Inequalities for the mean time to reach the level
by a random walk with delay at zero
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Abstract:
Let X1, X5, ... be a sequence of i.i.d. random variables, and

W1 = max{0, W, + X, 11}, Wy = 0.
We introduce stopping time
T=inf{n>1: W, >0b}, b>0.

The goal is to obtain two-sided inequalities for ET" under con-
ditions EX; > 0 and EX; < 0. These bounds are then used to
characterize the quality of the sequential procedure of cumulative
sums (CUSUM procedure) for the early detection of change in dis-
tribution.

Acknowledgement The work was supported by the Russian
Science Foundation (project N 22-21-00396).

34



