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Abstract: A combinatorial inversion formula for a recurrent Markov
chain is derived.
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1 Bsenenune u (popMyInpOBKa OCHOBHBIX PE3YJ/IHTAaTOB

IIycrs {X,}5° — Bo3Bparnas nens MapkoBa, 3ajanHasi Ha DELIETKE Ha-
Typaibablx yucen. O603HaYMM 9epe3 p;p BEPOATHOCTH I€PEXOa U3 TOYKH
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ede GHYMPEHNAA KPAMNAA CYmma DEPEMCA no 6cem Hamypasvroim kj, ydo-
saemeoparwum pasencmey ki + ...+ kyp = n.

Jokazameavcmeo. B xuure B. @ennepa [1, ron. XII, §3] BerBogurcst bopmy-
Jia, 71 TpOU3BOASINUX (DYHKIINI BBEJIEHHBIX BBIIIE JTUCKPETHBIX pacipejie-
JIGHUIA:
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r7Ie B M-KPATHOI cyMMe Y | KayK/Iblil U3 WHIECKCOB k; HE3aBUCHMO OT JIPYTUX
npoberaer Bech HaTypaJbHbI ps. [lpeacrasum f(z) B BHIE
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e B M-KPATHO CyMMe ), MHJIEKCh CyMMUPOBaHust kj mpoberaror Bce Ha-
TypaJjbHBIE pellieHus ypaBHerus ky + ko + -+ + ky, =L Ectum = 1u k =,
T0 Y 1 = pi- Ecmtm m > 1, 10 ¢ HeobxoaumocTsio | > 1. Bamernm, urto ky, < [.
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