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Paccmorpum BeposiTHOCTB P, TOrO, YTO IIepBbIe N MIArOB IEHTPUPOBaH-
HOT'O CJIydaifHOro OJIyXKJaHus He MOIayT B (PUKCHPOBAHHOE OTPAHUYCH-
HOEe MHOKeCTBO. [IjId 1eounc/ieHHbIX OJTyKJIaHUN acuMITOTUKA P, ObI-
na naiinena Kecrenom n Croumriiepom (1963), opmako i obImero cirydast
UX TEeXHUKa HellpuMeHuMa. Hamu mosrydeHa acUMITOTUKA P, IS TTPOU3-
BOJILHBIX IEHTPUPOBAHHBIX OJIYKJIAHUI ¢ KOHEYHOW JIUCIIEPCHEi, a TaK-
JKe yCJIOBHAA NpeAeSIbHAA TeOpeMa, ONUCHIBAIONIAA MOBEJCHNE TUITUIHBIX
TpaekTopuil. I3Ha9a IbHBIN NHTEPEeC JOKJIaIINKa K II0CTAaBJICHHON 3a1a9e
OBLJT BBI3BAH €€ YaCTHBIM CJIydaeM, KOIjia n3deraeMoe MHOYKECTBO ABJISI€T-
csI MTHTEPBAJIOM. 31eCh U3 MOy YeHHO aCUMIITOTUKH P, BBITEKAET, UYTO IIPU
paccMaTpUBaeMbIX OIPAHMYEHUAX pa3Mep HauOOoJIbIIell JJaKyHbl BO MHO-
JKeCTBE 3HAYEHUN CJTydaifHOro OJTy KJIaHUs UMEeeT MOPSI0K KOHCTAHTHI.

October 9 — V. V. Vysotsky (St. Petersburg Department of Steklov Institute of
Mathematics of RAS / Chebyshev Laboratory, St. Petersburg State University /
Arizona State University)
On asymptotic of the hitting times of bounded sets for random
walks

Consider the probability p, that a centred random walk does not hit a
fixed bounded set at the first n steps. Kesten and Spitzer (1963) found
the asymptotic of p, for integer-valued random walks but their technique
does not apply for a general case. We obtain the asymptotic of p, for
any centred random walks with finite variance, and prove a conditional
limit theorem for a typical trajectory of the walk. Our initial interest to the
problem was motivated by the particular case that the set was an interval.
Here the asymptotic of p,, implies that, under the stated assumptions, the
size of the largest gap within the range of the random walk is of a constant
order.
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