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摘要(Abstract): Let B be standard Brownian motion. Suppose at 

time t it is known to be in (0,1). Consider now the past and futre of this 

process conditioned on this event. We show the two processes converge 

weakly . We use this to derive results on the last entrance time and the 

first exit time into and from (0,1). We generalise this to SBM in Rd and 

crossings from a bounded open set U. We extend the main result to Levy 

Processes and to null recurrent Markov chains . 
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