= {ou.) e 1\ UPfef ‘\—’“‘(
/(O.\L %QU(\&S i‘ /
—_— (/'
_ ' l/
' (
— —

Clne okt |
l’& Xl ) Xz_ PR X(\

eials wih Pvrixi=o] = (-p ’4 PY{:)(;-_

LeXx ><—-_§)Xi st A M=ELX]

L=

CD Fov ar\& cg > 0o

L\-(—S)(H'S)

be inde loc(\d ent  Poiscon

\] -—f;

s Y
P LK 5 CeS)M ] = (f-_. >

@Fo*( o<« d 1l

Pfﬂlx-x{lzwﬂ < 2 6—&/3

P\“ol‘o\(cc\hs»r\@ Pells inte Bing

N\ bells a~ve thvoun 0. .a .. N> N bing

X

H-of palls in bin ¢

Xi = 2h X

eI

Xy = Z 1 < \oc«l\d', (ends fn bin (
O

olw


https://goodnotes.com/

Elx;] = Rlxg-11 = A

> EY_XL] = 1
Bé Chexpotf  boond ©

el x> (+8) [ ¢ &

ﬁuﬂ-d‘)

S I

P«Ex;z 53 ¢ £

= 6XP<C§_-\ —5\:;2,5)
é\: C—Q%f\/[aa\ce T\>

P{[ Xxi > O|lsg ™ >] ¢ exp (clgn)

Prppli cabisn @ Caln \-—ass(&

CSe_chSJ\ &£ 2 OC‘ A O %ooh>

PYOO‘(: ok Chevrnolf Loond

(Secckisn 4L £ 4.2 \>


https://goodnotes.com/

‘(\oe_ 'Fs;ob% %OU(\OQ

(Se_o\'is-c\ & S 3

Hoeffding’s bound extends the Chernoff bound technique to general random variables
with a bounded range.

Theorem 4.12 [Hoeffding Bound]: Let X, ..., X,, be independent random variables
such that for all 1 <i < n, E[X;] = nand Pr(a < X; < b) = 1. Then
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Theorem 13.6 [Azuma—-Hoeffding Inequality]: Let Xy, ..., X,, be a martingale such
that

By < Xj — Xk—1 < By + di

for some constants d; and for some random variables By that may be functions of
Xo, X1, ..., Xk—1. Then, forallt > 0 and any A > 0,

Pr(|X, — Xo| > 4) < 2e /(i)
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