






1 First section

P[Rn ≤ C
√
n ln(1/δ)] ≥ 1− δ ∀δ ∈ (0, 1) ⇐⇒ P[Rn > ε] < exp

(
− ε2

nC2

)
∀ε > 0 (1)

by simply setting ε = C
√
n ln(1/δ).

E[Rn] ≤
∫ ∞

0
P[Rn > ε]dε ≤

∫ ∞

0
exp
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nC2

)
dε =

√
2π
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√
nC2

2
= C

√
πn

2
(2)

This case extends to the more general case by considering Rn − A instead of Rn. I
used

∫∞
0 P[Rn > ε]dε =

∫∞
0 P[Rn ≥ ε]dε.
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