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“Brownian Entropic Repulsion:  
A tale told via concrete examples” 

 
Abstract: We explain and review the effect of entropic repulsion in concrete examples 
involving only one-dimensional Brownian motion and elementary functionals of Brownian 
motion such as the local time and the time spent outside an interval. Brownian entropic 
repulsion is best described by conditioning Brownian motion on rare events and then by 
analyzing the behaviour of the conditioned process. It will turn out, that usually the 
conditioned process satisfies stricter conditions than required. This effect is often referred 
to as entropic repulsion. 
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