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THE CONTECTURE OF GARBIT, MUSTAPHA 3. RASCHEL

Theorem 1. For a standard Brownian motion with drift 9, as n — o0,

(9) fn = EJ [6_2_<?'/*’B”>, o>nl=k-n"% (1+0(1)),

where k' is some positive constant and « is given in Figure 1.
d* € 0K \ {0}
zero drift boundary drift

a=p1/2 a=1/2

polar boundary drift non-polar exterior drift

’ impossible
r* € 0K* \ {0} a=p1/2+1 a=3/2 1mpossible

(orthogonality)
(if d = 2)
polar interior drift
impossible impossible

o = 1 . : o
L (z* local minimum) (z* local minimum)

FIGURE 1. Values of a in Theorem 1 according to the positions of x* and d*.
Constants «; and p; are characteristics of the cone ' = MK and are defined
in [19]. The indications on the drift refer to the drift 0 of (By)io.
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