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Chapter 1

Introduction

This work is mainly focused on the study of a particular random compact
set called Wiener sausage. Heuristically, it is the trace of a moving spherical
object of radius r > 0 which moves in d—dimensional Euclidean space along
Brownian trajectories up to time ¢t > 0.

Wiener sausage is used in physics and technology to model various phe-
nomena. There exists only limited literature concerning Wiener sausage (see
e.g. [32] and references inside) and its geometrical properties.

Basic settings that are needed later in this thesis are given in Chapter 2,
Preliminaries. Standard apparatus concerning stochastic geometry and inte-
gral geometry in particular is described at the beginning. We define random
compact set, its distribution, intrinsic volumes and techniques used to their
estimation. Two sections devoted to Wiener process and Brownian motion
follow. There is no new result, on the other hand, given connection between
theory of Brownian motion and theory of potential is very interesting and
its techniques are rarely explained in standard lectures on Brownian motion
or potential theory. We focus on the first hitting time of a set A by the
Brownian motion starting at € R¢

4 =inf{t: t >0, B(t) € A}.

The crucial theorem by Hunt saying that the distribution of 7% can be
assessed as a solution to heat conduction problem is stated.

Chapter 3 starts with formal definition of the Wiener sausage. Its geome-
trical properties, namely its expected volume and surface area, are presen-
ted. These quantities have been previously published (see [1], [24]). Newly,
we concentrate on leading terms of asymptotics when total time ¢ tends to
infinity or radius r tends to zero.

In Proposition 3.1 we show the leading term for mean volume both for
t — oo and r — 0 in case when the dimension d > 3. The asymptotic
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4 CHAPTER 1. INTRODUCTION

behavior of Bessel functions is used:

d(d—2 t
(@=2) 4o, T _

EVi(Srt) >~ wq 5" , 2

Similarly, the mean surface area is treated in Proposition 3.2

2
EH1(DS, ;) ~ dwdrd_l(d22):2, 7‘% — 00.

Existence and finiteness of other Minkowski functionals of the Wiener
sausage is more or less open problem. Theorem 3.3 is a consequence of
a recent result that in dimensions d = 2,3 the Wiener sausage is almost
surely a d—dimensional Lipschitz manifold.

A new finding is given in Subsection 3.1.4. In Theorem 3.4 we explain a
possible approach how covariogram of the Wiener sausage can be assessed.
Explicit formula is given for its derivative at zero (d = 2, 3)

Cs,,(0) = — T EH 1 (05,)

The Chapter is closed up with a self contained section on approximati-
ons of the Wiener sausage. These are closely related to approximations of
the Brownian motion itself. Several possibilities with different types of con-
vergence are presented. The main results (for d = 2,3) of this section are
stated in Theorem 3.7 and Theorem 3.8. We estimate the distribution of the
approximation error and its asymptotical behavior. Those are consequences
of generally formulated Proposition 3.4.

The approximation of the covariogram of the Wiener sausage is shown
to be convergent in Proposition 3.5. This result is later used for numerical
computations in Chapter 4.

Chapter 4 is devoted to the Boolean model of Wiener sausages. Its con-
tent is motivated by the recent joint work [4] and given results are more or
less new. Main characteristics, like capacity functional, volume fraction and
contact distributions are discussed. Numerical results for computation of
the covariance function are presented.

The chapter is finished with a Theorem 4.2 with a new result on specific
surface area of the Boolean model of Wiener sausages

Sz = AEHY1(8S, ;) e EValSre),

In the last Chapter 5 we define a new special case of the Wiener sausage
where the total time ¢ is random. We differentiate two situations when
t is independent and dependent on the trajectory of underlying Brownian
motion.



In the first case the mean volume and mean surface area can be achieved
easily by conditioning on the independent time t. The second case where
Wiener sausage is terminated at the time the underlying Brownian motion
reaches the boundary of a specific ball is much more complicated. We briefly
discuss the possibilities of numeric computation of the mean volume and
show that the mean surface area is almost surely finite.
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Chapter 2

Preliminaries

Random sets and stochastic geometry

The major part of this work is devoted to the theory of random closed sets
(RACS). Denote by B, F, K the space of Borel, closed and compact sets in
R? respectively. For B € B we set

Fp = {FeF: FnB# 0},
Kg = {KeK: KnB#0}.

Following Matheron [19], the random closed set in R? is defined to be
a measurable mapping from some probability space (22,4, P) into (F,§),
where the o—algebra § is generated by the system of sets Fx:

§:=0{Fk: KeK}. (2.1)

Let 2 : (2, A4,P) — (F,§) be a random closed set. Its distribution Q=
is given as an induced measure on the space (F,§),

Q= =Po=z L

This is a standard definition of the distribution of any random object. The
similar role as distribution function plays in the theory of random variables
the capacity functional Tz plays in the theory of random sets. It is defined
for any compact C' C R? by

T=(C)=P(ENC #0). (2.2)

It can be shown that the distribution Q= is determined uniquely by T=(C),
C C R? compact.

A typical problem of the theory of random closed sets is the characteri-
zation by geometrical properties. A possible approach yields the estimation

7



8 CHAPTER 2. PRELIMINARIES

of means of intrinsic volumes. These are defined for convex sets by a well
known theorem of convex geometry, the Steiner formula, characterizing the
volume of a parallel set to a convex body by a polynomial in the dilation
parameter.

Let 91 := {u € R?: |u| = 1} denote the (d — 1)-dimensional unit
sphere, a - b be the scalar product of two vectors a,b € R and let C C R¢
be convex.

The support function of C' is defined as

h(C,z):=sup z- z, z € RY.
xeC

Subsequently, the support hyperplane of C' in direction v € 41 is given by

fy: g u=h(Cu)}
The width of C in direction u € %1 is defined as

w(C,u) = h(C,u) + h(C, —u)
and the mean breadth b(C') is its average over all directions

1

 dwy
»Nd—1

b(C) w(C,u) HY L (du),

where wg = 1“(%/;/2) is the volume of a unit ball in R? (it is known, that dwg
is then the surface content of ¥47!) and H?! is the (d — 1)-dimensional

Hausdorff measure (for definition of Hausdorff measures see e.g. [7]).

Let V; denote the Lebesgue measure. The origin in R? will be denoted
by o, the closed ball centered at a € R? with radius > 0 will be denoted
by B(a,r). Furthermore, @ will stand for the Minkowski addition, i.e. a
pointwise set addition. Let C denote the set of all convex and compact sets
in R%.

Theorem 2.1 (Steiner formula) There exists functionals V; : C — R,
1=0,...,d such that for any C € C and 0 > 0:

d
Vd(cg) = Z Qd_mwd—mvm(c)a (23)
where Cy, = C @ B(o, p) is the dilation of the set C.

Proof: See [28]. O



Remark: Intrinsic volumes are closely related to Minkowski functionals
or quermassintegrals, see [33, §1.6].

In particular, we have the following identities which allow us to estimate
easily all intrinsic volumes in two and three—dimensional Euclidian space

W) = 1, (2.4)

he) = ), (2.5)
2wq_1

Via(C) = JHHEO), (2.6)

for any C € C, where b(C) is the mean breadth of C and H?1(9C) is the
surface area of C. g

Moreover, the well known Hadwiger’s representation theorem reflects
the importance of intrinsic volumes. It can be shown that given a motion
invariant additive and continuous function ¢ : C — R there exist numbers
agp, ..., aq such that

d
p(C) => a;Vi(C), forall C€C. (2.7)
=0

This means that V;’s are essentially the only functionals on convex bodies
possessing motion invariance, additivity and continuity properties.

The intrinsic volumes can be extended to polyconvex sets (finite unions
of compact convex sets) by inclusion—exclusion formula. They can further be
represented in case of C? (twice differentiable) smooth convex body as inte-
grals of the symmetric functions of principal curvatures. This representation
enables us to extend the notion to non—convex smooth bodies.

A (closed) subset X of R? is said to have positive reach if there exists an
ro > 0 such that any point with distance less than rg from X has its unique
nearest neighbour in X.

The notion of intrinsic volumes can be extended to sets with positive
reach (this was done by Federer [6]). The intrinsic volumes V;(X) are well
defined by Steiner formula with p < r whenever X is a set with positive
reach r > 0 and compact boundary.

Curvature measures and intrinsic volumes have been extended consis-
tently to certain full-dimensional Lipschitz manifolds of R? in [27] (for defini-
tion of Lipschitz manifolds see the last section of this chapter). In particular,
if X is a compact d-dimensional Lipschitz manifold such that its closure of
complement, R?\ X has positive reach, then its Minkowski functionals are
given by V;(X) = (=1)¥ 77 1V;(R?\ X), = 0,...,d — 1, and they satisfy
the Gauss-Bonnet formula (Vp(X) equals the Euler-Poincaré characteristic
of X)) and the Principal Kinematic Formula (see [27, Theorem 4]).
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Obviously, if a random closed set takes its realizations in some class of
sets mentioned above it is then possible to define its intrinsic volumes (for
any realization) and examine respective expected volumes.

For random polyconvex sets an algorithm called method of moments (see
e.g. [29]) can be applied to estimate all intrinsic volumes via the estimation
of local connectivity number (the Euler—Poincaré characteristic of the set
intersected with moving ball).

For certain more complicated sets a method of estimation of the Euler
number was proposed in [23]. The algorithm works recursively and the Euler
number is estimated from the projections of thin slabs.

Having several methods how to estimate intrinsic volumes one can use
the strong law of large numbers and apply it to independent realizations of a
random closed set =. Estimators of the mean intrinsic volumes EV;(E), i =
0,...,d can be achieved (provided that EV;(Z) < oo) and thus Z can be
characterized by its geometrical properties.

Wiener process and Brownian bridge

A standard Wiener process {W (t), t > 0} is defined to be a random element
of the space Cjy ) of continuous functions on [0,00) with the following
properties:

e W(0) =0 a. s,
o for any t > 0, W(t) is Gaussian distributed with mean 0 and variance ¢,

e forany k € Nand 0 < t; <ty < --- <t < oo, random variables
W(t1) = W(to), W(t2) —W(t1),..., W(ty) — W(tr_1) are independent
(and hence also Gaussian distributed),

while the space Cj o) can be equipped by the following supremal metric

doo(z,y) = Z 2~ min (1, sup |z(t) — y(t)\) .
T—=1

0<t<T

In the sequel, by a Wiener process we shall always mean a standard Wiener
process as defined above, unless stated otherwise.

For the existence and construction of the Wiener process we refer to
[2, Chapter 2]. There exist several ways how to define a Wiener process. A
constructive approach using so—called Haar—Schauder series will be described
in Section 3.2.2.

Trajectory of the Wiener process has several useful properties. Next
lemma is stated without proof, since the mentioned properties can be found
in any book on Wiener process (e.g. [3], [13]).
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Lemma 2.1 Let {W(t), t > 0} be a Wiener process. Then
(1) {-W(t), t >0} and {ﬁW(at}, t >0}, o> 0 are Wiener processes.

(2) For any to > 0, {W(t + to) — W(to), t > 0} is a Wiener process
independent of the o—algebra o({W (t), t < to}).

(3) P(maxo<i<p W(t) > x) =2P(W(b) > x), forz,b>0.
(4) P(maxo<i<p |W(t)| > z) <2P(|W(b)| > z), forz,b>0.

(5) P(W(1) > ¢) <exp(—€2/2), > 1.

Remark: The second part of (1) in Lemma 2.1 is often called the sca-
ling invariance property. Inequality (4) is known as maximal inequality for
Wiener process, inequality (5) is sometimes called Feller inequality.

Let z,y € R and I > 0 be given. A continuous Gaussian process
{x=by 0 <t <1} with

EX®W(t) = 24 (y— :c);,
t
cov <Xx’l’y(t),Xx’l’y(s)) = min(s,t) — 87,

is called a Brownian bridge from x to y of length .

The Brownian bridge can be also derived from a standard Wiener process
W (t) by

xobe .= {x +W(t) - §W(Z), 0<t< l} : (2.8)

Furthermore, X% can be viewed as X®b® with a drift

t
XP(t) = X () + (y —a)y, 0<t<L (29)

An important property which will be used later is that X®"¥ is a Wiener
process started at x and conditioned to be at y at time [ (see [3, IV.4.23]).

We have the following equality for the distribution of supremum of one—
dimensional Brownian bridge (see [3, IV.4.26])

P ( sup X&h(t) < b) =1 —exp{—(y+x — 20)° + (y—:r)2}' (2.10)

0<t<l 21 21
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Brownian motion and the connection to potential
theory

Let {Wy(t), t > 0},...,{Wy(t), t > 0} be independent identically distribu-
ted Wiener processes. A d—dimensional Brownian motion is defined as

{B(t), t 2 0} = {(Wi(0),...,Wa(t)), t = 0}. (2.11)

We recall here first some essential geometric properties of the Brownian
motion. Almost surely, {B(t) : ¢ > 0} is a continuous nowhere differentia-
ble curve and it has Hausdorff dimension equal to 2, nevertheless, its two-
dimensional Hausdorff measure vanishes. The scaling invariance property is
preserved in the multi-dimensional case as well, i.e.

1
is again a Brownian motion for any a > 0. The distribution of B(¢) is
known to be invariant with respect to rotations. Hence, any projection of
{B(t) : t > 0} to a lower dimensional subspace of R? is again a Brownian
motion.

The theory of Brownian motion has a close connection to classical po-
tential theory. Brownian motion is a Feller—type process (e.g. [13, Chapter
19]). It means that its transition operator (and hence transition kernel) can
be recovered from a so—called generator of the process. Generator of the
Brownian motion corresponds to Laplace operator A:

Potential theory, on the other hand, deals with harmonic functions. Let
U C R? be an open set. A function h : U — R is said to be harmonic
(h € H(U)), if it is of class C? on U and it satisfies the Laplace equation on
U:
Ah =0.

Due to this connection, many fundamental problems from potential the-
ory can be solved by probabilistic approach. Vice-versa, various hitting
distributions of the Brownian motion can be given by potential interpre-
tation.

Assume A to be a compact subset of R, We define the first hitting time
of A by a Brownian motion {B*(t), t > 0}, B*(0) = x starting at = € R? as

4 =inf{t: t > 0, B(t) € A},
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and we set inf ) = co. A point x € A is called regular if
P} =0] = 1. (2.13)

Note that all interior points of A are regular.

The regularity defined above has its potential counterpart. To go further
some more basic settings from potential theory are needed. First, we shall
define capacity as a set function to show later its connection to classical
Dirichlet problem of potential theory.

For t > 0 we define

1 1
——log 7 when d = 2,
p(t) = { doa) =t

mﬁ% When d > 2.

For x,y € R? set N(z,y) = p(|z —y|). For d = 2, the function N is known as
logarithmic kernel and in higher dimensions N is called Newtonian kernel.

Let u be a Radon measure (i.e. Borel measure such that pu(K) < oo
for any compact K). If the dimension d = 2, assume additionally that its
support is compact. Define

Nup: x— /N(:E,y)d,u(y), z € RY. (2.14)
The function N is called logarithmic potential of the measure ;n when d = 2,
when d > 2 it is called Newtonian potential of the measure p.

Let R(K) denote the set of all Radon measures p such that supp(u) C K.
For K € K define the capacity as

cap(K) = sup{u(K) : j € R(K), N < 1}
and for U C R% set
cap(U) = sup{cap(K) : K C U compact}.

The number cap(U) is called the capacity of the set U.

A classical problem of potential theory is the well known Dirichlet pro-
blem. Given a bounded open set U C R? and real continuous function
f: OU — R the aim is to find a harmonic function A on U such that

hlov = f.

If the solution of the Dirichlet problem exists it is known to be unique. A set
U is called regular if the Dirichlet problem has solution for any continuous
boundary condition f. For example, any ball is regular set and the solution
is given by Poisson integral (see e.g. [21]).
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Classical Dirichlet problem can be generalized. It is known that there
exists a unique linear nonnegative operator H : C(0U) — H(U) such that
it coincides with the solution to classical Dirichlet problem if it exists. This
operator is called Keldysch operator. A point z € U is called regular if for
any f € C(0U) holds

Hf(x) = f(z)  =—2

Such a definition of a regular point coincides with the probabilistic one given
in (2.13). Boundary points that are not regular are called irregular and the
set consisting of all irregular points is denoted by 0;,U. It is known that

Cap(air‘r U) =0

for any bounded open set U C R%.
The following Theorem was proved by Hunt, [12].
Theorem 2.2 (Hunt, 1956) Let A C R? be a set with positive capacity.

Then
ua(t,x) =Plrh <t] >0, for allt > 0.

Moreover, ua(t, x) is the unique solution of the heat conduction problem

ou 1
—=ZA R\ A 2.1
%~ 3 u, t>0,re€ \ 4, (2.15)

subject to the initial condition
u(0,z) =0 forz e R\ A
and boundary condition

lim u(t,z) =1 fort >0, y € B regular.

r—Y

Bessel functions

Bessel functions appear naturally in partial differential equations theory. For
a broad overview for the theory of Bessel functions we refer to the treatise

by G. N. Watson [34].
The Bessel function of the first kind of order v > 0 is defined as

o -1 k /2 v+2k
Tul) = kzzo (k! F)(V(+/k)+ 1) (2.16)

The Bessel function of the second kind of order v > 0 is defined as

(Ju(z) cosvm — J_p(x)), (2.17)
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for n € Ng:
Y, (x) = lim Y, (x). (2.18)

v—n
Furthermore, the modified Bessel functions (of imaginary argument) are
defined in the following way:.

The modified Bessel function of the first kind of order v is defined as
I(x) =1"J,(iz). (2.19)

The modified Bessel function of the second kind of order v is defined as

1 ILy(z) - L(2)

2T sin v

Ky(z) = (2.20)
and again for n € Ny
K,(x) = lim K,(x). (2.21)

v—n

The following asymptotic expansions of the Bessel functions when z
tends to 0 and oo will be useful:
when z < 1 we have

Jo(x) ~ 5 x—0 forany v >0,

=

2
12
]

= log 3, x — 0, (2.22)

Y, (z) =~ M(2)'/, x— 0 foranyv >0

™ x

and for £ — oo we have

Jy(x) o~ (%)1/2, xr — oo forany v >0,
(2.23)
Y (z) ~ (3)1/2, x — oo forany v >0.

™

Lipschitz Manifolds and rectifiable sets

A function f: A C R¢ — R™ is called Lipschitzian if there exists L > 0 such
that

[f(z) = fy)| < Llz—y]  Va,yecA
Any Lipschitzian function f is continuous.

A set A C R% is a d-dimensional Lipschitz manifold if A is locally re-
presentable as the subgraph of a Lipschitzian function, i.e. for any a € A
there exists a neighborhood U C R%, a € U, a unit vector v € R% and a
Lipschitzian function ¢ : u — R such that

ANU ={z+tu: zcut, t<¢x)}NU,
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where u® denotes the (d — 1)-dimensional subspace of R? perpendicular to
U.

The topological boundary 0 A of a d—dimensional Lipschitz manifold A C
R? is called (d — 1)—dimensional Lipschitz manifold. Consequently, it is
locally representable as a graph of a Lipschitzian function, i.e. for any
a € OA there exists a neighborhood U € R%, ¢ € U, a unit vector u € R?
and a Lipschitzian function ¢ : ut — R such that

OANU ={z+ ¢(z)u: z cut}nU.

A set W C R? is called k-rectifiable, k € {0,1,...,d}, if it is a Lipschit-
zian image of a bounded subset of R¥.

Following notation of Federer [7], we say that W C R? is (H* k)-
rectifiable if all following assumptions are fulfilled

e W is H¥ measurable,

° Hk(W) < oo,
o W= {JW;, HF¥(Wy) =0, W; is k-rectifiable, i > 1.
i=0
Any bounded (d—1)-dimensional Lipschitz manifold A is locally (d—1)-
rectifiable (i.e., to any a € A there exists a neighborhood U such that ANU
is (d — 1)-rectifiable).



Chapter 3

Wiener sausage

Let {B(t) : t > 0} be the standard d-dimensional Brownian motion in R?
starting at the origin, i.e. B(0) = 0. Given a radius r» > 0 and a time ¢ > 0,
consider the set

Srt={B(s): 0<s<t}® B(o,r),

which is the set of all points with distance at most r to the trajectory of the
Brownian motion up to time ¢ and is called Wiener sausage.

It is used in physics; the space visited by a moving spherical particle along
Brownian trajectory up to time ¢ corresponds to a Wiener sausage. Several
applications could be found in applied sciences. A particular application in
technology is the modelling of sensor network (see e.g. [15], introduction
to Chapter 4). Here a Boolean model of Wiener sausages corresponds to a
total area scanned by sensors moving along Brownian trajectories that are
randomly scattered in the space. For further applications, see e.g. references
in [37].

The Wiener sausage S,; is a compact subset of R? almost surely. It is
easy to see that it is a random closed set in the sense of Matheron [19], i.e.
that it is measurable in the Matheron-Fell topology (see (2.1)). Indeed, let

Figure 3.1: A realization of the Wiener sausage with total time ¢t = 20 and
dilation radius r = 0.1.

17



18 CHAPTER 3. WIENER SAUSAGE

7 = inf{s > 0: B(s) € B} be the first hitting time of a Borel set B, which
is a (measurable) random variable. The equality of events [S,; N B # ()] =
[TB&B(o,r) < t] verifies the measurability of S;.;.

Due to elementary properties of the underlying Brownian motion we can
derive several useful facts about behavior of the Wiener sausage. Indeed,
the scale invariance property gives a relation between total time and dilation
radius.

Lemma 3.1 For anyr >0, a >0 andt > 0 it holds
D
Srat =Va- Sy vat (3.1)

Proof: From the scale invariance property of Brownian motion we have
S0,at L VaSp . Applying the dilation we obtain

Srat = So.at ® Blo,7) B VaSo, ® va Blo,r/Va) = Va- S,z

since the Minkowski addition is a linear operator. O

A further nice property is that any projection of the Wiener process into
lower dimensional space is again a Wiener sausage

Lemma 3.2 Let Sﬁ{t denote a Wiener sausage in the space R%. Let Ly

denote a k-dimensional subspace of R? and Iy, the orthogonal projection
I, : R% — Lj. Then it holds

1, (S2,) 2 Sk, (3.2)

Proof: The assertion follows easily from the fact that Sy, is isotropic.
Hence using suitable rotation the subspace Lj can be chosen parallel to
coordinate system and (3.2) is derived directly from the definition (2.11). O

3.1 (Geometric properties

Geometric properties of the Wiener sausage were summarized in [5]. We
add here some more detailed information.

3.1.1 Mean volume

Computation of the mean volume for the Wiener sausage was first investi-
gated by Kolmogoroff and Leontowitsch [17] for the two—dimensional case.
Later, Berezhkovskii et al. [1] derived the formula for general dimension
d > 2. The asymptotic behavior of the mean volume for ¢ — oo was studied
in a former work by Spitzer [30].
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Denote V(r,t) = V4(Sy+) the volume of the Wiener sausage. Finiteness
of the expected volume EV (r,t) can be justified by the following argument

EV(r,t) < Buwg(r+ max{|W;(t)] : 0< ¢ <t,i=1,....d})",  (3.3)

where W;(t) is the i-th coordinate of B(t). For all i, W;(t) is a one-
dimensional Wiener process (independent of W, j # 7). It is well known
that all moments of Z; = max{|W;(t')[,0 < ¢’ < t} are finite. Hence, also
maxi<j<d Zi < Z1 + - -+ + Zg has finite moments of all orders.

Other moments EV¥(r,t),k € N are also finite. This follows from the
result
Eexp{a V(r,t)} < oo,

for all @ > 0 and r > 0, shown by Sznitman [32].

Computation of EV (r, t) is described in [1], it starts with the interchange
of integral and expectation which is justified by the finiteness of mean vo-
lume:

BV(r 1) = E / I(z € Syy) do / P15 < 1) da.
Rd Rd
The integrated probability, i.e. the distribution of the first hitting time to
a ball for Brownian motion, can be regarded as the unique solution to the
heat conduction problem, as already mentioned in Theorem 2.2 (see [30]):

du—1Au,  t>0,zeR\Blor),

u(0,z) =0, r € R4\ B(o,r), (34)

u(t,z) =1, t>0, xz € Blo,r).

Due to the rotational symmetry of the problem we can use polar coordi-
nates and reduce the dimension of the equation. A classical approach how
to solve (3.4) is to apply the Laplace transform. It is more convenient first
to integrate over the space R? and then to carry out the Laplace transform
by inverse transformation.

Theorem 3.1 (Berezhkovskii et al.) It holds

EV (r,t) = wgr® + 1{d > S}Cl(dz_Q)wdtrd_2

Adwgr® /°° 1-— exp{—%
z3(J3(z) + Y7 (2))

where J, and Y, are Bessel functions of the first and second kinds of order

v= %. In case of dimensions d = 1,3, (3.5) can be simplified to

23
ﬁ )

dzr, (3.5)

T2

EVi(S.,) = 2r+ (3.6)
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4
EV3(Sr:) = §7r7“3 + 472\ 21t + 27rt. (3.7)

Proof: [1], Eq. (9). O

From now on, we fix the notation v = (d — 2)/2. Asymptotic behavior
for the total time ¢ tending to infinity was studied already in papers [30]
and [1]. In any dimension the mean volume tends to infinity with growing ¢
and to zero with r — 0.

In the next proposition we present leading terms for these asymptotics
for the case of dimensions d > 3.

Proposition 3.1 When d > 3, the asymptotic for EV4(S, ;) for large values
of t (and small radii r) is universal

-2
EVi(Sy) ~ wdd(d2)7“d_2t, 7“% — 00.

Proof: This can be shown by the following argument. Set 7 = /2.
We can use the estimate 1 — exp{—72%} < min{1,72%} to show that the
last term in (3.5) is majorized by the second one as 7 — oo. Namely, the
interchange of the limit and integral in

W ] B2 + Y2@)

T—00 T

o
1/ 1 — exp{—722}

is justified by the Lebesgue dominated convergence theorem with the inte-
grable majorizing function
min{1, x2}
w3 (J3(x) + Y (z))

€ Ly (0, 00). (3.8)

Since J2(z) + Y,2(x) is a decreasing function of z (c.f. e.g. [34], page 487),
having the limits ili% J2(x) + Y2(x) = oo and xlingo J2(x) + Y2(x) = 0, it
has no zero points in (0, 00).

Hence, the function in (3.8) is continuous on (0,00) and to show its
integrability it suffices to treat only boundary points.

As x — 0, we have from the asymptotic expansions for Bessel functions

min{1, x2} N 1
(I3 (z) + YE(z) — xzlogiz/2
min{1, 2%} o

PR+ Y2@) o V70
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which are both integrable on some interval (0, €), with €, ¢1, c2 positive con-
stants.

As x — oo, the asymptotic expansions for Bessel functions is independent
of the order v > 0 and we have

min{1, 22} 3
(P () + Y7 () 2

The latter function is obviously integrable on (e, 00), with €, c3 positive con-
stants. 0

If the dimension d is equal to 2, the second term in (3.5) vanishes and the
leading term is then more complicated. This asymptotic behavior was first
studied in the pioneering work [17]. Spitzer [30] derived later the following
formula:

2rt 2nt

EVa(Spp) ~ —o 4 10
Va(Sr) logt+(logt)2(

2logr+1+v—1log2), t— o0 (3.9)
where v is the Euler’s number.

The expression (3.9) can be even widen by further terms of the type
t/log"t. This is derived by the special type of inversion of the Laplace
transform as is done in [1].

Lemma 3.3 Set 7 = t/2r2.  Then the expansion of the mean volume
EV2(Syt) for large values of T can be expressed as

2 tA
EVa(Sy4) ~ 7r +Z 0 7T T — 00, (3.10)

where = 4exp(—2y), v is the Euler number and the coefficients A; are
defined as:

d’ 1
Aj=— | =0—— .
’ da |:F(1 _x):|x:1
Proof: The hint to the proof can be found in [1]. O

3.1.2 Mean surface area

It is well known that the surface area of a convex (full-dimensional) set can
be achieved as derivative of the volume of its parallel body. This approach
can be generalized for certain sets. In particular, it was shown in [24] that
the latter idea can be used in the case of mean surface area of the Wiener
sausage.

Later, Last in [18] derived the same result as a side product of a study
of mean curvatures of Brownian motion.
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Theorem 3.2 (Rataj et al.) Let S,; be a d-dimensional Wiener sausage,
d > 2. Then for almost all radii r > 0,

EHI1(DS, ;) (3.11)

B t 4d  [*° pa(r55)
= d d-1 1 d—2 ’— ) - d
war ( +( ) 52 T 2 0 x3(J2(z)+ Yi(x)) ‘)

where o4(y) =1 —e Y —2ye Y /d and v = (d —2)/2. Furthermore, equation
(8.11) holds for all r > 0 when d = 2 or 3. Especially we have

EH?(0S,+) = dmr? + 8rvV/27t + 27t (3.12)

Proof: [24]. O

The asymptotic behavior of EH~1(9S,.,;) is interesting both for t — oo
and r — 0. We summarize it in the following proposition.

Proposition 3.2 In any dimension d > 2,
lim EH?1(9S, ) = oo. (3.13)
— 00

The asymptotic for r — 0 depends on the dimension in the following way:

Ifd=2, lim EH(85,) = oc. (3.14)
Ifd =3, lim EH2(DS,+) = 2mt. (3.15)
Ifd > 3, lim EH?1(0S,4) = 0. (3.16)

When the dimension d is three and higher the leading term can be pre-
sented in the following way

EHY(0S,4) ~ dwgr®™H(d — 2)%r, T — oo, (3.17)

where T = t/2r2.

Proof: We start with the proof of (3.17). Expressions (3.15), (3.16) and
(3.13) for d > 3 then follow easily.
It is sufficient to show

im L[ pa(z*T)

dr = 0.
AT Sy B 1 v2E)

This can be shown by the Lebesgue dominated theorem; using the bounds
0 < p4(y) < min{y, 1} we majorize

pala®n)/T  _ _ minfa? 1}
BIE) + Y2@) PR + V2@)

(3.18)
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The last function is integrable on (0, 00) (see the asymptotic expansions of
Bessel functions in Chapter 2, Preliminaries). Since the function J2(x) +
Y?2(x) is bounded from zero the integrated function is continuous and it
suffices to treat only boundary points 0 and co. For x — 0 the integra-
ted function behaves like 293 which is integrable on any bounded interval
[0, A], A € R. For x — oo the integrated function is majorized by K/x? (for
some K > 0) which is also integrable on any (e,00), € > 0.

Let now the dimension d = 2. Then the middle term in (3.11) vanishes.
Set

T e
””‘!ﬂﬁm+wmﬂ'

The function @9 is positive and increasing on (0,00). Hence F(7) is also
positive and increasing and using Fatou’s lemma we get

® 2
lim 2 (x T)

P = [ e Sy

0
= /oo L dxr = o0
T PR@ @) T

which proves (3.13) for d = 2.
It remains to prove (3.14). It can be shown that

wa(T) > 72 for0<7t<1.

1
2e’
Applying this inequality we obtain

o0

2
limr/ a(277) dx

r—0

v
=
=3
o
i
)
=
8
DN
S)
U
8

v

5

=

| —

Tk

8
S
\]
[\

U

8

2 x
= lim—= |1 ———————dz.
o0 867«3/ [e<22] (@) + Y@@
Since according to (2.22)

4
J3(x) + Y (x) =~ = log?z/2, x — 0,
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there exists rg such that for 0 < r < rg we have

1 1

2 X 2 X
lim — | I ———d lim — | I d
r%eﬁ/ [+<22] @)+ ¥2@) rli?)ser3/ [e<=2] 17V
0

0
5/2
o2 2 (rv2 /
= lim ——s-| — = 0.
r—>0867’35 t

Y

3.1.3 Intrinsic volumes

Let dx(-) = dist (-, X) denote the distance function to a set X C R?. We say
that r > 0 is a critical value of dx if there exists a point y with dx(y) = r
and such that y € conv(XNB(y,r)), where conv(-) denotes the closed convex
hull, i.e. the smallest convex closed set containing the argument. Positive
values which are not critical are called regqular.

It can be shown (see [8]) that whenever r is a regular value of dx then
the r-parallel set X, = X @ B(o,r) is a d-dimensional Lipschitz manifold
and the closure of its complement has positive reach. Hence, according to
[27, Proposition 4] its intrinsic volumes are well defined.

Moreover, Fu in [8] showed that for any closed subset X of R? or R3, the
set of critical values of dx has Lebesgue measure zero.

Theorem 3.3 Let the dimension d be 2 or 3 and let r,t > 0 be given. Then
the intrinsic volume V;(Sy;) is defined and finite almost surely for any j < d.

Proof: First we show that any r > 0 is a regular value for dg,, almost
surely (in dimensions d = 2 and 3).
Assume for contradiction that for some r > 0 it holds

P(r is critical for dg,,) > 0.

Consequently, it can be shown using the scaling invariance property of Brow-
nian motion that there exists a whole interval of critical values containing r
(see [24, Lemma 4.2]):

Je > 1, P(s is critical of dg,,) > 0Vs € [r,cr].

We use the Fubini theorem to show

EXi(s > 0: s is critical of dg,,) = /P(s is critical of dg, ,)ds
0



3.1. GEOMETRIC PROPERTIES 25

cr
> /P(s is critical of dg, ,)ds > 0,

r

which is contradicting the Fu’s result.

Therefore, any r is a regular value for dg,, almost surely and con-
sequently, S, ; is a d-dimensional Lipschitz manifold. The rest of the as-
sertion follows from [27, Proposition 4]. O

The finiteness of the expectations EV}(S,;) is still an open problem for
j < d—1, up to our knowledge. The case of general dimension d is completely
open up to now. Another task would be to find asymptotic formulae for
EV;(Sr:) as r — 0 using the scaling invariance.

3.1.4 Covariogram

The covariogram of a bounded random closed subset X of R? is the function
Cx(h) =EVy(XN(X —h)), heR%L

If X is isotropic (i.e. its distribution is invariant with respect to rotati-
ons) then the covariogram depends only on the length of A and not on its
direction, and we denote

Cx(s) = Cx(su), s>0,

where u is any unit vector in R¢. The covariogram of the Wiener sausage is
related to a solution of a heat conduction equation in the following way.

Theorem 3.4 We have for any r,t > 0,

Cs,,(s) = 2V (r,t) — / Ysu(t, z)d, (3.19)
Rd

where the function ys,(t, z) is the unique solution of the differential equation

W_1lAy t>0 2zeR\B,

3.20
y(0,2)=0, zeRI\B, (3.20)
y(t,x) =1, t>0,z€B,

and B is the union of two balls of radii r and with centers at o and su.
Moreover, when d = 2,3 for any t >0, r > 0:

T, (0) =~ X EH (051, (3.21)
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Proof: A simple argument is used to express the covariogram Cs, ,(h) of
the Wiener sausage:

Cs,,(h) = EVa(Snsn (Sps— b)) = / P(2 € Sy N (Sns — h))da

R4

= /P (Tg(o,r) S t,TE(h’r) S t) dx
Rd

= / (P <T§(07T) < t) +P (Tg(hﬂ,) < t)) dx

Rd

—/P (Tg(o,r)UB(h,r) < t) dz.
Rd
Obviously, first two integrated terms in the last expression yield the mean
volume of the Wiener sausage. The last probability can be again regarded
as a solution to heat conduction problem as in (3.4), this time the boundary
conditions are fitted to the union of two balls. This proves (3.19).

Let uw be a fixed unit vector. The total projection of a d—dimensional
Lipschitz manifold A in the direction u is defined as

TPa) = / - ()| HA (),
0A

where n(x) is the outer unit normal vector of A at x.
It can be shown that the derivative

d
7= |0 Ca(su)

of a “sufficiently regular” bounded deterministic set A equals minus the total
projection of A in direction wu; the case when A is d—dimensional Lipschitz
manifold of positive reach can be found in [22, Theorem 2]. Since the mean

total projection equals L‘Zl‘i; times the total surface area, we get the relation

d Wd—1,4,d-1
E, — = —— A .22
v s o CA(SU) dwy H (8 )7 (3 )

where E, denotes the isotropic mean value with respect to the direction u.

If A is a d-dimensional Lipschitz manifold the closure of complement of
which has positive reach, then, applying (3.22) to R¢\ A intersected with a
sufficiently large ball, we find easily that (3.22) holds for the set A itself.

Since when d < 3 for all » > 0 and all ¢ > 0, the reach of R9\ Syt is
positive and Sy is a d-dimensional Lipschitz manifold (see the begining of
Chapter 3), (3.22) is true with A = S, ; almost surely. Applying the mean
value we get (3.21) since S, is isotropic. The interchange of derivative and
expectation is justified by the integrability of H4~1(9S,.,), see [24]. O
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Remark: It seems to be impossible to derive an analytic solution to (3.20).
So far, the covariogram Cfg, ,(h) can be obtained only via Monte-Carlo si-
mulation methods or by numerical solution of the PDE.

3.2 Approximation of the Wiener sausage

The previous section and analytical expressions of essential properties of
the Wiener sausage showed how complicated set it is. Since some of its
characteristics are still impossible to derive analytically a possible way how
to work with the Wiener sausage is to use approximations by easier sets. It
is the underlying Brownian motion what needs to be simplified.

Throughout the whole section we will assume the total time ¢ of the Wi-
ener sausage be equal to 1 (see Lemma 3.1 how to enlarge an approximated
Wiener sausage to general total time). Consequently, the letter ¢ will be
used for time variable as is usual in such contexts.

Let
B(t) = (Wh(t),...,Wy(t)), t€[0,1]

be a d-dimensional Brownian motion, where the coordinates {W;(t), ¢t €

[0,1]}, @« = 1,...,d are independent standard Wiener processes such that
W;i(0) = 0,4 = 1,...,d. Approximating each coordinate by a piecewise
linear curve {W/*(t), t € [0,1]}, n = 1,2,... we can derive an approximation

of d-dimensional Brownian motion
B"(t) = (W{(t),...,Wi(t)), t € [0,1]. (3.23)
Subsequently, the approximation Sy of the Wiener sausage S, = S7; is
S ={B"(t),t € [0,1]} ® B(o, 7). (3.24)
In the following sections two different approximations W} (t) will be stu-

died.

3.2.1 Approximation by random walk

The simplest approximation of one—-dimensional Wiener process is given by
famous Donsker invariance principle.
Let G be an arbitrary distribution on R such that [z G(dz) = 0,
R

[2? G(dx) = 1 and let Yy = 0 and Y7, Ys,... be a sequence of indepen-
R

dent random variables each distributed according to G. Set

1=0
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(i.e. symmetric random walk) and (W™ (¢),t > 0) to be a continuous pie-
cewise linear process such that

W™(n) =S,, neNp.
Furthermore, for ¢ € [0, 1] set

[ (t) = n~V2W™ (nt). (3.25)
Theorem 3.5 (Donsker) Let Y1,Ya,... and py(t),t € [0,1],n € N be
defined as before. Then

{a(t), t€ 0,1} 2 {W (), te[0,1]}, n—oco.  (3.26)
Proof: The proof can be found for example in [2, Theorem 8.2]. O

The convergence (3.26) can be improved to convergence in probability
and almost surely. Unfortunately, we have to work on different probability
spaces in order to derive convergence almost surely.

Following the well-known Skorohod Embedding Theorem [13, Theorem
14.1], there exists a probability space (€2, .4, P) with a Wiener process W and
non—negative independent random variables 7;, i = 1,2,..., Er = EY12 =1

such that
S, 2s:=w <Zr> :
i=1

Having this representation of a random walk we can define similarly as
in (3.25) a continuous piecewise linear process

{W=(t),t = 0}

such that

W*(n)=S), neN
and for ¢t € [0,1]

k() = n~V2 W (nt).

Theorem 3.6 (Strassen) Let S, be a random walk with ES; = 0 and
ES? = 1. Then Vn € N there exists a probability space where a random walk
S;, with the same distribution as S, and Wiener processes {W,)(t), t €
[0,1]} are defined so that

max |s(6) = Wiy (0] = 0, n— o0 (3.27)

in probability and

—1/2 * -
(loglogn)™/* max |, () = Win (1) = 0, n— 00 (3.28)

almost surely.
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Proof: [13, Theorem 14.6]. O

The expression (3.28) shows that the speed of rising new increments in
Sy, is not sufficient to obtain an almost sure convergence of p (¢) to a Wiener
process (in the sense given in Theorem 3.6).

The next Proposition shows how almost sure convergence can be regai-
ned.

Proposition 3.3 Let Yo = 0 and Y1,Ya,... be i.i.d. N(0,1) distributed
random variables. Set
Sp=> Y

We define W™(t) to be a piecewise linear process on [0, 1] such that W™(0) =
0 and

win Skl o, k-1 ¥} k=1 k
W(t)—ﬁ+2 (t 2n>\/27w te[2n ,zn], (3.29)

E=1,...,2™
Then there exists a sequence of Wiener processes W) (t) on [0,1] such
that
sup [W"(t) — Wy (t)| — 0, n — oo (3.30)
t€0,1]

almost surely.
Proof: Since Y; are independent Gaussian, the finite—dimensional distri-
bution of W™ in (0,1/2",...,1) coincides with the same distribution for a

Wiener process. Hence there exists for any n € N a Wiener process W,
defined on the same probability space such that

k n(k n
Wi (2n> =W (2n> forall k=1,...,2". (3.31)

We will show that given € > 0 it holds

P < lim sup [W"(t) — W, (t)| > 6> =0

almost surely. We have
P ( lim sup [W"(t) — W, ()] > e)
n—00 0<i<1

< P ( sup [W"(t) — Wiy ()| > € for infinitely many n> . (3.32)
0<t<1
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We can estimate

P < sup [W"(t) — W (£)] > e)

0<t<1

< YP( swp W) - W) > €

k-1 k
S <t<gm

= 2"P ( sup [W™(t) — Wi, (t)] > e)

0<t< 55
—n Yl
< 2°P| sup |[XOFO)| 4+ = > e
<OSts;n v2r
< 2P| sup |XO2"O00)>e]+P (Yl > e\/2”) )
0<t< ok

where X%27"0(¢) is the Brownian bridge on [0,1/2"]. Further, we use the
representation X2~ "0(¢) 2 (1/2™ —t)W(t), maximal inequality for Wiener
process and Feller inequality (see Lemma 2.1) to obtain

P ( sup [W"(t) — W ()] > e>

0<t<1
(2111 —t) W(t)' > e) +P (Y1 > e 2")]

1W(t)‘ > e) +P (Yl > e@)]

< 2" |P [ sup
0<t< o

< 2" P( sup |

0<t< 5

< on :4P <W (;) > e2”> +P (yl > 5\/27)]

r 2n2 2n2 2n2
< 2" 4exp{— 26 }—l—exp{— 26 H :52nexp{— 26 }::an.

The latter inequality give

ZP(sup (W™ (t) — Wiy (t |>e> Zan (3.33)

1 \o<t<i
o0
Next we apply the ratio criterion to ensure that the row »_ a, is convergent:
n=1
An+1 o 26n—1
= 2exp{—€"2"""}.
Gnp

Since € is fixed we can find ng such that a”“ < 1 for any n > ng. The
proof is finished by using Borel — Cantelli Lemma which ensures that the
probability in (3.32) is 0 for any € > 0. O
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Remark: In fact, any speed of adding new terms Y; into approximation
W™ (t) which is higher then nloglogn is sufficient to derive an almost surely
convergence in the given sense. The presented speed of 2" coincides with
the approximation given in the next Section.

3.2.2 Haar-Schauder approximation

In this section, following [14, pp. 56-59], an almost surely convergent ap-
proximation of the Wiener process is given. The method can be used as a
self-contained construction of the Wiener process. Its main idea lies in the
following fact.

Let W(t) be a standard Wiener process, fix 0 < s < t < co. Conditioned
on W(s) = z,W(t) = y the distribution of W (4£2) is normal with mean
0= %ﬁ and variance 0% =
we refer to [14].

Define Haar functions by Hy(t) =1, 0 <t <1 and

tTTs. For the proof and more information on this

2m/2 te [, Jeet)
() =4 —27%  te [k ).
0 otherwise

for k=1,2,...,2" and m =0,1,.... The Schauder function is given by

t

Ry(t) = /Hk(s)ds7 ke N.
0

Given a sequence {Y,, },en of i.i.d. N(0,1)—distributed random variables
it is known that the distribution of the Wiener process {W(t),t € [0,1]}
corresponds to a distribution of Haar—Schauder series

W (t) = iYkRk(t), teo,1]. (3.34)
k=1

The series converges almost surely uniformly. Hence the approximation
W™(t) is simply given by partial sums

Wn(t) = zn: YiRe(t),  telo,1]. (3.35)
k=1

3.2.3 Speed of convergence

In this section we are going to survey how far the approximation S;' of a
Wiener sausage given by (3.24) is from its theoretical counterpart, a reali-
zation of Wiener sausage with same parameters, i.e. our goal is to obtain
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the distribution and the asymptotical behavior of Hausdorff distance
du (S, Sr),

as n tends to infinity.

The results obtained below can be used either for the approach given in
Proposition 3.3 or for that given by Haar—Schauder approximation.

As we mentioned above the first method has the advantage in easy ap-
plication to practical computing while the second one has the nice property
that the approximated Brownian motion runs through the same edge points
when increasing the approximation level n.

Advantageously, the distribution of the error remains unchanged in both
situations.

Let
Eyn = sup |B"(t) — By (1), (3.36)
te(0,1]

where B"(t) = (W{(t),...,W}(t)) is the approximation of d-dimensional
Brownian motion given either by (3.29) or (3.35) and B,)(t) are Brownian
motions in R? which are identical in the case of Haar-Schauder approxi-
mation.

We state an auxiliary Lemma first.

Lemma 3.4 Let (X,X) and (Y,Y) be independent non-negative random
vectors with marginal distribution functions Fx, F'g, Fy, Fy such that

Fx(x) < Fg(x), x>0,

Then it holds

which can be rewritten as

[ Fx@-yaRvw) < [ Pyl - pify),  foranyz =0,
0 0

Proof: We have

[ Fx@-yarvw) < [ Pl - pifvo).
0 0
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Since the convolution is a symmetric operation we can further proceed to
obtain

[e. 9]

Fe(o—dFy(y) = [ Frly- )

0\8
IN

0\8 0\8 <)

Ff,(y — a:)dF)?(x)

Fg(z —y)dFy(y).

O
Proposition 3.4 Let S)', n = 1,2,... be an approximation of a Wiener
sausage Sy defined in (3.24) and let E,, be given by equation (3.36). Then
P(dg(S!,Sy) <y)>P(E, <vy). (3.37)
Moreover,
5 (d—1)In2 y2—di2x-— In 2
Y o = d—1
P(E, <y) > / Gn <y2 - Z%)
In2 In2 i=1
on+1 on+1
271
dGn(xl) dGn(xd—l)) ) (338)
where )
Gn(z) = (1 — 272" Z) -1 [z > 9~ () 2]
and

where
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Proof: It can be easily verified that

dr(Sr,Sy) dag ({B"(t), t € [0,1]},{B)(t), t € [0,1]})

sup |B"(t) — B (t)],
t€(0,1]

<
<

which proves (3.37).

We can express F,, as

_ o
Bo o= g, sw B0 - Byl

on =t=5n

19

max  sup
1<i<2™ g<y<o—n

Y, - Y,
2" — <XQ’2 Ot) + 2mt—2 >‘
V2n S V2n

0,270
= max su X0 (¢ )
16599 o<y g | ®)]:
where Y;, ¢ = 1,...,2", n € N are independent standard Gaussian dis-

tributed variables and X?727n’0(t), 1t =1,...,2", n € N are independent
d-dimensional Brownian bridges.
We can estimate the distribution of F,, by the following arguments

on

P(E,<y) = <P< sup

0<t<2-n
d 2 2
0,277,0 2
> (P(Y_| sp |V} (t)‘ <y :
oy \0<t<2-n
where Yko’fn’o(t), k =1,...,d are independent one—dimensional Brownian

bridges. Since their distributions are similar we shall omit the subscript k
in what follows.

Set
2
F,(z) =P sup YO’T”’O(t)‘ <zl,
0<t<2-7
which is the same for all coordinates k =1,...,d. We have for z > 0

F,(z) = P( sup

0<t<2-n

= 1-P sup
0<t<2—n

_n 2
Y0’2 ,O(t)’ §Z>

Y0’27"’0(t)‘ > z)
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= 1-P < sup Y20 >z v oinf YOETO() < )

0<t<2—n 0<t<2—n

e
= 1-P| sup YO O)>vz Vv sup —YO20() > \/§>

o<t<2—n 0<t<2— "
> 1-P[ sup Y2200 >z
0<t<2—n
—P| sup Y9201 > .z
0<t<2—n

= 1-2P ( sup YO20() > ﬁ) ,

0<t<2—n

since —Y %27 "0(¢) is again a Brownian bridge. We conclude using (2.10)
Fu(z) = Gn(2),
where we set

Gp(2) = (1 —2exp {—2""12}) -1 {z > 9~ (D) p 2] :

Then G, (z) is a distribution function which is absolutely continuous with
respect to Lebesgue measure and its density function is given by

gn(2z) =22 exp {—2"“2} -1 [z > 2=+ 2] .

To complete the proof of (3.38) we use convolution theorem and the
assertion of Lemma 3.4 iteratively (d — 1)-times.

The second inequality (3.39) can be shown similarly. Since we have for
any 0 <i<d

sup
0<t<2-"n

> sup
0<t<2-n

. 2
x0.2 ’O(t)‘

_ 2
0,27™,0
A0

we conclude by summing up over all ¢ that
213

> = g sup
] 0<t<2—n

2”
w20 1))

XO,Q*",O (t)

_ 2
0,27™,0
Y20

sup
0<t<2—"n

Then we have

P(E,<y) = <P< sup

0<t<2—"n



36 CHAPTER 3. WIENER SAUSAGE

on

IN

2
YIS:Q_”,O(t)‘) S dy2

d
P Z( sup

oy \o<t<2-n

Again, let

YO,Q*",O (t) < 2

:

0<t<2-n

= 1-P sup
0<t<2—n

= 1-P[ sup YO2"O)>yz v
0<t<2—n

F.(z) = P( sup

YO,Q*",O(t)’ > \/2>

IN
[a—
\
as)
N
wn
o
ko)
>~<
()
I o
=)
=
V
N
N~

The rest of the proof is same as in the case of inequality ” > 7.

0
Theorem 3.7 Let the dimension d = 2. Then
P(dg (S, Sr) <y) > by. (3.40)
where b, — 1 as n — oo and it holds
1—-0b, ~ 22"+3y26_2n+192, n — oo. (3.41)
Furthermore, for distribution of E, we have the following estimates
an > P(E, <y) > by, (3.42)

where
1—ap~ 22"+2y26_2n+2y2, n — oo. (3.43)
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Proof: Let G, and J, denote the same distribution functions as in Pro-
position 3.4; g, and j, their density functions respectively. We have

(P(E, <y)*"

y2_217?-‘31
S A L
In2
on+1
y2_2!r?f1
= ont2 / exp{—2"+1x}—Qexp{—Q"HyQ}dx
In2
on+1
2 In2
_ ont2 [_og—(n+1) _ont1\]Y T T
= 2" [2 " exp{ 2" JJ}] o

on+1
_2n+3 exp {_2n+1y2} (y2 _ 2—71 In 2)
= 1—exp {—2”+1y2} (4 + 2732 _ 81In 2)
> 1—exp {72n+1y2} (2n+3y2) .
The opposite inequality is the following

(P(E, <y))* "

2y2
< [ a2 - Dn(e) da
0
2y2
= ontl / exp {—2"+1x} — exp {—2"+2y2} dx
0

[exp {_2n+1$}](2)y2 I {_2n+2y2}
- 1- exp {_2n+2y2} (1 4 2n+2y2) .

To show (3.41) we first introduce a substitution k& = 2". It will be
sufficient if

k
1-— <1 — Skyze*%yz)

i 8k2y2e—2ky? =t
We have
1-— (1 — 8k:y26_2ky2)k 1 —exp {k‘log (1 — 8k‘y26_2k92)}
i e R
“klog (1 - 8l<:y26_2"‘y2)
= lim

k00 8k2y2e—2ky?



38 CHAPTER 3. WIENER SAUSAGE

k § <8ky2e*2ky2>N
= lim Y=

=1
koo 8k2y2e—2ky?

Again, let k = 2.

1-— (1 -1+ 4ky2)e_4ky2>k
Am 4k2y2e—4ky?
1 —exp {klog (1 —(1+ 4ky2)e*4kyz>}
kli»n;o 4k2y2e—4ky?
. —klog (1 - (14 4ky2)6_4k92)

k— o0 4k2y2674ky2

(e o\ N
kS ((1+4ky2)e’4ky>
= lim Y= _ =1,
k— o0 4k2y2674ky

which proves the rest of (3.42). O
Theorem 3.8 Let the dimension d =3 Then
P(dg (S, Sy) <y) > by, (3.44)
where b, — 1 as n — oo and it holds
1— by, o 23143y 4e= 2" n — 00. (3.45)
Furthermore, for distribution of E, we have the following estimates
an =2 P(En < y) 2 by, (3.46)

where

1— ay ~ 9 2502y de=32"10y" n — oo. (3.47)

Proof Let GG, and J, denote the same distribution functions as in Propo-
sition 3.4, g, and j, be their density functions respectively. We have

(P(E, < y))rn
y2-22
> (1 ) (4 + 2n+3(y2 — )-8 2)) gn+2,~2" M g
In 2
on+1

In2

2_
— on+t2 _27(n+1) 672”'*'11 Y mom

In 2

on+1
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— (44272~ 8In2) 272 (2 — 3. 970D L I 2)
y2—2"".1n2
y?gnt3 xdx

2—(n+1).1n 2

_on+1,2 _
- 9 (e 2+ ly242In2 _ ln2)

4ont2—2nH

—e T (g g2 g 9205 2 gntB (1 2) y?)
—e 2" (—24In2 - 32 (In2) y + 3- 21 In%2)

g -2y ((y2 —2nm)? (2D 1n2)2>

2 2
= 1-e 2"V [8 - 2402+ 361022 + (1 — 3In2)2"T4y2 4 227+ 4]

The opposite inequality is the following

<1 _ 2" (3y%—a) (1427 (32 — x))) gn+1,—2 e g

0

3y2 3y2

/ gl =2" T g gntl =327y / (1+2""(3y° —2)) da
0

0
_ [—-62"+1x}3y2
0

3y2
L <3y2 (1+3-2nFly?) —ont! [x] >

R (1 +3-2m 2 4 (327 y2)7 9. 2”y4) .

Again, to show (3.45) we apply the substitution & = 2™. For the sake of
brevity we set C' =8 — 241n2 + 361n? 2.
We have as k — oo

1— (1 — e (O + (1 - 3In2)8ky? + 8k2y4))k =

= 1—exp {klog (1 — 2k’ (C+ (1-3In2)8ky* + 8k2y4))}

12

—klog (1 — e 2 (O + (1 - 3In2)8ky> + 8k2y4)>

12

ke V(O + (1 — 31n2)8ky® + 8k?y")

~ 8k3y4e*2ky2.
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It remains to show (3.47). As k — oo,

1= (1= e (14 6ky? + (6ky?)” - 9ky4))k _

= 1—exp {klog (1 — ¢ Oky? (1 + 6ky? + (6ky2)2 — 9/<:y4>>}

~ —klog <1 — Ok (1 + 6ky® + (6kzy2)2 - 9k:y4))

~ ke Ok (1 +6ky? + (6ky2)° — 9ky4>

~ 36k:3y4e_6ky2.

O
3.2.4 Application to the convergence of approximated cova-
riogram

The approximations investigated above, namely the easiest one from Propo-
sition 3.3, will be in this section applied to the estimation of the covariogram
of the Wiener sausage (for numerical results see Section 4.3.2).

Throughout this section we will denote by Cs, (h), h > 0 the covariogram
of the Wiener sausage S, (compare with Section 3.1.4). It is defined as

CST (h) = EVd(Sr N (Sr +u- h))»

where u is an arbitrary unit vector.

We shall assume for simplicity c = 1. For ¢ =1,...,d we let
Wi (t), t € [0,1] (3.48)

be d independent approximations of Wiener process constructed in the si-
milar way as in Proposition 3.3.
Following the invariance principle of Donsker (Theorem 3.5) it holds

(Wr@), te 0,1} 2{wi@), t€[0,1]},  n— oo, (3.49)
i=1,....,d.
In other words, the approximations W/ (t), i = 1,...,d converge in dis-

tribution to independent standard Wiener processes W; on [0, 1]. It follows
n n n D
(B(1), ¢ € 0, 1)} = {(WF (1), ... Wy (1), t € 0,11} > (B(o), ¢ € 0.1}
Proposition 3.5 It holds

ng (h) — Cs,.(h), n — 00, h > 0. (3.50)
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First we need an auxiliary result. The assertion of the next Lemma is
well known for Wiener process and discrete symmetric random walk. We
are giving a proof for the case of symmetric continuous random walk to have
the text complete although the technique used inside is very standard.

Lemma 3.5 Let {Y;}ien be a sequence of i.i.d. random variables with Y; ~
N(0,1). Then the inequality

P [max |Sk| zx} <2P[|Sy|>2z], x>0 (3.51)
1<k<n
holds for Sy =Y1+---+ Yy, k=1,...,n.

Proof: According to strong invariance principle there exists a Wiener pro-
cess W(t) in R such that

1I£l?gxn ISy — W (k)| —0, n—oo (3.52)

in probability. Given €,6 > 0 there exists n, such that for n > n, we have
using (3.52) and maximal inequality for Wiener process (see Lemma 2.1):

P( max [Sk| > x) =

1<k<n
= > —
P(lr%q]?%(n\sk\ > x,lrgnl?gn\sk W(k)| >96) +
> — <
+  P(max |S 2z, max |S; —W(k)| <9)

€+ P(f?/?fn (W (k)| >z —9)

< e+ P(max |W(t)| >z —9)
1<t<n
< e+2P(|W(n)| >z —-19)
< €424 2P(|W(n)| > @ — 4, max Sy —W(k)| <9)
< 3e+2P(|S,| > x — 26).
Since €, § were arbitrary the Lemma is proved. O

Proof of Proposition 3.5: First we show that the mapping A — V (A®
B(o, 7)) is continuous in Hausdorff metric.
Set
Va(r) = Va(A @ B(o,r))

and let A, B be two arbitrary compact subsets of R? such that di (A, B) < 6,
9 >0. Then AC B® B(o0,0) and B C A@® B(0,0) and it holds

|[Va(r) = Vp(r)| < Cér{l?l?(B} Ve(r+0) — Vo(r). (3.53)
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Applying the co—area formula [7, Section 3.2.34] to the distance function
we obtain

Va(r) =Va(0) + /’Hdl (A3 Hs}) ds, r > 0. (3.54)

Hence, the function Vy is absolutely continuous and applying this result to
inequality (3.53) we arrive at continuity of the mapping A — Vy(A®B(o,7)).

Consequently, we have by the mapping theorem for convergence in dis-
tribution [2, Theorem 2.7]

Va(S™) 2 vy(s,),  n— oo
Our aim is to show that
EV4(S)) — EV4(Sy), n — o0o. (3.55)

This convergence holds if V4(S)), n = 1,2,... are uniformly integrable ran-
dom variables ([2, Theorem 3.5]). A sufficient condition for the uniform
integrability is that
sup E(V4(S™))? < oc. (3.56)
neN

We can write

te[0,1] te(0,1]

d
V(S")<wd<r+ max |B"()|> < wyq (7“—1—2 max |W/(t ) .

Since the distributions of |W/*(t)|, i =1, ..., d are identical we get

Lo st
E(Va(S1))? < wiE T, llgllggn \/ﬁ]
1=
d k.
2 (d+D! & 1Skl \™
=wj Z T E max | —= ,
v o, ko!... kg 1 1<ksn vn
ko+...+kq=2d

where S 2 S}; ~ N(0, k). Use the assertion of Lemma 3.5 to get the upper
bound

e}

m 1
E max Sk = /P max |Sy| > 2"/™| dx
1<k<n \ /1 nm/2 1<k<n

0
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2 T 2 [
S m/2 PHSn’ 2 xl/m] dx = m/2 mym_lpﬂsn| 2 y] dy
0 0
2
= E|S,|™ < ml, m e N,
nm/2

where the latter inequality follows from the fact that S,, ~ N(0,n). Hence,
condition (3.56) is verified, and the convergence (3.55) of mean volumes
holds.

If we started with the approximation S’ U (S}* + h - u) of the union of
Wiener sausage and its shift we would derive using the same approach,

EVi(STU (S +h-u)) — EVy(S, U(Sy+h-u)) n— oco.
Since the covariogram can be expressed as
Cs, (h) = 2EV4(S,) — EV4(S, U (S + h - u))

the assertion is proved. O

Remark: According to invariance principle of Donsker (Theorem 3.5),
Proposition 3.5 holds (with slight changes in the proof) for any choice of sy-
mmetric random walk S! in (3.48). We choose in Section 4.3.2 the random
variables Y;! standard normally distributed to reduce the error of approxi-
mation and to increase the speed of the algorithm.
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Chapter 4

Boolean model of Wiener
sausages

Probably the most frequently used model among stationary random sets is
the Boolean model, cf. e.g. [33]. It arises naturally as a system of randomly
scattered particles in Euclidean space of arbitrary dimension provided that
the distributions of location are independent of each other. Boolean model is
a generalization of Poisson point process and it can be derived as a so—called
germ—grain model. This means that the process of germs forms a stationary
Poisson point process and grains (random closed sets) are assigned to germs.
In this context the term distribution of a typical grain is used.

In the case when the typical grain is distributed as the Wiener sausage
we speak about the Boolean model of Wiener sausages. Its properties are
studied in the present work [4] and most of the results mentioned in this
chapter can be found therein.

The Boolean model of Wiener sausages is a random structure that ap-
pears as a model to a network of sensors. These sensors are moving according

e

%ﬁ%ﬁj b

Figure 4.1: Three realizations of Boolean models of Wiener sausages for
t = 10 and r = 1. The intensity A is chosen to fit volume fractions 0.25, 0.5
and 0.75, respectively.

45
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to Brownian path. Their initial locations in the area are chosen at random.
Each sensor can detect the target within the range » > 0. The total de-
tection area up to time ¢ forms a Boolean model of Wiener sausages, see
e.g. [15].

We start with a definition of the Boolean model of Wiener sausages.
Assume ¢ = {z,}22 to be a stationary Poisson point process in R? with
intensity A > 0 (see e.g. [33] for more details). Consider an independent
identically distributed collection of Wiener sausages {(Sy.t)n }o2; (each star-
ting at the origin) which are independent of the process . Introduce the
Boolean model = of Wiener sausages by putting

E=J (@n+ (Sra)n)- (4.1)
n=1

If the local finiteness property
EX(B® S,;) < 00 (4.2)

(where C = {—c: ¢ € C}) is fulfilled for any compact set B then Z is a
random closed set (see [33]).

Since EVy(Sy+ @ B(o,1")) = EVy(Sy474) < oo for all ' > 0, (4.2) is
fulfilled.

The isotropy of S, ; and stationarity of ¢ imply that = is stationary and
isotropic. It means that the probability distribution of = is invariant with
respect to rigid motions.

Alternatively, = can be introduced directly as a union of particles lying
in a Poisson process ® of Wiener sausages (Poisson process on the space of
compact sets).

E=U{e+ S : x4+ S € O}

Assume A is the intensity measure of ®. The assumption (4.2) then takes
the well known form

A(ICB) < 00,

from which it can be more easily seen that only finitely many grains intersect
a compact set B.
Moreover, it is well known that the intensity A can be disintegrated so
that
A(dF) = A\ (dz) Ao (dFy), (4.3)

where F' = x + Fy and we came back to the intensity A of the process ¢ and
Ag the distribution of typical grain. In this particular case, Ay corresponds
to the distribution of the Wiener sausage.
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4.1 Capacity functional, volume fraction

The capacity functional T=(C) = P(ENC # 0), C C R? compact, plays
the same role in the theory of random sets as the distribution function of
random variables in the classical probability theory. Namely, it defines the
distribution law of = uniquely. It is known that the capacity functional of
the Boolean model is given by

T=(C) = 1 — e B ValSr0) (4.4)

for all compact C.
Following [30], we can compute the expected volume of S,; @& C' using
Fubini’s theorem as

EVy(Sy & C) = / P(z € Sy @ C)d = / P (o <t)dr.  (45)
R4 R4

where 7% is introduced in Chapter 2. Set u(t,z) = P <Tg,@B(O < t), T €

R%, ¢t > 0. Following Theorem 2.2, u(t,z) is the unique solution to the
following heat conduction problem:

gu — "—;Au, t>0, r€ R\ (C® Blo,r)),

u(0,2) =0, z € R\ (C @ B(o,r)), (4.6)

u(t,x) =1, t>0,2z€0(C®B(o,r)).
Here any boundary point € 9(C @ B(o,r)) is regular, since there always
exists a cone ) with vertex at z such that @ N (C @ B(o,r)) has positive
measure. The regularity of x follows from the fact that @ is recurrent for
Brownian motion starting at = (for more details see the proof of [24, Lemma
4.1)).

For an arbitrary compact set C' the problem (4.6) has to be solved by

numerical methods. In particular case, if C = {0} an analytical solution is
given by the expected volume of the Wiener sausage, see (3.5).

The wvolume fraction p= of the Boolean model = is defined by
= =Plo€Z) =EVy(En]0,1]%).

This is the one—point coverage probability of =Z. It follows from relations
= = T=({o}), (4.4) and (3.5) that

-2
Ezlexp{)\<wdrd+d(d)wda rd=2¢

2
p . 0242t
4dwdr/ 1—6 22

d (47

TSI Kl Rl

0
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4.2 Contact distributions

For an introduction to problems concerning contact distributions for random
sets we refer to [11].

Let C C R% be a compact set, o € C. In this context C is usually
called structuring element. Taking C' fixed we can define the C—distance
(the distance relative to C) of a point = to a set A C R? by

do(z, A) :=inf{p > 0: (z + pC)N A # 0}.

For the case when the set on the right side is empty (o is the boundary point
of C) it is taken dc(x, A) = oo. Clearly, do(x, A) < p if and only if z is
contained in the generalized outer parallel set A & pC.

If the C—distance d¢(x, A) of a point « ¢ A is attained at a unique point
y (i.e. y lies in the boundary 0A) then we define the contact direction vector
uc(z, A) by

y—x
A)i= —— .
UC(x, ) dC(x> A)

The points x € R?\ A for which d¢(z, A) is attained in more than one point
form the exoskeleton exoc(A) of A.

Let = be a stationary random closed set such that its volume fraction
obeys p= < 1 (we exclude the trivial case = = R? since the contact distri-
bution is not well defined then). The contact distribution function of E is
introduced conditionally on the event {0 & =} as

He(p) = P(do(0,E) < plog E),  p>0,
provided that the probability of the complement event {o € =} is positive
when p= > 0. It can be shown that

He(p) = PENC # 00 ¢ Z) = 1= f)T;<€i§§0}) /

cf. [33]. If Z is the Boolean model of Wiener sausages then T=({o}) is given
by relation (4.7). The value of T=(pC) can be assessed numerically if C is a
general compact set. However, if C' is a unit ball then the spherical contact
distribution function Hy(p) := Hp(,1)(p) can be given explicitly.

Theorem 4.1 Let = be a Boolean model of Wiener sausages with intensity
A > 0 and with spherical contact distribution function Hs(p). Then it holds

HS(P) -1 e—)\M(d,UQ,r,p,t) 7 (48)
where

M(d,o%,r,p,t) =
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= EVi(Sr4p¢) — EVa(Srt)

d(d — 2
= wa((r+p)t—r?) + dd=2) )wd o*((r+p)?=2 — ri=2)t
[e%s} o2y?t
4d wy d/ 1 —e 20+p)?
+ r+p dy
e O TR VG
2.2

o“y“t

_4dwdrd/ 1—¢ 22 dy
2 J y3(J2(y) +Y2(y)

Proof: According to (4.4) we have
T=(pB(0,1)) = T=(Blo, p)) = 1 — e EVA(S@B(00) 1 _ c=ABValSrin)
which together with relation (3.5) yields the formula (4.8). O

Following [11], it can be shown that the contact distribution function H¢
of = is absolutely continuous if o is an interior point of C'. Moreover, the
density H!(p) can be given explicitly in the special case of spherical contact
distribution function as

EH*Y(O(Z @ pB(o,1)) N[0, 1]¢
—p=
Since = @ pB(o,1) is again a Boolean model of Wiener sausages with
dilation radius (r + p) and the same total time ¢ combining (4.9) with the

result (4.20) given later in section 4.4 we obtain

H!(p) = e MEValSrip.t)=EVa(Sr0)) \ EHTY (0S4 1), (4.10)

which can be also assessed by differentiation of (4.8).

4.3 Covariance function

The covariance function of the isotropic Boolean model = can be introduced
by
Cz(h) =P(o,h-u € E), (4.11)

where u is an arbitrary unit vector in R? and h > 0; see [33] and [20]. It
follows from (4.4) and the formula of total probability that

C=(h) = 2pz — T=({o,h - u}) = 2pz — 1 + ¢ ABValSnl(Sretuh)) =y 19)
Moreover, from relations (4.4) and (4.5) we get that the mean volume

EVy(Srt U (et +u-h)) = / p (Tg(O,T)UB(hJ) < t) d (4.13)
R4
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in formula (4.12) can be computed by integrating the solution of the heat
conduction problem (4.6) where

C @ B(r,0) ={o,h-u} ® B(o,r) = B(o,7) U B(h,r).
The mean volume in (4.13) is related to the covariogram
Cs,..(h) = EVg(Srs N (Srt +u-h))
of the Wiener sausage S, ; by
EVi(Srt U (Srt+h-u)) =2EVy(Srt) —EVi(Srt N (Spt +u-h)) (4.14)
where EVy(S,+) is given in (3.5).

As far as it is known up to now, it is difficult to find an explicit analyti-
cal solution to (4.6) on the complement of the union of two spheres. Hence,
numerical methods can be used to solve (4.6) and get a graph of the cova-
riance function Cz. In Section 4.3.1, we perform this numerical analysis by
means of finite elements method. Alternatively, a large number of Monte
Carlo simulations of Wiener sausages can lead to precise estimates of Cz as
it is done in Section 4.3.2. Both attitudes to this problem are studied in the
work [4].

4.3.1 Numerical solution of the heat conduction problem and
approximation formulae

For the cases of d = 2,3 the finite element method can be used to compute
an approximate solution u to the problem (4.6). Using rotational and axial
symmetry in 3D resp. axial symmetries in 2D to reduce the complexity of
the problem the solution is obtained in a more efficient way (for the better
insight to this problem we refer to [4]). The results that are presented were
calculated using the software package FEMLAB/COMSOL [9].

In the following an approximation 5’5 for the covariance function Cz is
given. For a fixed volume fraction p= the covariance function is approxima-
ted

C=(h) ~ C=z :=2p= — 1 + (1 — p=)" ), (4.15)

where k(h,t) is given by (4.18) and (4.19) below. Let d = 2,3 and set

Ap(h,t) == EVy(Sr:U(Srt+h-u))
= Vy(B(o,r)UB(h-u,r))+ / u(t, z) dz,

R4\ (B(o,r)UB(h,r))



4.3. COVARIANCE FUNCTION 51

where u(t, z) denotes the solution of (4.6) for some given h > 0, r > 0 and
C = {0, h - u}. Substituting the intensity A from (4.7) to (4.12) one gets
Cz(h) = 2p= — 1+ (1 — pg)Arw/A-00),

For ¢t = 0, analytic calculations of Vy(B(o,r)UB(h-u,r)) give respectively

A, (h,0)
———= =£(h,0
A,0,0) ~ "U0)
2 h h h .
_{ = <7T — arceos (57) + 574/ 1 = 27‘) TR
2, otherwise,
for d = 2 and
Ar(h,0) L&) —2() r ik w1, ifh<or
IV e(ho0) =4 2 \2r 2r 22r ' =70 4.17
A, (0,0) (2,0) { 2, otherwise, (4.17)
for d = 3.

For t > 0 and d = 2, 3 a closed formula for A, (h,t)/A,(0,t) is not known
yet. The following approximation x(h,v(t)) was introduced in [4, Section
4.2].

(etn) =2 (dl) waedp e HHSeO g
2

, otherwise,
with

(4.19)

() = 312403925 1 2794 d =2,
T 374492182 1 1454, d=3.

4.3.2 Estimation by Monte—Carlo simulations

There are two ways leading to estimates of the covariance C= from simulati-
ons. The first way is to use the definition (4.11) and simulate many realizati-
ons of the Boolean model = in a finite observation window estimating the
two-point coverage probability from each of them and then averaging over
all realizations. The second way is to simulate one Wiener sausage many
times and estimate its covariogram. By expressions (4.12) and (4.14), this
would lead to an estimate of the covariance Cz. We would prefer the second
approach since it leads to more precise results.

In order to do so, simulate N independent copies {(S;)x}4r; of the
approximated Wiener sausage S, for sufficiently large approximation pa-
rameter n and compute the volume of intersection S}, N (S, + h - u) by
averaging over N realizations.
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Figure 4.2: Estimated covariance functions (by Monte—Carlo simulations)
of the planar and spatial Boolean model of Wiener sausages with » = 1 and
total times t = 1, t = 10 and ¢ = 50. In each case, the intensity A is chosen
to fit volume fractions 0.25, 0.5 and 0.75, respectively.
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The results of Section 3.2.4 (namely the relation (3.50)) together with
the law of large numbers allow us to estimate the covariance function of the
Boolean model = from sufficiently many approximations S';.

In Figure 4.2, such estimates are given in two and three dimensions. In
each case, 10000 approximations of Wiener sausages with r =1 and ¢t = 1,
t = 10 and t = 50, respectively were simulated. To evaluate the volume of
Sy and its covariogram numerically, realizations of Wiener sausages have
to be discretized on a quadratic (cubic) grid in R? (R?), and the number of
pixels (voxels) belonging to S;!; has to be counted. Hence, besides the error
of the approximation of the Wiener sausage, the discretization error occurs.

Given the total runtime ¢, the maximal shift distance A4, for which the

covariogram Cg, , was computed is given by
hmaz = 2+ F;(0.99),

where F{ tl is the quantile function of the normal distribution N(0,¢). This
value hq. vields a good empirical upper bound for the range of dependence
of the covariance function Cz. It means that Cz(h) ~ pZ is approximately
constant for h > hpae-

4.4 Specific surface area

The specific surface area Sz is defined as the mean surface area of = per
unit volume, i.e.
o _ EHYY(0ZN B)

where B is an arbitrary bounded borel set such that A\%(B) > 0. It is well
defined if the boundary of = is smooth enough. Since the boundary 05, ; is
almost surely (d — 1)—dimensional Lipschitz manifold when d = 2,3 (see [8])
and (H9!,d — 1)-rectifiable for almost all r in higher dimensions we can
state due to a result of Wieacker the following Theorem.

Theorem 4.2 For the dimensions d = 2,3 the specific surface area S= is
well defined and it is equal to

Sz = AEHY1(9S,. ;) e EValSno) (4.20)
where X\ is the intensity of =, EHdil(aSm) resp. EVy(Sr:) is the mean

surface area resp. the mean volume of the Wiener sausage Sy ;.
When d > 4, (4.20) holds for almost all radii r.
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Proof: For the notation used in the proof see the introduction to Chapter 4.
Introduce a Boolean model = of Wiener sausage boundaries

[1]

= U Ty + 8(Sr,t)n‘
n=1

Those are according to [24, Corollary 4.1] (d — 1)-dimensional Lipschitz
manifolds when d = 2, 3.

For higher dimensions, we use the co—area theorem [7, 3.2.22]. Ta-
king f(z) = dist (z, So+) the assumption given there assures that 95, is
(H4=1, d — 1)-rectifiable set for almost all r.

Therefore, together with (4.2) all assumptions of [36, Theorem 8| are

fulfilled and hence
EH Y (ENB) = / HY(F N B)A(dF),
FK

where K is a compact subset such that B C K and Ais the intensity measure
of the underlying Poisson process of Z. Following (4.3) we can rewrite

/Hdl(F NB)A(AF) = MEp, /Hdl(m + Fy N B)\Y(dx)
FK R4

= )\EFO/Hdl(FoﬂB—:c)Ad(dx)
R4

— AEn / / Ty (4) Lo () HO (dy) N dx)
Rde
= AEr, [ [ 15,0 Uy (03 )N o),

Rd R4

where Ep, denotes the expectation with a respect to distribution of typical
grain, i.e. boundary of Wiener sausage.
Set pp, = H F,- Interchanging integrals in the last equality yields

[HramRar) = AEr, [15,0)2E - )
Fr R4
= AM\YB)Ep,H(Fy).

Therefore rewriting the last equation we obtain

EHY Y ZEN B) = AEH1(85,.,)\Y(B). (4.21)
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The only difference from (4.20) is in the multiplier e~ *Ya(5r¢) which corre-

sponds to volume fraction of Z (e~ FVa(5rt) = 1 — p=). The specific area of =
differs from that for = only by those parts of boundaries that are covered by
other grain in =. Heuristically, the probability that a point is covered by =
is p= and the independence property of Poisson process yields the formula.
More formally, the theory of Palm distributions is used to passage from
(4.21) to (4.20).
Denote by QF the Palm distribution of ® at F'. We have

EHCUENB) = / / Tor (2YH* (dz) D(dF)

_ / / / Tor (z)H* (d2)Q (dD)A(dF)

K N(K) B
- / / Top(z)HY (dz)A(dF), (4.22)
K B

where NV(K) is the space of locally finite integer valued measures on K, see
g. [13, Chapter 12].

On the contrary, for the Boolean model of whole Wiener sausages we
have

EH 102N B)
= E//Iap(x) Hz ¢ G, VG € ® — 5p}HI H(dx)D(dF)

/ / Tor(@) Iz ¢ G, VG € ® — 5w} H (dz)Qr(dD)A(dF)
K)

N(
/ / I (z) {z ¢ G, VG € ®YH Y (dx)Q(d®)A(dF)
N(K) B

[
-/

/ / Tor(2) P(x ¢ SYH (dx) A(dF),
K B

where we used Slivnyak’s theorem (cf. e.g. [33]). Since = is stationary,
P(x ¢ Z) =1 — p= does not depend on = and hence can be written in front
of the integral. We finally obtain

EHI Y O=ENB) = (1 - p=) / / Ior(z)HI " (dz)A(dF). (4.23)

The proof is completed by comparison of (4.22) with (4.23). O
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Chapter 5

Wiener sausage with random
time

Up to now the Wiener sausage was defined for given deterministic parame-
ters r > 0 (the radius of dilation) and ¢ > 0 (the total time for which the
Brownian particle moves).

A straightforward generalization of the Wiener sausage is to take one of
the parameters r, ¢ random. From the introduction to Chapter 3, especially
using Lemma 3.1, we know that the Wiener sausage of any dilation radius r
can be reconstructed from S ; and vice versa, S, ; of any total time ¢ > 0 can
be reconstructed from S, ;. It is therefore enough to consider for example
only total time ¢ to be random and dilation radius r to be deterministic
since we can apply the argument mentioned in the previous paragraph.

Two important cases appear depending on the fact whether the distri-
bution of the total time is dependent or independent on the distribution of
underlying Brownian motion.

5.1 Independent time

Let f(t) be the probability density function of a random variable T > 0
which is independent of (B(t), t > 0) a d-dimensional Brownian motion
with B(0) = 0. We assume [~ tf(t)dt = Ty < oo, [;°t2f(t)dt < oo, ie.
finite expectation and variance of the random variable T'.

We define the Wiener sausage S, r with random total time 7" as
Srr={B(t): 0<t<T} & B(o,r).

Again, it is a random closed set in the Matheron sense (c.f. [19]) since
for any Borel set B the event

[S,rNB#0] = [Teepoy) <T) = m [TB&B(o;r) < T + 4]
=0

o7
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= ﬂ m [TBEBB(O,T) <p<T+ Q]
pEQqeQ

- ﬂ ﬂ ([TBeB(or) <PIN[T >p —4q))

peQqeQ

is measurable.

Compactness (a.s.) of S, r is verified by the argument given below that
the mean volume EV;(S, r) is finite. Since for any elementary event w € 2
S, 7(w)(w) is an r—neighborhood of a Wiener trajectory, it cannot happen
that its volume is finite while the set itself is unbounded.

Proposition 5.1 The mean volume EVy(S, ) is finite and equals

(d-2)
2

EVd(STjT) = wde + I{d > 3}d7wdT0’l“d_2

o 1'2
| ddwart / Lo L (TQ) dz, (5.1)
2 (S (@) + V2 (x) T

0

where J, and Y, are Bessel functions of the first and second kind of order
V= d_T2 and Lp(-) is the Laplace transform of the random time T.

In case of dimensions d = 1,3, (5.1) can be simplified to

2V/2T,

EVi(S,r) = 2r+ T (5.2)
4 o0
EV3(S,r) = gﬂ'r?’ + 4r*/27 / ViEf(t) dt + 2nrTy. (5.3)
0

Proof: Conditioning on the independent random time T" we get

EVd(SryT) = EE [Vd(Sr,T)| T = t]

oo

- / EVy(Sy)/(t)dt

0

d(d—2
= wde + I{d > 3}(2)wdT[)Td2

oo 0o it
4dwqr? / 1— [T e 22 f(t)dt
x
2 w3 (S5 (x) + Y2 ()
0
where we applied equation (3.5) and Fubini theorem. The rest of the asser-
tion is an easy consequence of Theorem 3.1. 0

The same approach can be used to derive the expected surface area
EHd_l (8ST,T) .
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Proposition 5.2 For almost all radii v > 0,
EH*1(DS, 1) (5.4)
Ti 2 IO f(t)dt
= dwdrd1<1+(d—220—|—/ fo $2 ) da;),

where p4(y) =1—e Y —2ye Y /d and v = (d — 2)/2. Furthermore, equation
(5.4) holds for all r > 0 when d = 2 or 3. Especially we have

EH?(0S,1) = 47 + 8rV2m / VEF(E) dt + 27Ty, (5.5)
0

5.2 Path—dependent random time

In this section we define a special case of Wiener sausage where the under-
lying Brownian motion is terminated at the time it reaches the boundary of
ball B(o, R) with given fixed radius R > 0. In other words, it is terminated
at the first exit time off the boundary of the ball B(o, R).

We use the same notation as before

Thomye = inf {t: B(t) € B(o, R)“}

for the first exit time off a ball B(o, R), where (B(t),t > 0) is a d-dimensional
Brownian motion starting at the origin.
For any r > 0, R > 0 we set

SR — {B(t) L0<t< 73(073)0} ® B(o,r).

SE is a random compact set. Again its measurability can be seen from
[SEND = [t < TB(o,r)c)- Both random times in the expression are
random variables. Hence, using the same approach as in the last section
we obtain the measurability of SZ. Its boundedness is obvious, since S C
B(o,r + R).

The argument given above also guarantees the finiteness of the expected
volume of S. It can be assessed by the equations

EVy(SE) = E / I(z € SB) da

R4

_ /P(m € SB) dr

Rd
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= /P (TE(O,T) S TE(J),R)C) d:L',
R4
where 77, is the first hitting time for the Brownian motion started at . We
used the symmetry of Brownian motion and started B from x instead of the
origin.
Since Sf is obviously bounded the finiteness of its (mean) surface area
follows.

Proposition 5.3
d
HITL(9SH) < ~wa (R + r)? (5.6)

Proof: Set X = {B(t) : 0 <t < 7p(,gc}. The assertion is a combi-
nation of two arguments. Since X is obviously bounded, according to [25]
(Corollary 2 and inequalities given above) it holds

HIH OS] < (Vx)'(r)

for any r > 0, where (Vx)__(r) is the left hand side derivative of Vx(r) =
Va(X @ B(o,1)).

We will slightly modify the proof of [24, Lemma 4.4], where the inequality

Vi) < (%)

is given. We will obtain the same result for the left hand side derivative
(Vx)"(r) which exists for any r > 0 (see [31]). Following [16], it holds

Vx(Aa) — Vx(Ab) < A (Vx(a) — V(b))
for any 0 < b <a and A > 1. Thus
i VX0 —Vx(AB)
b—a_ A(a — b)
< /\d—l lim VX(G’> _ VX(b)
b—a_ a—>b
The derivative V(1) exists for almost all 7 > 0 (see (3.54)). Therefore,
for almost all 7 > 0 it holds (Vx )" (r) = Vi (r) which finally gives

"VL(s) (5.7)

(Vx)_(Aa)

= )\d_l(Vx),_(a).

T T

(R+1)%wyg > Vx(r) — Vx(0) = /V)’((s)ds = /(VX)/_(s)ds

[e=]
[e=]
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