
Probab. Theory Relat. Fields (2011) 149:373–395
DOI 10.1007/s00440-009-0256-0

Global heat kernel estimates for fractional Laplacians
in unbounded open sets

Zhen-Qing Chen · Joshua Tokle

Received: 6 June 2009 / Revised: 21 October 2009 / Published online: 9 December 2009
© Springer-Verlag 2009

Abstract In this paper, we derive global sharp heat kernel estimates for symmetric
α-stable processes (or equivalently, for the fractional Laplacian with zero exterior con-
dition) in two classes of unbounded C1,1 open sets in R

d : half-space-like open sets
and exterior open sets. These open sets can be disconnected. We focus in particular
on explicit estimates for pD(t, x, y) for all t > 0 and x, y ∈ D. Our approach is based
on the idea that for x and y in D far from the boundary and t sufficiently large, we
can compare pD(t, x, y) to the heat kernel in a well understood open set: either a
half-space or R

d ; while for the general case we can reduce them to the above case
by pushing x and y inside away from the boundary. As a consequence, sharp Green
functions estimates are obtained for the Dirichlet fractional Laplacian in these two
types of open sets. Global sharp heat kernel estimates and Green function estimates
are also obtained for censored stable processes (or equivalently, for regional fractional
Laplacian) in exterior open sets.
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374 Z.-Q. Chen, J. Tokle

1 Introduction

Fix an integer d ≥ 1 and a real number α ∈ (0, 2). A d-dimensional symmetric α-stable
process is a Lévy process X = {Xt , t ≥ 0, Px , x ∈ R

d} such that

Ex

[
ei〈ξ,Xt −X0〉] = e−t |ξ |α for all x ∈ R

d and ξ ∈ R
d .

Here 〈x, y〉 denotes the inner product for x, y ∈ R
d . The infinitesimal generator of a

symmetric α-stable process X in R
d is the fraction Laplacian −(−�)α/2, a prototype

of nonlocal operators. The fractional Laplacian can be written in the form

−(−�)α/2u(x) = c lim
ε↓0

∫

{y∈Rd :|y−x |>ε}
(u(y) − u(x))

dy

|x − y|d+α

for some specific constant c = c(d, α) > 0 that depends only on d and α.
A symmetric α-stable process X has a Hölder continuous transition density

p(t, x, y) defined on (0,∞) × R × R, also known in literature as the heat kernel
for the fractional Laplacian. It is well known (see, e.g., [7]) that there exists a constant
C1 = C1(d, α) > 0 such that

C−1
1

(
t−d/α ∧ t

|x − y|d+α

)
≤ p(t, x, y) ≤ C1

(
t−d/α ∧ t

|x − y|d+α

)
(1.1)

for all x, y ∈ R and t > 0. Here and in the sequel, |x − y| denotes the Euclidean dis-
tance between x and y, and for two real numbers a and b we set a∧b := min{a, b} and
a ∨ b := max{a, b}. For two nonnegative functions f and g, we say f � g on a set S
to mean that there are positive constants c1 and c2 such that c1 f (x) ≤ g(x) ≤ c2 f (x)

for all x ∈ S.
For an open subset D ⊂ R

d , we define X D to be the subprocess of X killed upon
exiting D. That is, if we write τD := inf {t > 0 : Xt 
∈ D} for the exit time of X from
D, then X D

t (ω) = Xt (ω) when t < τD(ω) and X D
t (ω) = ∂ when t ≥ τD(ω). Here

∂ is a cemetery point added to R
d . The infinitesimal generator of X D is the Dirichlet

fractional Laplacian −(−�)α/2|D (the fractional Laplacian with zero exterior con-
dition). The transition density of X D (equivalently, the heat kernel for the Dirichlet
fractional Laplacian) will be denoted by pD(t, x, y). By Dynkin’s formula, one has
for x, y ∈ D that

pD(t, x, y) = p(t, x, y) − Ex
[

p
(
t − τD, XτD , y

) ; τD < t
]
. (1.2)

Recall that an open subset D ⊂ R
d is said to be a C1,1 open set if there exist a

localization radius R0 > 0 and a constant 	0 > 0 such that for every z ∈ ∂ D there
is a C1,1 function φ = φz : R

d−1 → R satisfying φ(0) = ∇φ(0) = 0, ‖∇φ‖∞ ≤
	0, |∇φ(x) − ∇φ(z)| ≤ 	0|x − z|, and an orthonormal coordinate system y =
(y1, . . . , yd−1, yd) := (ỹ, yd) such that B(z, R0) ∩ D = B(z, R0) ∩ {y : yd > φ(ỹ)}.
Together R0 and 	0 are called the C1,1 characteristics of D.
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Global heat kernel estimates for fractional Laplacians 375

The following estimate for pD(t, x, y) in the case where D is a C1,1 open set
was recently established in [5]. Throughout this paper, we use δD(x) to denote the
Euclidean distance between x and Dc.

Theorem 1.1 (Theorem 1.1 of [5]) Let D be a C1,1 open subset of R
d with d ≥ 1.

(i) For every T > 0, on (0, T ] × D × D,

pD(t, x, y) �
(

1 ∧ δD(x)

t1/α

)α/2 (
1 ∧ δD(y)

t1/α

)α/2 (
t−d/α ∧ t

|x − y|d+α

)
.

(ii) Suppose in addition that D is bounded. For every T > 0, there are positive
constants c1 < c2 so that on [T,∞) × D × D,

c1 e−λ1t δD(x)α/2 δD(y)α/2 ≤ pD(t, x, y) ≤ c2 e−λ1t δD(x)α/2 δD(y)α/2,

where λ1 > 0 is the smallest eigenvalue of the Dirichlet fractional Laplacian
(−�)α/2|D.

In this paper, we further the study of heat kernel estimates for symmetric α-stable
processes in unbounded C1,1 open sets. We will be concerned with global sharp two-
sided estimates for pD(t, x, y) for two families of unbounded C1,1 open sets D. We
focus in particular on explicit estimates for pD(t, x, y) for all t > 0 and x, y ∈ D
in terms of distance functions. Define a half-space to be any isometry of the usual
upper half-space {(x1, . . . , xd) : xd > 0}. We say that D is half-space-like if, after
isometry, Ha ⊂ D ⊂ Hb for some real numbers a > b. Here, for a real number a,
Ha := {

(x1, . . . , xd) ∈ R
d : xd > a

}
. We say that D is an exterior open set if Dc is

compact. Our main results are the following.

Theorem 1.2 Suppose D is a half-space-like C1,1 open set in R
d with d ≥ 1 and

α ∈ (0, 2). Then on R+ × D × D

pD(t, x, y) �
(

1 ∧ δD(x)

t1/α

)α/2 (
1 ∧ δD(y)

t1/α

)α/2 (
t−d/α ∧ t

|x − y|d+α

)
. (1.3)

Theorem 1.3 Suppose α ∈ (0, 2) and D is an exterior open C1,1 set in R
d with d ≥ 1

and d > α. Then on R+ × D × D

pD(t, x, y) �
(

1 ∧ δD(x)

1 ∧ t1/α

)α/2 (
1 ∧ δD(y)

1 ∧ t1/α

)α/2 (
t−d/α ∧ t

|x−y|d+α

)
. (1.4)

We note that when D is an unbounded convex domain, the upper bound in The-
orem 1.2 was shown by Siudeja in [11, Remark 1.7] using a different method. We
also mention that global sharp heat estimates for symmetric α-stable processes in
unbounded circular cones were obtained in [3], with the help of the scaling invariance
of these cones and symmetric stable processes.
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376 Z.-Q. Chen, J. Tokle

It’s worth taking a moment to look at the forms of these estimates. The estimate
in (1.3) is the same estimate that appears in Theorem 1.1(i). This suggests that for
a half-space-like open set, the large time behavior is not qualitatively different from
the small time behavior. Contrast this with (1.4), the estimate for an exterior open set,
where for large times t the boundary terms do not depend on t . The difference reflects
the fact that the symmetric α-stable process X will hit Dc with probability one when D
is a half-space-like open set; with positive probability, however, X wanders to infinity
without hitting Dc when D is an exterior open set in R

d with d > α.
The Green function of X in D is given by G D(x, y) = ∫∞

0 pD(t, x, y)dt . By inte-
grating the estimates that appear in Theorems 1.2 and 1.3 with respect to time, we
obtain the following estimates for G D(x, y).

Corollary 1.4 Suppose α ∈ (0, 2) and D is a half-space-like C1,1 open set in R
d with

d ≥ 1. Then on D × D we have

G D(x, y) �

⎧⎪⎪⎪⎨
⎪⎪⎪⎩

1
|x−y|d−α

(
1 ∧ δD(x)δD(y)

|x−y|2
)α/2

when d > α,

log
(

1 + δD(x)α/2δD(y)α/2

|x−y|α
)

when d = 1 = α,

(δD(x)δD(y))(α−1)/2 ∧ δD(x)α/2δD(y)α/2

|x−y| when d = 1 < α.

Corollary 1.5 Suppose α ∈ (0, 2) and D is an exterior C1,1 open set in R
d with

d ≥ 1 and d > α. Then on D × D we have

G D(x, y) � 1

|x − y|d−α

(
1 ∧ δD(x)α/2

1 ∧ |x − y|α/2

)(
1 ∧ δD(y)α/2

1 ∧ |x − y|α/2

)
.

The proofs of Theorems 1.2 and 1.3 will be given in Sects. 2 and 3, respectively.
Both proofs rely on the idea that for x and y in D far from the boundary and t suffi-
ciently large, we can compare pD(t, x, y) to the heat kernel in a well understood open
set: either a half-space or R

d . Once this is established, we extend our estimate to the
boundary of D using the following corollary to Theorem 1.1. The result will allow us
to “push” points in D a fixed distance away from ∂ D.

Lemma 1.6 Let D be a C1,1 open set, and let λ > 0, t0 > 0 be fixed. Suppose
x, x0 ∈ D satisfy |x − x0| = λt1/α

0 . Then

pD(t0, x, z)

pD(t0, x0, z)
� 1 ∧ δD(x)α/2

1 ∧ δD(x0)α/2 , (1.5)

where the (implicit) comparison constants in (1.5) depend only on d, α, λ, t0 and the
C1,1 characteristics of D.

Proof By symmetry, it suffices to prove an upper bound. By Theorem 1.1 there exists
a c1 > 0 such that

pD(t0, x, z) ≤ c1

(
1 ∧ δD(x)

t1/α
0

)α/2 (
1 ∧ δD(z)

t1/α
0

)α/2

t−d/α
0

(
1 ∧ t1/α

0

|x − z|

)d+α
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Global heat kernel estimates for fractional Laplacians 377

and

pD(t0, x0, z) ≥ c−1
1

(
1 ∧ δD(x0)

t1/α
0

)α/2 (
1 ∧ δD(z)

t1/α
0

)α/2

t−d/α
0

(
1 ∧ t1/α

0

|x0 − z|

)d+α

.

Thus

pD(t0, x, z)

pD(t0, x0, z)
≤ c2

1
1 ∧ δD(x)α/2

1 ∧ δD(x0)α/2

⎛
⎜⎝

1 ∧ t1/α
0|x−z|

1 ∧ t1/α
0|x0−z|

⎞
⎟⎠

d+α

To complete the proof, we must show that the last term on the right-hand side is
bounded by a constant. Define λ0 := λ/4. Then for z ∈ B(x0, λ0t1/α

0 ) we have

|x − z| � t1/α
0 , and similarly, for z ∈ B(x, λ0t1/α

0 ) we have |x0 − z| � t1/α
0 . Finally,

for z 
∈ B(x, λ0t1/α
0 ) ∪ B(x0, λ0t1/α

0 ) we have |x − z| � |x0 − z|. ��

In recent years, progress has been made proving these kinds of sharp two-sided heat
kernel estimates for Dirichlet Laplacians, that is, for the transition densities of killed
Brownian motions. The first such estimate appears in [13], wherein Zhang proves the
analogy of Theorem 1.1. In [14], Zhang proves a global estimate in the case where D
is an exterior C1,1 connected open set; his proof uses the interior estimates established
by Grigorýan and Saloff-Coste in [9]. Then, in [12], Song proves a global estimate in
the case where D is given by the region above a bounded C1,1 function. See [10] for
recent development on heat kernel estimates for Dirichlet Laplacian in inner uniform
domains.

The estimates in Theorems 1.2 and 1.3 are the analogs in the symmetric α-stable
process case of the sharp heat kernel estimates given in [12,14]. Our technique, based
on comparison, differs from the one used in those papers, but it can be adapted to give
new proofs in the Brownian motion case. Moreover, the proofs in [12–14], and rely on
a sophisticated backward parabolic Harnack inequality (the local comparison theorem
of [8]), a result whose analogy for stable processes and non-local operators is not
known and seems difficult to establish. Our technique, therefore, is more elementary
and, we believe, more perspicuous.

The approach and ideas developed in this paper can be used to study heat kernel esti-
mates for other types of discontinuous processes in unbounded open sets. For instance,
in Sect. 4, we will establish an estimate for the heat kernel of the censored α-stable
process in an exterior domain. We plan to address the sharp heat kernel estimates for
mixed stable processes in unbounded open sets in a separate paper.

For an open subset D of R
d , a censored α-stable process Y in D is a strong Markov

process whose infinitesimal generator is given by

LDu(x) := c lim
ε↓0

∫

{y∈D:|y−x |>ε}
(u(y) − u(x))

dy

|x − y|d+α
,
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378 Z.-Q. Chen, J. Tokle

for a constant c = c(d, α) > 0. In some literature, LD is called the regional fractional
Laplacian. The operator LD differs from the fractional Laplacian in that the integration
in the definition is taken over y in D only. We will write qD(t, x, y) for the heat kernel
of Y . Such processes were studied extensively in [1] where it is shown, for example,
that when D is a Lipschitz domain, then the process Y coincides with the reflected
α-stable process Y in D if and only if α ≤ 1. Two-sided heat kernel estimates for Y
have been studied in [7].

For α ∈ (1, 2), Y is the subprocess of Y killed upon exiting D, and if D is a bounded
Lipschitz open set then Y exits D continuously and in finite time (see [1, Theorem
1.1]). That is, if we let ζ := inf {t > 0 : Yt 
∈ D} denote the lifetime of Y , then
Px (ζ < ∞) = 1 for all x ∈ D and Yζ− ∈ ∂ D. In [6], the following analog to
Theorem 1.1 was given for censored α-stable processes.

Theorem 1.7 (Theorem 1.1 of [6]) Let D be a C1,1 open subset of R
d with d ≥ 1,

and let α ∈ (1, 2).

(i) For every T > 0, on (0, T ] × D × D,

qD(t, x, y) �
(

1 ∧ δD(x)

t1/α

)α−1 (
1 ∧ δD(y)

t1/α

)α−1 (
t−d/α ∧ t

|x − y|d+α

)
.

(ii) Suppose in addition that D is bounded. For every T > 0, there are positive
constants c1 < c2 so that on [T,∞) × D × D,

c1 e−λ1t δD(x)α−1 δD(y)α−1 ≤ qD(t, x, y) ≤ c2 e−λ1t δD(x)α−1 δD(y)α−1,

where λ1 > 0 is the smallest eigenvalue of −LD.

A main difficulty in studying LD versus �α/2|D is that we no longer have domain
monotonicity. That is, for D1 ⊂ D2, it does not necessarily follow that qD1(t, x, y) ≤
qD2(t, x, y). For this reason, our proof of Theorem 1.2 does not extend naturally to
censored stable processes. However, we are able to adapt our approach to Theorem 1.3
to obtain the following sharp heat kernel estimates for censored stable processes in
exterior open sets; the proof is outlined in Sect. 4.

Theorem 1.8 Suppose α ∈ (1, 2), D is an exterior open C1,1 set in R
d , and d ≥ 2.

Then

qD(t, x, y)�
(

1 ∧ δD(x)

1 ∧ t1/α

)α−1 (
1 ∧ δD(y)

1 ∧ t1/α

)α−1 (
t−d/α ∧ t

|x−y|d+α

)
. (1.6)

Once again, we can integrate the heat kernel estimate to get a Green function
estimate.

Corollary 1.9 Suppose α ∈ (1, 2) and D is an exterior open C1,1 set in R
d with

d ≥ 2 > α.

G D(x, y) � 1

|x − y|d−α

(
1 ∧ δD(x)α−1

1 ∧ |x − y|α/2

)(
1 ∧ δD(y)α−1

1 ∧ |x − y|α/2

)
.
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Global heat kernel estimates for fractional Laplacians 379

In Theorems 1.3 and 1.8, it is assumed that d > α. It is natural to ask about global
heat kernel estimates on pD(t, x, y) and qD(t, x, y) for exterior open sets in R with
α ≥ 1. Obtaining these estimates will require new insights; we plan to address the
problem elsewhere.

When we had nearly finished this paper, a preprint [2] by Bogdan et al. was posted
at arXiv. In that paper, the authors established Varopoulos type two-sided heat kernel
estimates for symmetric stable processes in open sets in terms of survival probabilities.
When D is an exterior C1,1 open set, they are able to derive explicit estimates on the
survival probabilities and thus obtain the heat kernel estimates of Theorem 1.3 for
symmetric stable processes in D by a different approach independent of ours.

Throughout this paper, we use c, c1, c2, . . . to denote generic constants, whose exact
values are not important and can change from one appearance to another. The labeling
of the constants c1, c2, . . . starts anew in each proof. The values of the constants C0,
C1, . . ., will remain the same throughout this paper. B(x, r) denotes the Euclidean ball
centered at x with radius r . For a Borel set E , we write τE := inf {t > 0 : Xt 
∈ E}
for the exit time from E , TE := inf {t > 0 : Xt ∈ E} for the hitting time of E , and
|E | for the Lebesgue measure of E .

2 Heat kernel estimates on half-space-like open sets

In this section, we give a proof of Theorem 1.2. Recall that we define a half-space
to be any isometry of the upper half-space

{
(x1, . . . , xd) ∈ R

d : xd > 0
}
, and we say

that D is a half-space-like open set if, after isometry, Ha ⊂ D ⊂ Hb for some a > b,
where Ha := {(x1, . . . , xd) ∈ Rd : xd > a}. An elementary but key observation is
that for a half-space-like open set

pHa (t, x, y) ≤ pD(t, x, y) ≤ pHb (t, x, y). (2.1)

Moreover, it’s easy to see that the desired estimate (1.3) holds in the case of a true
half-space.

Lemma 2.1 Let H be a half-space. Then pH (t, x, y) satisfies (1.3) on (0,∞)×H×H.

Proof Without loss of generality, H is the upper half-space {(x1, . . . , xd) : xd > 0},
whence by stable scaling pH (t, x, y) = t−d/α pH (1, t−1/αx, t−1/α y). The result then
follows by applying Theorem 1.1 with T = 1. ��

We may combine this lemma with (2.1) to obtain a useful estimate for x and y well
inside Ha ; the plan, then, is to reduce our problem to this case. Without loss of general-
ity, we assume that a > 0, b = 0 (so Hb is the upper half-space), and Ha ⊂ D ⊂ H0.
Define

t0 := (1 ∨ a)α. (2.2)
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380 Z.-Q. Chen, J. Tokle

Note that ed is the inward unit normal at 0 (where {e1, . . . , ed} is the implicit
orthonormal basis for R

d ). For x and y in D, define the points

x0 := x + 2t1/α
0 ed and y0 := y + 2t1/α

0 ed .

Observe that δD(x0) ≥ δHa (x0) > t1/α
0 . Hence, we may sharpen the conclusion of

Lemma 1.6 as follows:

pD(t0, x, z)

pD(t0, x0, z)
� (1 ∧ δD(x)α

)1/2 and
pD(t0, y, z)

pD(t0, y0, z)
� (1 ∧ δD(y)α

)1/2
. (2.3)

We now proceed to the proof of Theorem 1.2. For clarity’s sake, we will state a
technical lemma and use it to prove the theorem. The proof of the lemma will follow.

Lemma 2.2 There exists a constant c > 0 such that

c−1 (1 ∧ δD(x)α
)(

1 ∧ δH0(x0)
α

t

)
≤ 1 ∧ δD(x)α

t
≤ c
(
1 ∧ δD(x)α

)(
1 ∧ δHa (x0)

α

t

)

for all t > 5αt0.

Proof of Theorem 1.2 By Theorem 1.1, it suffices to show that there exists a T > 0
such that (1.3) holds on (T,∞) × D × D. Take T := max{2t0, 5αt0} and assume
t > T . By the semigroup property and (2.3) we have

pD(t, x, y) =
∫

D

∫

D

pD(t0, x, z)pD(t − 2t0, z, w)pD(t0, w, y) dzdw

� (
1 ∧ δD(x)α

)1/2 (1 ∧ δD(y)α
)1/2

·
∫

D

∫

D

pD(t0, x0, z)pD(t − 2t0, z, w)pD(t0, w, y0) dzdw

= (
1 ∧ δD(x)α

)1/2 (1 ∧ δD(y)α
)1/2

pD(t, x0, y0).

The desired result now follows from (2.1), Lemma 2.1, and Lemma 2.2. ��
Proof of Lemma 2.2 For convenience, note that

δD(x) + t1/α
0 ≤ δHa (x0) ≤ δD(x) + 2t1/α

0 and δD(x) + 2t1/α
0 ≤ δH0(x0) ≤ δD(x)

+3t1/α
0 .

Case 1 δD(x) ≤ 2t1/α
0 . Note that 2t1/α

0 ≥ 2. We have from the above display that

(
1 ∧ δD(x)α

) (
1 ∧ δHa (x0)

α

t

)
≥
(

δD(x)α

2αt0

)(
t0
t

)
= 2−α δD(x)α

t

and

123



Global heat kernel estimates for fractional Laplacians 381

(
1 ∧ δD(x)α

) (
1 ∧ δH0(x0)

α

t

)
≤ δD(x)α

(
5αt0

t

)
= 5αt0

δD(x)α

t
.

Case 2 δD(x) > 2t1/α
0 . In this case 1 ∧ δD(x)α = 1 and

δD(x) ≤ δHa (x0) < δH0(x0) ≤ 5

2
δD(x).

The result follows immediately. ��
Now that Theorem 1.2 is established, we give a proof of Corollary 1.4, the Green

function estimate. We follow the proof of [5, Corollary 1.2] closely, making some
adjustments to account for the fact that the diameter of a half-space-like open set is
infinite. Here and in the proof of Corollary 1.5, we will use the following change of
variables computation. For T > 0 we set u = |x − y|α/t to get

T∫

0

(
1 ∧ δD(x)α/2

√
t

)(
1 ∧ δD(y)α/2

√
t

)(
t−d/α ∧ t

|x − y|d+α

)
dt

= 1

|x − y|d−α

∞∫

|x−y|α
T

(
1 ∧

√
uδD(x)α/2

|x − y|α/2

)(
1 ∧

√
uδD(y)α/2

|x − y|α/2

)

×
(

u(d/α)−2 ∧ u−3
)

du. (2.4)

In addition, the following computation is shown in [5].

1

|x − y|d−α

∞∫

1

(
1 ∧

√
uδD(x)α/2

|x − y|α/2

)(
1 ∧

√
uδD(y)α/2

|x − y|α/2

)(
u(d/α)−2 ∧ u−3

)
du

� 1

|x − y|d−α

(
1 ∧ δD(x)α/2

|x − y|α/2

)(
1 ∧ δD(y)α/2

|x − y|α/2

)
. (2.5)

Since δD(x) ≤ δD(y) + |x − y|, it is easy to verify that

(
1 ∧ δD(x)

|x − y|
)(

1 ∧ δD(y)

|x − y|
)

≤ 1 ∧ δD(x)δD(y)

|x − y|2 ≤ 2

(
1 ∧ δD(x)

|x − y|
)

×
(

1 ∧ δD(y)

|x − y|
)

. (2.6)

Proof of Corollary 1.4 Assume without loss of generality that δD(x) ≤ δD(y) and
define T = T (x, y) := max{δD(y)α, |x − y|α}. By Theorem 1.2,

∞∫

T

pD(t, x, y) dt � δD(x)α/2δD(y)α/2

(δD(y) ∨ |x − y|)d
. (2.7)

123



382 Z.-Q. Chen, J. Tokle

Case 1 d > α. For any s ≥ T , the argument in [5] gives

s∫

0

pD(t, x, y) dt � 1

|x − y|d−α

(
1 ∧ δD(x)α/2δD(y)α/2

|x − y|α
)

(2.8)

and, moreover, the constants implicit in (2.8) do not depend on s > 0. Taking s ↑ ∞
gives the desired estimate for G D(x, y).

Case 2 d = 1 = α. In this case (2.8) doesn’t hold, but we have the weaker estimate
(2.5). To see that this is weaker, compare with (2.4) and recall that |x − y|α/T ≤ 1.
Define

u0 := δD(x)α/2δD(y)α/2

|x − y|α . (2.9)

As in [5], we have

1

|x − y|d−α

1∫

|x−y|α
T

(
u(d/α)−2 ∧ u−3

)(
1 ∧

√
uδD(x)α/2

|x − y|α/2

)(
1 ∧

√
uδD(y)α/2

|x − y|α/2

)
du

� log (u0 ∨ 1) + u0

(
1

u0
∧ 1 − |x − y|α

T

)
.

By (2.4)–(2.7), and the previous display we have

G D(x, y) =
T∫

0

pD(t, x, y)dt +
∞∫

T

pD(t, x, y) dt

� log(u0 ∨ 1)+u0

(
1

u0
∧ 1− |x − y|α

T

)
+1 ∧ u0+ δD(x)α/2δD(y)α/2

(δD(y) ∨ |x − y|)α
� log(u0 ∨ 1) + 1 ∧ u0

� log(1 + u0).

Case 3 d = 1 < α. Let u0 be given by (2.9). Following [5] we have

1

|x − y|d−α

1∫

|x−y|α
T

(
u(d/α)−2 ∧ u−3

)(
1 ∧

√
uδD(x)α/2

|x − y|α/2

)(
1 ∧

√
uδD(y)α/2

|x − y|α/2

)
du

� 1

|x − y|1−α

((
(u0 ∨ 1)1−(1/α)−1

)
+u0

(
(u0 ∨ 1)−1/α−

( |x−y|α
T

)1/α
))

.
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Hence by (2.4)–(2.7), and the previous display we have

G D(x, y)

=
∞∫

T

pD(t, x, y)dt +
T∫

0

pD(t, x, y) dt

� δD(x)α/2δD(y)α/2

δD(y) ∨ |x − y| + 1

|x − y|1−α
(1 ∧ u0)

+ 1

|x − y|1−α

((
(u0 ∨ 1)1−(1/α)−1

)
+ u0

(
(u0 ∨ 1)−1/α−

( |x−y|α
T

)1/α
))

� δD(x)α/2δD(y)α/2

δD(y) ∨ |x − y| + 1

|x − y|1−α

(
u0 ∧ u1−(1/α)

0

)

= δD(x)α/2δD(y)α/2

δD(y) ∨ |x − y| + 1

|x − y|1−α

×
(

δD(x)α/2δD(y)α/2

|x − y|α ∧ δD(x)(α−1)/2δD(y)(α−1)/2

|x − y|α−1

)

� (δD(x)δD(y))(α−1)/2 ∧ δD(x)α/2δD(y)α/2

|x − y| .

��
3 Heat kernel estimates on exterior open sets

We now turn to the proof of Theorem 1.3. Assume throughout this section that d > α.
Recall that we say D is an exterior open set if Dc is compact. Under the assumption
d > α, the process X is transient: for a compact set K and a distant point x , with large
probability the process started at x never visits K . This is the essence of the following
key proposition in our proof of Theorem 1.3.

Proposition 3.1 Let d > α and D ⊂ R
d be an exterior open set. There exists an

R > 0 with Dc ⊂ B(0, R/2) such that

pD(t, x, y) � p(t, x, y) (3.1)

on (0,∞) × B(0, R)c × B(0, R)c.

The idea of the proof for Theorem 1.3 is nearly identical to that of Theorem 1.2,
with Proposition 3.1 playing the role of (2.1) in this case. Note that once we have
proved Theorem 1.3, we will have (3.1) on (0,∞) × Dr × Dr for any r > 0, where
Dr := {x ∈ D : δD(x) > r}.

As in the previous section, we need a way of “pushing” points in D away from the
boundary. For x and y in D, let v ∈ R

d be any unit vector satisfying 〈x, v〉 ≥ 0 and
〈y, v〉 ≥ 0. Let R be given by Proposition 3.1 and define

x0 := x + Rv and y0 := y + Rv. (3.2)
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By Pythagoras’ Theorem,

|x0|2 = (〈x, v〉 + R)2 + |x − 〈x, v〉v|2 ≥ R2,

and similarly, |y0| ≥ R. Furthermore, applying Lemma 1.6 with t0 = 1 gives

pD(1, x, z)

pD(1, x0, z)
� (1 ∧ δD(x)α)1/2 and

pD(1, y, z)

pD(1, y0, z)
� (1 ∧ δD(y)α)1/2. (3.3)

Note that (3.3) does not depend on the particular choice of v in (3.2). We now prove
Theorem 1.3 assuming Proposition 3.1.

Proof of Theorem 1.3 By (1.1) and Theorem 1.1, it suffices to show that there exists
a T > 0 such that for all t ≥ T we have

pD(t, x, y) � (1 ∧ δD(x)α)1/2(1 ∧ δD(y)α)1/2 p(t, x, y).

Indeed, by the semigroup property, (3.3), and Proposition 3.1 we have for all t > 2

pD(t, x, y) =
∫

D

∫

D

pD(1, x, z)pD(t − 2, z, w)pD(1, w, y) dwdz

� (1 ∧ δD(x)α)1/2(1 ∧ δD(y)α)1/2

·
∫

D

∫

D

pD(1, x0, z)pD(t − 2, z, w)pD(1, w, y0) dwdz

= (1 ∧ δD(x)α)1/2(1 ∧ δD(y)α)1/2 pD(t, x0, y0)

� (1 ∧ δD(x)α)1/2(1 ∧ δD(y)α)1/2 p(t, x0, y0).

Finally, p(t, x, y) = p(t, x0, y0) by translation invariance. ��
The real work in this section is proving Proposition 3.1; this makes the case of an

exterior open set rather more involved than the case of a half-space-like one, which
admits the cheap estimate (2.1). Such a proposition was proved for Brownian motion
by Grigorýan and Saloff-Coste in [9], and, indeed, our Lemma 3.4 is adapted from the
proof of [9, Theorem 3.3]. In [9], the authors use the technique of chaining together
Harnack inequalities to prove the lower bound. This gives an exponential lower bound,
which makes it inappropriate in the stable process case. Instead, we use Dynkin’s for-
mula (1.2) to obtain the correct lower bound in the off-diagonal case (see the statement
and proof of Lemma 3.6). In the remainder of this section, we will state and prove
several lemmas, culminating in the proof of Proposition 3.1.

Our first lemma gives a precise statement of the transience of X in the form of an
estimate for the hitting probability of a ball. An exact formula for this hitting probabil-
ity is given in [4]. We state and prove an estimate that can be derived from Blumenthal
and Getoor’s formula, but our argument is simple and extends naturally to the censored
process case which we address below. By compactness, we may fix R0 > 0 so that
Dc ⊂ B(0, R0). Recall that for a Borel set B, we write TB for the hitting time of B.
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Lemma 3.2 Let B := B(0, R0). There is a constant C0 = C0(d, α, R0) > 0 such
that

C−1
0 (1 ∧ |x |α−d) ≤ Px (TB < ∞) ≤ C0(1 ∧ |x |α−d) for |x | > R0.

Proof Let G(x, y) be the Green function of the symmetric α-stable process on R
d .

Then for x ∈ R
d ,

G1B(x) =
∫

B

G(x, y) dy =
∫

B

c|x − y|α−ddy � 1 ∧ |x |α−d .

By the strong Markov property of X , for |x | > R0,

G1B(x) = Ex
[
G1B(XTB ); TB < ∞] � Px (TB < ∞).

The conclusion of the lemma now follows from the above two displays. ��

Our next lemma is a consequence of the parabolic Harnack inequality [7, Propo-
sition 4.3]. This inequality applies to parabolic functions, which we now define. For
this we need to introduce the time-space process Zs := (Vs, Xs) where Vs = V0 + s.
The law of the time-space process s �→ Zs starting from (t, x) will be denoted by
P(t,x). We say that a non-negative Borel measurable function q(t, x) on [0,∞)×R

d is
parabolic in a relatively open subset � of [0,∞) × R

d if for every relatively compact
open subset �1 of �, q(t, x) = E(t,x)[q(Zτ�1

)] for every (t, x) ∈ �1. In particular,

for a C1,1 open set D, y ∈ D, and T > T0, the function q(t, x) := pD(T − t, x, y)

is parabolic on [0, T0] × D.

Lemma 3.3 There exist constants c > 0 and γ > 0 such that for all y ∈ D and
t > 3γ δD(y)α , we have

inf
z∈B(y,δD(y)/3)

pD(t, z, y) ≥ cpD(t − γ δD(x)α, y, y).

Proof Let r := δD(y) and Dy := r−1(D − y). By the parabolic Harnack inequality
[7, Proposition 4.3], there exist constants c > 0, γ > 0 such that for any non-negative
function q that is parabolic on [0, 3γ ] × B(0, 1), we have

inf
w∈B(0,1/3)

q(0, w) ≥ cq(γ, 0). (3.4)

Let t > 3γ rα and observe that the following function is parabolic on [0, 3γ ]×B(0, 1):

q(s, w) := r−d pDy (r
−αt − s, w, 0).
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By translation, scaling, and (3.4) we have

inf
z∈B(y,r/3)

pD(t, z, y) = inf
w∈B(0,1/3)

r−d pDy (r
−αt, w, 0)

≥ cr−d pDy (r
−αt − γ, 0, 0)

= cpD(t − γ rα, y, y).

��
The next lemma is adapted from the proof of Theorem 3.3 in [9]; it states that if

x is far from the boundary, and y is a point near x , then with positive probability the
process started from x is near y after t units of time.

Lemma 3.4 Let A ≥ 1 be fixed. There exist constants ε = ε(d, α, A) > 0,
R1 = R1(d, α, A) > R0 such that the following holds: for all t > 0, |x | > R1
and y ∈ B(x, At1/α) ∩ D,

Px

(
X D

t ∈ B(y, t1/α)
)

≥ ε.

Proof We start by rewriting the probability:

Px

(
X D

t ∈ B(y, t1/α)
)

= Px (τD > t) − Px

(
X D

t 
∈ B(y, t1/α); τD > t
)

≥ Px (τD > t) − Px

(
Xt 
∈ B(y, t1/α)

)
. (3.5)

We will consider the two terms in (3.5) separately. By scaling, translation, and the
global estimate (1.1) we have

Px

(
Xt ∈ B(y, t1/α)

)
≥ inf

w∈B(0,A)
Pw (X1 ∈ B(0, 1))

≥ inf
w∈B(0,A)

C−1
1

∫

B(0,1)

(
1 ∧ 1

|w − z|d+α

)
dz

≥ C−1
1 (A + 1)−d−α|B(0, 1)|.

This last quantity is bounded away from 0, hence we may take ε > 0 small so that for
x ∈ R

d and y ∈ B(x, At1/α) we have

Px

(
Xt 
∈ B(y, t1/α)

)
= 1 − Px

(
Xt ∈ B(y, t1/α)

)
≤ 1 − 2ε. (3.6)

By assumption, d > α and we may choose R1 > R0 so that C0 Rα−d
1 ≤ ε. By

Lemma 3.2, for all x with |x | > R1 we have

Px (τD ≤ t) ≤ Px (TB < ∞) ≤ C0

(
1 ∧ |x |α−d

)
≤ C0 Rα−d

1 ≤ ε,
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hence,

Px (τD > t) = 1 − Px (τD ≤ t) ≥ 1 − ε. (3.7)

Finally, combining (3.5), (3.6), and (3.7) gives

Px

(
X D

t ∈ B(y, t1/α)
)

≥ Px (τD > t) − Px

(
Xt 
∈ B(y, t1/α)

)

≥ (1 − ε) − (1 − 2ε)

= ε.

��
Following [9], we can use Lemma 3.4 to prove the following on-diagonal estimate

for pD: let y ∈ D with |y| > R1 and let t > 0. By the semigroup property and the
Cauchy-Schwarz inequality, we have

pD(2t, y, y) ≥
∫

B(y,t1/α)∩D

[pD(t, y, z)]2 dz

≥ 1

|B(y, t1/α) ∩ D|Py

(
X D

t ∈ B(y, t1/α)
)2

≥ ε2

|B(y, t1/α)| .

Thus, there exists a c > 0 such that

pD(t, y, y) ≥ ct−d/α for |y| > R1 and t > 0. (3.8)

The next two lemmas divide the proof of Proposition 3.1 into two cases, depending
on the relative sizes of |x − y| and t1/α .

Lemma 3.5 Let R1 and ε be given by Lemma 3.4 for A = 9, and define R2 :=
max{R1, 3R0}. There exist constants 	 > 0, C2 > 0 such that for all x, y ∈ D,
|x | > R2, |y| > R2, |x − y| ≤ 	t1/α , and t ≥ (2R0/	)α , we have

pD(t, x, y) ≥ C2t−d/α.

Proof Let c1 and γ be given by Lemma 3.3, and fix 	 sufficiently small so that

(3−α + γ )3α	α <
1

2
and (3−α + 3γ )3α	α < 1. (3.9)

Assume without loss of generality that |y| ≥ |x | and define y′ := y/|y|. Define the
half-space
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H := {w : 〈w, y′〉 > R0
}
.

That is, H ⊂ D is the half-space tangent to B(0, R0) with inward unit normal y′.
The proof is divided into two cases.

Case 1 δD(y) > 3	t1/α . Note that

δH (x) ≤ δB(0,R0)(x) ≤ δB(0,R0)(y) = δH (y),

where the second inequality follows from the assumption |x | ≤ |y|. In addition,
δH (y) ≥ δD(y) − 2R0 and t > (2R0/	)α imply

δH (y) ≥ δH (x) ≥ δH (y) − 	t1/α ≥ 2	t1/α − 2R0 ≥ 	t1/α.

By Lemma 2.1 there exists a constant c2 > 0 such that

pD(t, x, y) ≥ pH (t, x, y)

≥ c2

(
1 ∧ δH (x)α

t

)1/2 (
1 ∧ δH (y)α

t

)1/2 (
1 ∧ t1/α

|x − y|
)d+α

t−d/α

≥ c2
(
1 ∧ 	α

)1/2 (1 ∧ 	α
)1/2

(
1 ∧ 1

	

)d+α

t−d/α

= c3t−d/α.

Case 2 δD(y) ≤ 3	t1/α . Define t0 := (δD(y)/3)α . Observe that by (3.9) we have

t0 + 3γ δD(y)α = (3−α + 3γ )δD(y)α ≤ (3−α + 3γ )3α	αt < t.

Hence t − t0 > 3γ δD(y)α . By the semigroup property and Lemma 3.3 we have

pD(t, x, y) ≥
∫

B(y,t1/α
0 )

pD (t0, x, z) pD (t − t0, z, y) dz

≥ Px

(
X D

t0 ∈ B(y, t1/α
0 )

)
c1 pD(t − t0 − γ δD(y)α, y, y). (3.10)

We want to use Lemma 3.4 to bound the first term in (3.10). Observe that

|x − y| ≤ 2|y| ≤ 2(δD(y) + R0) < 3δD(y),

where the last inequality follows because |y| > R2 ≥ 3R0 implies δD(y) > 2R0.
Thus, y ∈ B(x, 9t1/α

0 ) and Lemma 3.4 gives Px (X D
t0 ∈ B(y, t1/α

0 )) ≥ ε.
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To bound the second term in (3.10) we note that by (3.9) we have

t − t0 − γ δD(y)α = t − (3−α + γ )δD(y)α

≥ t − (3−α + γ )3α	αt

>
1

2
t.

Hence t − t0 − γ δD(y)α � t , and by (3.8) there is a constant c4 > 0 for which
pD(t − t0 − γ δD(yα), y, y) ≥ c4t−d/α . Thus (3.10) can be continued

pD(t, x, y) ≥ εc1c4t−d/α = c5t−d/α.

The lemma is now proved with C2 := min{c3, c5}. ��

For our last lemma, we let R3 > R0 be chosen to satisfy

C2
1	−d−α4d+αC0 Rα−d

3 < 1/2, (3.11)

where C1 is given by (1.1), 	 is given by Lemma 3.5, and C0 is the constant in
Lemma 3.2.

Lemma 3.6 There is a constant C3 = C3(d, α, R0) > 0 such that for every t ≥
(4R3/	)α and x, y ∈ D with |x | > R3, |y| > R3, and |x − y| > 	t1/α ,

pD(t, x, y) ≥ C3
t

|x − y|d+α
.

Proof One of |x | and |y| should be larger than |x − y|/2; we assume without loss of
generality that |y| ≥ |x − y|/2. Since |x − y| > 	t1/α > 4R0, we get

|z − y| > |x − y|/4 for every z ∈ B(0, R0).

Let B := {z ∈ R
d : |z| ≤ R0} and T := TB . By Dynkin’s formula (1.2), Lemma 3.2,

and (3.11)

pD(t, x, y) ≥ pBc (t, x, y)

= p(t, x, y) − Ex [p(t − T, XT , y); T < t]

≥ C−1
1 	d+α t

|x − y|d+α
− C1Ex

[
t − T

|XT − y|d+α
; T < t

]

≥ C−1
1 	d+α t

|x − y|d+α
− C1

t

(|x − y|/4)d+α
Px (T < t)
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≥ C−1
1 	d+α t

|x − y|d+α

(
1 − C2

1	−d−α4d+α
Px (T < ∞)

)

>
	d+α

2C1

t

|x − y|d+α
.

This proves the lemma with C3 := 	d+α/2C1. ��
We can now give the proofs of Proposition 3.1 and Corollary 1.5.

Proof of Proposition 3.1 We have pD(t, x, y) ≤ p(t, x, y) trivially, hence we need
only show the lower bound in (3.1). Fix R := max{2, R2, R3}, T := (4R3/	)α , and
suppose |x | > R and |y| > R. For t ≤ T , the lower bound follows by Theorem 1.1
and (1.1), and for t > T it’s a consequence of Lemmas 3.5 and 3.6 and (1.1). ��
Proof of Corollary 1.5 We assume throughout, without loss of generality, that
δD(x) ≤ δD(y). Let r := 1 + 21/2α . We divide the proof into three cases, proving the
following estimates:

G D(x, y) � 1

|x − y|d−α

(
1∧ δD(x)α/2

|x − y|α/2

)(
1∧ δD(y)α/2

|x − y|α/2

)
when δD(x) ≤ δD(y) ≤ r ,

G D(x, y) � 1

|x − y|d−α
when 1 < δD(x) ≤ δD(y), and

G D(x, y) � 1

|x − y|d−α
δD(x)α/2 when δD(x) ≤ 1 < r < δD(y).

This is equivalent to the conclusion in Corollary 1.5.

Case 1 δD(x) ≤ r and δD(y) ≤ r . Note that under this assumption, |x − y| ≤
2r + 2R0. If we define T = (2r + 2R0)

α , then the proof of [5, Corollary 1.2] (for the
case d > α) applies to give

G D(x, y) � 1

|x − y|d−α

(
1 ∧ δD(x)α/2

|x − y|α/2

)(
1 ∧ δD(y)α/2

|x − y|α/2

)
.

Case 2 δD(x) > 1 and δD(y) > 1. Then by Theorem 1.3,

G D(x, y) �
∞∫

0

(
t−d/α ∧ t

|x − y|d+α

)
= c1

1

|x − y|d−α
.

Case 3 δD(x) ≤ 1 < r < δD(y). Observe that in this case, |x−y| ≥ δD(y)−δD(x) >

21/2α . We have

∞∫

1

pD(t, x, y)dt � δD(x)α/2

∞∫

1

(
t−d/α ∧ t

|x − y|d+α

)
dt. (3.12)

and
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∞∫

1

(
t−d/α ∧ t

|x − y|d+α

)
dt =

|x−y|α∫

1

t

|x − y|d+α
dt +

∞∫

|x−y|α
t−d/αdt

= 1

2

1

|x − y|d+α

(
|x − y|2α − 1

)

+ α

d − α

1

|x − y|d−α
. (3.13)

In addition, |x − y| > 21/2α implies |x − y|2α − 1 > 1
2 |x − y|2α . Hence (3.12) and

(3.13) give

∞∫

1

pD(t, x, y) � δD(x)α/2

|x − y|d−α
. (3.14)

On the other hand,

1∫

0

pD(t, x, y)dt �
1∫

0

(
1 ∧ δD(x)α/2

1 ∧ √
t

)(
t−d/α ∧ t

|x − y|d+α

)
dt

=
δD(x)α∫

0

t

|x − y|d+α
dt +

1∫

δD(x)α

δD(x)α/2

√
t

t

|x − y|d+α
dt

= 1

|x − y|d+α

(
2

3
δD(x)α/2 − 1

6
δD(x)2α

)

� δD(x)α/2

|x − y|d+α
. (3.15)

In the last estimate we used that fact that δD(x) ≤ 1 implies δD(x)2α ≤ δD(x)α/2.
Combining (3.14) and (3.15) gives

∞∫

0

pD(t, x, y) dt � 1
|x−y|d−α

(
δD(x)α/2

|x−y|2α + δD(x)α/2
)

� δD(x)α/2

|x−y|d−α .

In the last estimate, we use the fact again that |x − y|2α > 2. ��

4 Censored α-stable process in exterior open sets

We begin this section by recalling the basic theory of the censored α-stable process
(see [1,6] for a more detailed study). Fix a C1,1 open set D in R

d with d ≥ 1. Define
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a bilinear form E on C∞
c (D) by

E(u, v) := c
∫

D

∫

D

(u(x) − u(y))(v(x) − v(y))
dxdy

|x − y|d+α
, u, v ∈ C∞

c (D),

where c = c(d, α) is an appropriately chosen scaling constant. Using Fatou’s lemma, it
is easy to check that the bilinear form (E, C∞

c (D)) is closable in L2(D) = L2(D, dx).
Let F be the closure of C∞

c (D) under the Hilbert inner product E1 := E + (·, ·)L2(D).
As noted in [1], (E,F) is Markovian and hence a regular symmetric Dirichlet form
on L2(D, dx), and therefore there is an associated symmetric Hunt process Y =
{Yt , t ≥ 0, Px , x ∈ D} taking values in D. The process Y is called a censored α-stable
process in D.

Closely related to the censored process in D is the reflected process in D. Define

F ref :=
⎧⎨
⎩u ∈ L2(D) :

∫

D

∫

D

(u(x) − u(y))2

|x − y|d+α
< ∞

⎫⎬
⎭

and

E ref(u, v) := c
∫

D

∫

D

(u(x) − u(y))(v(x) − v(y))
dxdy

|x − y|d+α
, u, v ∈ F ref .

It is shown in [1, Remark 2.1] that the bilinear form (E ref ,F ref) is a regular symmetric
Dirichlet form on L2(D). The process Y on D associated with (E ref ,F ref) is called
a reflected α-stable process on D. In some sense, Y represents a maximal extension
of Y , and the censored α-stable process Y can be realized as a subprocess of Y killed
upon exiting D (see [1, Remark 2.1]).

If we let qD(t, x, y) and q D(t, x, y) denote the transition densities of Y and Y ,
respectively, then this last fact implies qD(t, x, y) ≤ q D(t, x, y) on (0,∞)× D × D.
In parts of our proof, we use this observation in place of domain monotonicity. Observe
that an exterior C1,1 open set is a so-called global d-set; that is there is a constant c > 1
such that

c−1rd ≤ |D ∩ B(x, r)| ≤ c rd for every x ∈ D and r > 0. (4.1)

Hence by [7, Theorem 1.1] we have

q D(t, x, y) � t−d/α ∧ t

|x − y|d+α
on (0,∞) × D × D. (4.2)

That (4.2) holds for all times t > 0 and not just until some finite time is due to the
following facts. First, for any λ > 0, λ−1Y λα t is a reflected α-stable process in λ−1 D,
and so

q D(t, x, y) = λ−d qλ−1 D(λ−αt, λ−1x, λ−1 y) for t > 0 and x, y ∈ D.
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Second, if D is an open d-set with constant c (i.e., D satisfies (4.1)), then λ−1 D is an
open d-set with the same constant c. Hence by [7, Theorem 1.1], there is c1 > 1 so
that for every λ > 0,

c−1
1

(
t−d/α ∧ t

|w − z|d+α

)
≤ qλ−1 D(t, w, z) ≤ c1

(
t−d/α ∧ t

|w − z|d+α

)

holds for every t ∈ (0, 1] and w, z ∈ λ−1 D. The last two displays yield global estimate
(4.2) for q D(t, x, y).

When D is a globally Lipschitz open set and α ∈ (0, 1], it is proved in [1] that
Y = Y as processes. In this case, (4.2) already gives a sharp two-sided estimate for
qD(t, x, y). For this reason, we focus on the case α ∈ (1, 2).

By [1, Theorem 2.1], the censored α-stable process Y can be obtained from a count-
able number of copies of X D by the Ikeda-Nagasawa-Watanabe piecing together pro-
cedure. In particular, we may assume the processes Y and X D are coupled as follows:

Yt = X D
t = Xt for all t < τ 0

D, (4.3)

where τ 0
D := inf {t > 0 : Xt 
∈ D}. Note that this gives the easy estimate

pD(t, x, y) ≤ qD(t, x, y) on (0,∞) × D × D. (4.4)

We now turn to the proof of Theorem 1.8. Assume for the remainder of the section
that α ∈ (1, 2) and D is an exterior C1,1 open set, that is, D is a C1,1 open set with
compact complement. As in Sect. 3, we assume that R0 > 0 is sufficiently large so that
Dc ⊂ B(0, R0). The steps in the proof are the same as for the proof of Theorem 1.3;
our approach is to indicate how the statements and proofs of the previous section can
be adapted to prove Theorem 1.8, frequently leaving the details to the reader. For our
first lemma, we state the analog of Lemma 1.6. The proof of Lemma 4.1 is the same
as the proof of Lemma 1.6 except Theorem 1.7 takes the place of Theorem 1.1.

Lemma 4.1 Let D be a C1,1 open set, and let λ > 0 and t0 > 0 be fixed. Suppose
x, x0 ∈ D satisfy |x − x0| = λt1/α

0 . Then

qD(t0, x, z)

qD(t0, x0, z)
� 1 ∧ δD(x)α−1

1 ∧ δD(x0)α−1 (4.5)

as a function of (x, x0), uniformly in z. The implicit constant in (1.5) depends on d,
α, λ, t0 and the C1,1 characteristics of D.

Thus, if we define x0 and y0 by (3.2) then

qD(1, x, z)

qD(1, x0, z)
� 1 ∧ δD(x)α−1 and

qD(1, y, z)

qD(1, y0, z)
� 1 ∧ δD(y)α−1. (4.6)

As in the previous sections, our key proposition is an estimate on the interior of D.
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Proposition 4.2 Let d ≥ 2 > α and D ⊂ R
d be an exterior open set. There exists an

R > 0 with Dc ⊂ B(0, R/2) such that

qD(t, x, y) � q D(t, x, y) (4.7)

on (0,∞) × B(0, R)c × B(0, R)c.

If we assume Proposition 4.2, then Theorem 1.8 follows from the proof of Theo-
rem 1.3, with (4.6) and Proposition 4.2 taking the places of (3.3) and Proposition 3.1.

We will now show Proposition 4.2 by arguing that appropriate analogs to Lem-
mas 3.2 through 3.6 hold in the censored α-stable process case. The following is an
analogy of Lemma 3.2 in the context of censored stable process.

Lemma 4.3 Denote by B the closed ball centered at the origin with radius R0. Then
there is a constant c = c(d, α, R0) > 1 such that

c−1(1 ∧ |x |α−d) ≤ Px (TB < ∞) ≤ c(1 ∧ |x |α−d) for |x | > R0.

Proof Let G D(x, y) be the Green function of the reflected α-stable process Y on D;
that is, G D(x, y) = ∫∞

0 q D(t, x, y) dt . It follows from (4.2) that on D × D,

G D(x, y) � 1

|x − y|d−α
. (4.8)

As the censored α-stable process Y is the part process of Y killed upon hitting ∂ D,
Lemma 4.3 follows from the proof of Lemma 3.2. ��

With Lemma 4.3, the proof of Lemma 3.6 carries over for Y . Next, we observe
that Lemma 3.3 applies to qD(t, x, y) because the proof relies only on the parabolic
Harnack inequality, which is proved for Y in [7, Proposition 4.3]. Lemmas 3.4 and 3.5
holds for the censored stable process Y because (4.4).

Lastly, the proof of Corollary 1.5 can be easily adapted to prove Corollary 1.9.

Acknowledgment We thank the referee for helpful comments.

References

1. Bogdan, K., Burdzy, K., Chen, Z.-Q.: Censored stable processes. Probab. Theory Relat. Fields 127, 89–
152 (2003)

2. Bogdan, K., Grzywny, T., Ryznar, M.: Heat kernel estimates for the fractional Laplacian. Preprint.
arXiv:0905.2626v1 (2009)

3. Bogdan, K., Grzywny, T.: Heat kernel of fractional Laplacian in cones. Colloquium Math. (to appear)
4. Blumenthal, R.M., Getoor, R.K., Ray, D.B.: On the distribution of first hits for the symmetric stable

process. Trans. Am. Math. Soc 99, 540–554 (1961)
5. Chen, Z.-Q., Kim, P., Song, R.: Heat kernel estimates for Dirichlet fractional Laplacian. J. Euro. Math.

Soc. (to appear)
6. Chen, Z.-Q., Kim, P., Song, R.: Two-sided heat kernel estimates for censored stable-like processes.

Probab. Theory Relat. Fields (2009). doi:10.1007/s00440-008-0193-3

123

http://dx.doi.org/10.1007/s00440-008-0193-3


Global heat kernel estimates for fractional Laplacians 395

7. Chen, Z.-Q., Kumagai, T.: Heat kernel estimates for stable-like processes on d-sets. Stoch. Proc.
Appl. 108, 27–62 (2003)

8. Fabes, E.B., Garofalo, N., Salsa, S.: A backward Harnack inequality and Fatou theorem for nonnegative
solutions of parabolic equations. Illinois J. Math. 30, 536–565 (2003)

9. Grigorýan, A., Saloff-Coste, L.: Dirichlet heat kernel in the exterior of a compact set. Comm. Pure
Appl. Math. 55, 93–133 (2002)

10. Gyrya, P., Saloff-Coste, L.: Neumann and Dirichlet heat kernels in inner uniform domains. Preprint
(2008)

11. Siudeja, B.: Symmetric stable processes on unbounded domains. Pot. Anal. 25, 371–386 (2006)
12. Song, R.: Estimates on the Dirichlet heat kernel on domains above the graph of bounded C1,1 func-

tions. Glasnik Matematicki 39, 273–286 (2004)
13. Zhang, Q.S.: The boundary behavior of heat kernels of Dirichlet Laplacians. J. Differ. Equ. 182, 416–

430 (2002)
14. Zhang, Q.S.: The global behavior of heat kernels in exterior domains. J. Funct. Anal. 200, 160–

176 (2003)

123


	Global heat kernel estimates for fractional Laplacians in unbounded open sets
	Abstract
	1 Introduction
	2 Heat kernel estimates on half-space-like open sets
	3 Heat kernel estimates on exterior open sets
	4 Censored α-stable process in exterior open sets
	Acknowledgment
	References



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 149
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /ColorImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 149
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.40
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /GrayImageDict <<
    /QFactor 0.15
    /HSamples [1 1 1 1] /VSamples [1 1 1 1]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 30
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 599
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /CreateJDFFile false
  /Description <<

    /BGR <>
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e9ad88d2891cf76845370524d53705237300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc9ad854c18cea76845370524d5370523786557406300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /CZE <>
    /DAN <>
    /ESP <>
    /ETI <>
    /FRA <>
    /GRE <>

    /HRV (Za stvaranje Adobe PDF dokumenata najpogodnijih za visokokvalitetni ispis prije tiskanja koristite ove postavke.  Stvoreni PDF dokumenti mogu se otvoriti Acrobat i Adobe Reader 5.0 i kasnijim verzijama.)
    /HUN <>
    /ITA <>
    /JPN <FEFF9ad854c18cea306a30d730ea30d730ec30b951fa529b7528002000410064006f0062006500200050004400460020658766f8306e4f5c6210306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103055308c305f0020005000440046002030d530a130a430eb306f3001004100630072006f0062006100740020304a30883073002000410064006f00620065002000520065006100640065007200200035002e003000204ee5964d3067958b304f30533068304c3067304d307e305930023053306e8a2d5b9a306b306f30d530a930f330c8306e57cb30818fbc307f304c5fc59808306730593002>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020ace0d488c9c80020c2dcd5d80020c778c1c4c5d00020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /LTH <>
    /LVI <>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken die zijn geoptimaliseerd voor prepress-afdrukken van hoge kwaliteit. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /POL <>
    /PTB <>
    /RUM <>
    /RUS <>
    /SKY <>
    /SLV <>
    /SUO <>
    /SVE <>
    /TUR <>
    /UKR <>
    /ENU (Use these settings to create Adobe PDF documents best suited for high-quality prepress printing.  Created PDF documents can be opened with Acrobat and Adobe Reader 5.0 and later.)
    /DEU <>
  >>
  /Namespace [
    (Adobe)
    (Common)
    (1.0)
  ]
  /OtherNamespaces [
    <<
      /AsReaderSpreads false
      /CropImagesToFrames true
      /ErrorControl /WarnAndContinue
      /FlattenerIgnoreSpreadOverrides false
      /IncludeGuidesGrids false
      /IncludeNonPrinting false
      /IncludeSlug false
      /Namespace [
        (Adobe)
        (InDesign)
        (4.0)
      ]
      /OmitPlacedBitmaps false
      /OmitPlacedEPS false
      /OmitPlacedPDF false
      /SimulateOverprint /Legacy
    >>
    <<
      /AddBleedMarks false
      /AddColorBars false
      /AddCropMarks false
      /AddPageInfo false
      /AddRegMarks false
      /ConvertColors /ConvertToCMYK
      /DestinationProfileName ()
      /DestinationProfileSelector /DocumentCMYK
      /Downsample16BitImages true
      /FlattenerPreset <<
        /PresetSelector /MediumResolution
      >>
      /FormElements false
      /GenerateStructure false
      /IncludeBookmarks false
      /IncludeHyperlinks false
      /IncludeInteractive false
      /IncludeLayers false
      /IncludeProfiles false
      /MultimediaHandling /UseObjectSettings
      /Namespace [
        (Adobe)
        (CreativeSuite)
        (2.0)
      ]
      /PDFXOutputIntentProfileSelector /DocumentCMYK
      /PreserveEditing true
      /UntaggedCMYKHandling /LeaveUntagged
      /UntaggedRGBHandling /UseDocumentProfile
      /UseDocumentBleed false
    >>
  ]
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice


