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Let (R, F, P) be a probability space. Let 9 designate the collection
of all probability distributions {$={pi}i2e, :20, D pi=1} on the
nonnegative integers satisfying the further constraints

€] 2ipi<®, 0=po+p <L

=0
Let {i(w); 2=0, 1, 2, - - - be a sequence of random mappings from
(Q, F, P) into (Je, ®,) where ®, is the Borel g-algebra in J, (the
Banach space of bounded sequences of real numbers) generated by
the product topology. We assume

@) P{w;&';(w) € M for all 1} = 1.
For any { €I associate the p.g.i.

3 w() = X pd)st 5| =1
=0
Let Z,(w), n =0 be a sequence of nonnegative integer valued random
variables defined on (Q, F, P). For any collection D of random ele-
ments on (Q, F, P) let ¢(D) denote the sub g-algebra of F generated
by D. Set

Fa®) =001, - - -5é)y, FG) = U F5),
“@ e
Fn.z(f) = 0'(3'0;5‘1; e Zy Ly ,Zn)-
We postulate that {Z.} satisfy the recurrence relations
) E(s™n| ) = [b,0)]  as.
and for any set of integers 1=Sm<n.< .+ <m with ls;l <1,
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