
UDC 519.21 MATEMATICHESKIE TRUDY
1998, V. 1, N 1, 116–128

ASYMPTOTIC REPRESENTATIONS FOR
CHARACTERISTICS OF EXIT FROM AN INTERVAL

FOR STOCHASTIC PROCESSES WITH
INDEPENDENT INCREMENTS

V. R. Khodzhibaev

Given a homogeneous process ξ(t) with independent increments, we con-
sider the random variables T = inf

{
t ξ(t) /∈ [−a, b]

}
(a ≥ 0, b > 0) and

ξ(T ), as well as θ, the first passage time across the level b by the pro-

cess ξ(t) − a −min
{
−a, inf

s≤t
ξ(s)

}
. We find asymptotic expansions for

the distribution ξ(T ) and for ET and E θ as b →∞.
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