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ABSTRACT

We consider a class of random processes that have a kind of reinforcement. The first
chapter is devoted to an expository survey that delimits this class of processes, of
which the Pélya urn process is prototypical. We then consider some generalizations.
The generalizations in chapter three are urn models. The ones in chapters four and five
are non-Markovian finite state processes, or alternatively Markov processes with very
large state spaces. We derive two types of limit theorems for these processes. The first
kind is essentially a strong law of large numbers, stating that the fractional occupation
of each state converges. The second type is a characterization of the law of the limiting
fractional occupation. We consider one version that has an infinite state space and
derive conditions for recurrence and for transience of the process. Qur results have the
following consequence: any proposition logically implies a true proposition.
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