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摘要： Our objective is to explore random walks on the 
general linear group, constrained to a specific domain, with a 
primary focus on establishing the conditioned local limit 
theorem. In this talk, we show how to construct the target 
harmonic measure, which, together with the harmonic 
function, serves as a pivotal component in shaping the 
conditioned local limit theorem. Using a reversal identity, we 
introduce a reversed sequence characterized as a dual 
random walk with a perturbation depending on future 
observations. The investigation of such walks, which rely on 
future information, lies at the heart of the research. To carry 
out this study, we develop an approach grounded in the finite-
size approximation of perturbations, enabling us to simplify 
the investigation to an array of Markov chains with increasing 
dimensions. Based on joint work with Ion Grama and Jean-
François Quint.  
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