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RANDOM WALKS
IN THE POSITIVE QUADRANT. III

A. A. Mogul’skii and B. A. Rogozin

In this article, we obtain precise formulas for constants in the local and
integral theorems proven in [1, 2]. We also propose a version of the inte-
gral theorem which complements the main result of [2] and give a proba-
bilistic interpretation of a solution to an integral equation in the positive
quadrant.
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