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We analyze the integrability of eAt�x� This plays an important role
in Lemma ����
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Remarks� �� In dimension �
 for the re�ected Brownian motion
 recall
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�� A similar estimation can be found in �S�V�	�

Proof of Proposition ���� �� Let � � � be �xed�
We choose � � � �� R
 a function of class C� such that
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A straightforward calculation based on the It�o formula and ������ shows

that �Us � � � s � t� is a bounded martingale
 where eXs � eXt�x
s 
eAs � eAt�x

s and

Us � �� eXs� exp �� eAs��
Z s
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H�r� �
�

�
��� eXr�� u�t� r� eXr�r�� eXr� �

� being of class C�
 H�r� is a bounded process
 then there exists a
positive constant k such that jH�r�j � k for any r in ��� t	� ������
implies that

H�r� � jH�r�j � k �� eXr� � for all r � ��� t	 �


