N. Assume that X andY are two independent positive
random variables such that :

PX >z =< z"(logz)" and PY > 2] =< 2z *(logz)P.

z—+00 z—r+00

Then _
PXY > z] e 27 (log 2)" Pt if p=v,
PIXY > 7] e 27" (log z)" if > v.

Proof. We first decompose the product as
PXY > 2] = / P[X > 2y Y| P[Y € dy).
0
Therefore, for z > A large enough,

Nz
PIXY 22> [P 2 2B € dy
A
NG n
K 3 TS k1 (log(z
o sty Y € ay) > MO

ZZ/

v

vz
/ y' PlY € dy].
A
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Then, integrating by parts,
vz vz
[T Ry ed) = By 2 A - PRy 2 VA b v [T Y 2
A A
Now, if v < pu, this expression remains bounded as z — +00. Assume therefore that y = v.
In this case, we have :

NG Ko vz (logy)? vk (log Z)p+1
v > v > _ = 1 p - =7 ~ —_—
/A y P[Y S dy] - A P[Y — A] 2p( Og Z) + VHI/A y dy z—+00 2p+1(p —|— 1)

Y

which gives the lower bound. To obtain the upper bound, we separate the integral in three
parts and proceed similarly, with ¢ small enough:

EZ o0

PX > zy 'P[Y € dy] + / P[X > 2y '|P[Y € dy]

3 EZ

/OI/EIP[X > 2y Y PlY € dy] + /1

< PIX >ez]+ ra(log(e2) )" /EZ y'PlY € dy] + PlY > &2]

v
z 3

and the proof is concluded as before, using an integration by parts and looking separately
at both cases v < p and v = p.
O

2.2. Proof of Theorem A. By symmetry, it is enough to show Theorem A for (x,y) € P_.
Consider the sequence
(n)
(TO ) |LT(§") ’)

and set {F,,n > 1} for its natural completed filtration. It is easy to see from the strong
Markov and scaling properties of Z that this sequence is Markovian. To be more precise,
starting from P_ and taking into account the possible asymmetry of the process L, we have
the following identities for all p > 1.

d — «a
(T, 1Lggl) £ (T + Lol ||

with (77,0%) L Fyp_ distributed as (7o, |Lp,|) under P4y, and

n>1

d o, — -
(T8 gl ) £ (T8 | Lygen 7 Lgen |7

with (77,£7) L Fo, distributed as (Tp, | Lz, |) under P(g _qy. The starting term (7o, |Lz,|) has

the same law as (77,¢7) if x = 0 and y = —1. By induction we deduce the identities
4 p—1 P 4 P P
|Lyen| = |Lg| x 14 < [[a  and |Lyerin] = |Lgy| x IIe < I14
k=1 k=1 k=1 k=1

where, here and throughout, (77,4 )s>1 are two ii.d. sequences distributed as (7%, (%),
and all products are assumed independent. From Theorem B (i) in [10] and its symmetric
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version, the Mellin tranforms of ¢* are given by
sin(7mys) sin(77s)
sin(m(1 —)s) sin(m(1 —7)s)

for each real s in the respective domain of definition, which is in both cases an open interval
containing 1. This entails that E[| log(¢*)|] < +oo, with

E [log(¢7)] = mcot(my) > 0 and E [log(¢*)] = mcot(x7y) > 0. (2.4)

E[(6)'] = and  E[((7)] = (2.3)

The following lemma is intuitively obvious.

Lemma 3. Assume (z,y) € P_. Then one has To(n) — 400 and the process Z never hits
the origin, a.s. under P ).

Proof. 'To prove the first statement, it is enough to show that S, = TO(") - Tén_l) — +00 a.s.
as n — 00. Set

by = " (cot(my) + cot(ny)) = oSO TT)

> 0.
2 2 sin(7y) sin(77)

From the above discussion, we have

p—1 @
Spp L |Lp|* x 77 x (H l; x é;) (2.5)
k=1

for every p > 2, with independent products on the right-hand side. For every € € (0, kq,,),
this entails

Pley) [Sop < 2PV Ear=] < P, [|Lyy| < e 50-D/2] 1 P [7+ < es-D/2]
p—1

1
+P|— log(¢, ) < mcot(my) —e/2
p—1:=
1
+ P|— log(¢;) < weot(ny) —e/2] .
p1 2 o) < meot(am) e/

From Lemma 1, there exists 6;(c) > 0 such that P, [|Lz,| < e *@=D/2e] < 716 for p
large enough. On the other hand, we have

Pt < eVl < Py [inf{Ly, t <e P2} < 0]

= P [Sup{f/t, t<1}> eg(p_l)/m] < e P

for some 5() > 0 and all p large enough, where we have set L= — L, the equality following
from translation invariance and self-similarity, and the second inequality from the general
estimate of Theorem 12.6.1 in [11]. Last, the existence of some #3(¢) > 0 such that both
remaining terms can be bounded from above by e ?%() for p large enough is a standard
consequence of (2.3), (2.4) and Cramér’s theorem - see e.g. Theorem 1.4 in [3], recalling
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that the assumption (I.5) can be replaced by (1.17) therein. We can finally appeal to the
Borel-Cantelli lemma to deduce, having let € — 0,

1
llgglfQ—plog(SQP) > Kap > 0 a.s. (2.6)

This shows that S, — +00 a.s. and an entirely similar argument yields Sy,11 — 400 a.s.
This concludes the proof of the first part of the lemma.

The second part is easier. If o < 1, it is well-known that L never hits zero, so that Z
never hits the origin. If o > 1, we see from Lemma 1 that Lz, has no atom at zero under
P, and because (* are absolutely continuous, all LTén) ’s have no atom at zero. We finally

get
Py [Z visits the origin] = P, [U {LT(E") = 0}] =0
n>1

where the first identification comes from the fact that Tén) — 400 a.s. O

We can now finish the proof of Theorem A. Set 6y = Z/OZ?0 € (—m,0) a.s. Observing as in
[8] the a.s. identifications

{wt) > —(n—Dr+6} = {T{" >t} and {w(t) < —(n—2)7+6} = {T"V <t}
we see that Theorem A amounts to show that

1 s as. masin(mw(y+ 7Y
—log(To( )) — 2sin(< ( _))
™) sin(77)

= Rayp as n — +0o0.
Firstly, with the above notation, we have a.s. under P,

1 1
liminf — log(T{™) > liminf = log(S,) > k.,

n—oo M n—oo M

where the second inequality comes from (2.6) and its analogue for n odd. To obtain the
upper bound, we will proceed as in the above Lemma 3. Fixing € > 0, we have

Few [T‘)(n) = en(ﬁmp%)] < Y Play [Sk 20l teetI] < NP, [S > enertel)]
k=1 _

for n large enough, with the above notation for S; and having set S; = Ty. Recalling (2.5)
we have for every k =2p <n

Ploy) [Sop 2 e"CortD] < Py [|Lny] 2 e/ 80‘} + Pt > ]

-1
Z ) > mweot(my) +¢/4
-1

log(¢;) > mcot(n7y) + /4| .
k=1

S
5
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Again from Lemma 1, there exists 64(¢) > 0 such that P, [|Lz,| > €"/%] < e7%¢) for n
large enough, whereas

IP) [7—+ Z €n€/8:| S ]P)(O,O) [Sup{f/t, t S 1} < e—ns/Sa] < e—n95(5)

for some 65(¢) > 0 and n large enough, the second inequality following e.g. from Proposition
VIIIL.2 in [1]. To handle the third term, we separate according as p < y/n or p > y/n. In the
first case, we have the upper bound

vn
< kz { log(¢; ) > mcot(my) + /4

< 6*96( e)Vvn

[ Z log(¢;) > mcot(my) +¢/4

for some fg(¢) > 0 and n large enough, using Lemma 1 for the second inequality. In the
second case, applying Cramér’s theorem exactly as in Lemma 3 gives the upper bound

< e trevn

[ Z log(¢, ) > mcot(my) +¢/4

for some 6;(¢) > 0 and n large enough. The fourth term is estimated in the same way and
we finally get the existence of some 0(¢) > 0 such that

P(z,y) [SQp > en(i{a,p+€/2)} < 679(5)\/77

for n large enough. An analogous estimate is obtained for P(, ) [Sop+1 > €"erte/D)] and we

can apply as usual the Borel-Cantelli lemma to show the required upper bound

hmsup log(T( )) < Kap+ &,

n—o0

for all € > 0, a.s. under P, ).
O

2.3. Proof of Theorem B. Recall the decomposition T =S +---+5, with 5y 4 Ty,

p— pl P *
S2p L |Lp|* x 7% x (H by X 51?) , Oopil £ L |* x 77 X <H by % HQ) ’
k=1 k=1 k=1

and the above notation for (7%, /*). Let us first investigate the upper tails of the distribution
of each Sy under P, ,y. We know that
PaylTo >t < Puylln|* >t < Plr~ >t < P[(0)* >t < t*
and _
Prt >t < P[((M)* >t < t*
as t — +00. Supposing first p = 1/2 viz. # = 6, a successive application of Lemma 2 shows
that

Play[Se > 1] < t~%(logt)* as t — +0o
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for every k > 1. Suppose then p < 1/2 viz. § < 6, we obtain in a similar way
Play[S2p > 1] < t7%(logt)?™" and P [Sapi1 > 1] < t %(logt)? ast — +oo,
for every p > 1. Last, if p > 1/2 we find
Pz [Sop > 1] < t(logt)’" and Pz [Sops1 > t] =< t%(logt)”" ast — 4o,
for every p > 1. All in all, for all £ > 2, this shows that
Ploy[Sk > 1] < t=° (log )7 if p < 1/2
Pl [Sk > 1] < t7 (log t)[g]_l if p>1/2
PaylSe > 1] < t7% (logt)*=!  if p=1/2,

and we also know that P(,,)[S1 > ¢] < t7%. The immediate estimate P, [Tén) > 1] >

P24 [Sn > t] yields the required lower bound. To get the upper bounds, it suffices to write
]P)(%y) [Tén) > t] < Z ]P)(:c,y) [Sk > t/’I’L]
k=1

and to control the sum separately according as p < 1/2,p > 1/2 and p = 1/2. We leave the
details to the reader.
O

Acknowledgement. Ce travail a bénéficié d'une aide de la Chaire Marchés en Mutation,
Fédération Bancaire Francaise.

REFERENCES
1 Bertoin. Lévy processes. Cambridge University Press, Cambridge, 1996.
2 Bertoin and W. Werner. Stable windings. Ann. Probab. 24, 1269-1279, 1996.

Doney and S. Vakeroudis. Windings of planar stable processes. Sém. Probab. 45, 277-300, 2013.
Flajolet, X. Gourdon and P. Dumas. Mellin transforms and asymptotics: Harmonic sums. Theoret.
Comput. Sci. 144, 3-58, 1995.
[6] A. N. Kolmogorov. Zufillige Bewegungen (zur Theorie der Brownschen Bewegung). Ann. Math. 35,
116-117, 1934.
[7] A.Lachal. Les temps de passage successifs de U'intégrale du mouvement brownien. Ann. Inst. H. Poincaré
Probab. Statist. 33 (1), 1-36, 1997.
[8] H. P. McKean. A winding problem for a resonator driven by a white noise. J. Math. Kyoto Univ. 2,
227-235, 1963.
[9] C. Profeta. Some limiting laws associated with the integrated Brownian motion. To appear in ESAIM
Probab. Statist. Available at arXiv:1307.1395
[10] C. Profeta and T. Simon. Persistence of integrated stable processes. Available at arXiv:1403.1064.
[11] G. Samorodnitsky and M. S. Taqqu. Stable Non-Gaussian random processes. Chapman & Hall, New-
York, 1994.
[12] F. Spitzer. Some theorems concerning 2-dimensional Brownian motion. Trans. Amer. Math. Soc. 131
(4), 733-747, 1956.
[13] V. M. Zolotarev. One-dimensional stable distributions. Nauka, Moskva, 1983.

] J.
] J.
] F. den Hollander. Large deviations. Fields institute monographs, AMS, 2000.
] R.
] P.



WINDINGS OF THE STABLE KOLMOGOROV PROCESS 13

LABORATOIRE DE MATHEMATIQUES ET MODELISATION D’EVRY (LAMME), UNIVERSITE D’EVRY-VAL-
D’EssoNNE, UMR CNRS 8071, F-91037 EvRy CEDEX. Email : christophe.profetaGuniv-evry.fr

LABORATOIRE PAUL PAINLEVE, UNIVERSITE LILLE 1, F-59655 VILLENEUVE D’AscQ CEDEX AND
LABORATOIRE DE PHYSIQUE THEORIQUE ET MODELES STATISTIQUES, UNIVERSITE PARIS-SUD, F-91405
ORsAY CEDEX. Email : simon@math.univ-1illel.fr



