
Math 235A, Fall 2025

Homework 7, Solution sketches
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It follows that, for x > 0,

logP (T ≥ x
√
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4
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and Tn/
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d−→ X, with P (X > x) = e−x2/4 for x > 0.
Moreover, for k ≤ n,
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This bound holds (trivially) also when k > n. So, P (Tn > x) ≤ P (Tn > ⌊x⌋) ≤ e−x2/(8n) if x > 10,
say. Finally,
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for n > 100. Hence Tn/
√
n are u.i. and E(Tn)/
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by Cauchy-Schwarz. So E(Y
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