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Let Yt be a standard one dimensional symmetric α stable process, α ∈ (0, 2), and define R(t, 1) = supt−1≤s≤t Ys −
inft−1≤s≤t Ys for t ≥ 1. Given ε > 0, let τ(ε) = min{t ≥ 1 : R(t, 1) ≤ ε}. We prove exponential-type bounds for R and

as a corollary limε→0 ε
α logE(τ(ε)) = 2αλ1, where λ1 is the first eigenvalue for the process Yt in the interval (−1, 1). We

prove some similar results, without exact constants, for dimension d ≥ 2. (Received September 15, 2008)
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