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Ladder epochs and law of the maximum of ladder interval for Random walks on R ´ Olivier DURIEU & Marc PEIGNE,



( 1)



Summary. Let (Sn )n≥0 be a random walk on R ; under quite large assumptions on its law µ we describe its oscillations and study several ways to condition it to stay nonnegative. Namely, we can first consider the condition that Sk ≥ 0 up to time n or the one that (Sk )k exceed n before hitting the negative half-line and let n → +∞ in both cases ; we will give some general hypotheses which ensure that these two conditioning coincide. References. Bertoin J., & Doney A. On conditioning random walk to stay non negative, The Annals of Probability (1994) Vol. 22 N◦ 4, 2152-2167 Feller W. An introduction to Probability Theory and Its Applications, Vol. II, J. Wiley, (1970). Iglehart D.L. Random walks with negative drift conditioned to stay positive J. Ap.. Prob. 1974, vol. 11, pp 742-751 Spitzer F. Principles of random walks , Springer, (1964)
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Summary. Let (Sn)nâ‰¥0 be a random walk on R; under quite large assumptions on its law Âµ we describe its oscillations and study several ways to condition it to stay nonnegative. Namely, we can first consider the condition that Sk â‰¥ 0 up to time n or the one that (Sk)k exceed n before hitting the negative half-line and let n ... 
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