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Some properties and asymptotics related to the 

generalized intersection local times of  

multidimensional Brownian motion 
 

 

Abstract:  
In dimension ≥ 4 the intersection local times of the Brownian motion fails to exist as a 

usual random variable and can be represented by a finite measure on the classical 

Wiener space. We provide some asymptotics concerning the mass of the Wiener space 

as well as the capacity of the support of this measure. We also present an estimate of 

the quadratic Wasserstein distance between this measure and the Wiener measure. 

Finally, a large deviation principle is stated. 
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