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Abstract :

We consider random walks on Z%, d = 1, 2 in case simple and conditioned

on never hit the origin. The simple random walk starting at a point
x € Z% is defined as
So=rx+X1+Xo+---+ X,
whereas the conditioned one is
Sp=z+Xi+Xo+- + X

They are both Markov chaing with transition probabilities
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here a(x) is the potential kernel of S,,. Let 7 and 7 be the exiting time
of a connected finite subset of Z¢ with respect to S and S. 7 and 7
are finite almost surely. We will give an expression of their distribution
and expectation in terms of fransition matrix restricted on D and the
Green function on D. The simple random walk are martingale but
the conditioned is a strictly submartingale. We also give necessary and
sufficiency condition such that a function of S, and n is a martingale.
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