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RANDOM WALKS WITH RANDOM INDICES AND NEGATIVE DRIFT
CONDITIONED TO STAY POSITIVE

A. Szubarga
D. Szynal

Abstract: Let {X,k > 1} be a sequence of independent, identically distributed
random variables with F|X;| = p < 0, and let {N,,,n > 0}, Ny = 0 as,, bease-
gquence of positive integer-valued random variables. Form the random walk
{SNn,TL > 0} by setting So =0, SNn =X1+ ...+ XNn, n>1.

Themain result in this paper shows (under appropriate conditionson { N,,, n > 0}
and { X}, k > 1}) that Sy, conditionedon [S; > 0, ..., Sy, > 0] convergesweakly to
arandom variable S* considered by Iglehart [4].

2000 AMS Mathematics Subject ClassificationPrimary: -; Secondary: -;
Key words and phrases:-

THE FULL TEXT ISAVAILABLE HERE


http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?nr=6.2&nrA=11&ppB= 217&ppE= 223

