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The Absorbing Probability Generating Functions at the nth Step

for a Class of Correlated Random Walks with Two Elastic Barriers

Fei Rongchang

(Dept. of Fund. Course) N
Abstract In this paper, we discuss a class of correlated random walks with two elastic
barriers. For this class of walks we derive some expressions of the absorbing probability
generating functions at the nth step. These results make the corresponding ones in [5. 6] a
special case. ’

Key-words Correlated random walk: Elastic barrier; Absorbing probability; Generating

function
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