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Py = P(Y{(R) < [Rp] for at least one ¢ in 1 <1 < t)
t

< ) P(Y{(R) < [Rpi])

s—l

EZP )< [rpl)- P(R=r)

=1 r=3

using the law of total probability.

Suppose for the moment that a function g;(r) can be found for which
P(Yi(r) < [rp]) < g(r) foralll <i<t. (7)

Then we can write

Pc < ZZg, J[P(R>7)—=P(R>r+1)]

t=1r=s

ZZ[& (r=1)P(R>1)+g(s—1)P(R>5)|. (8)

1=1 Lr=s
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