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5. Let X1, Xs,... i.i.d. random variables taking values in the integers such that E [X;] = 0 for all i. Let
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(b) Note that the Law of Large Numbers implies that for each £ > 0 we have: lim P (|5,] < ne) = 1.
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(c) Using (a) and (b), show that for each M < oo there is an n such that G, (0) > M.
(d) Now prove that S, is a recurrent Markov chain.
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