Concentration Inequalities: A Nonasymptotic
Theory of Independence

By Stephane Boucheron, Gabor Lugosi, Pascal Massart

—if Read Online ©

Concentration Inequalities: A Nonasymptotic Theory of Independence By
Stephane Boucheron, Gabor Lugosi, Pascal Massart

CONCENTRATION
INEQUALITIES

gy TOTIC
HEORY
NDEPENDENCE

Concentration inequalities for functions of independent random variablesis an
area of probability theory that has witnessed a great revolution in the last few
decades, and has applications in awide variety of areas such as machine learning,
statistics, discrete mathematics, and high-dimensional geometry. Roughly
speaking, if afunction of many independent random variables does not depend
too much on any of the variables then it is concentrated in the sense that with
high probability, it is close to its expected value. This book offers a host of
inequalities to illustrate this rich theory in an accessible way by covering the key
developments and applicationsin the field.

The authors describe the interplay between the probahilistic structure
(independence) and a variety of tools ranging from functional inequalities to
transportation arguments to information theory. Applications to the study of
empirical processes, random projections, random matrix theory, and threshold
phenomena are also presented.

A self-contained introduction to concentration inequalities, it includes a survey of
concentration of sums of independent random variables, variance bounds, the
entropy method, and the transportation method. Deep connections with
isoperimetric problems are revealed whilst special attention is paid to
applications to the supremum of empirical processes.

Written by leading expertsin the field and containing extensive exercise sections

this book will be an invaluable resource for researchers and graduate studentsin
mathematics, theoretical computer science, and engineering.
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Concentration inequalities for functions of independent random variablesis an area of probability theory that
has witnessed a great revolution in the last few decades, and has applications in awide variety of areas such
as machine learning, statistics, discrete mathematics, and high-dimensional geometry. Roughly speaking, if a
function of many independent random variables does not depend too much on any of the variablesthenitis
concentrated in the sense that with high probability, it is closeto its expected value. This book offers a host
of inequalities to illustrate this rich theory in an accessible way by covering the key developments and
applicationsin thefield.

The authors describe the interplay between the probabilistic structure (independence) and a variety of tools
ranging from functional inequalities to transportation arguments to information theory. Applications to the
study of empirical processes, random projections, random matrix theory, and threshold phenomena are also
presented.

A self-contained introduction to concentration inequalities, it includes a survey of concentration of sums of
independent random variables, variance bounds, the entropy method, and the transportation method. Deep
connections with isoperimetric problems are revealed whilst special attention is paid to applications to the
supremum of empirical processes.

Written by leading expertsin the field and containing extensive exercise sections this book will be an
invaluable resource for researchers and graduate students in mathematics, theoretical computer science, and
engineering.
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Editorial Review

Review

The clear exposition from basic material up to recent sophisticated results and lucid writing style make the
text apleasure to read. Beginners as well as experienced scientists will prot equally fromit. It will certainly
become one of the standard referencesin the field. Hilmar Mai, Zentralblatt Math
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Users Review
From reader reviews:
Danny Whittemore:

This Concentration Inequalities: A Nonasymptotic Theory of Independence book is simply not ordinary
book, you have after that it the world isin your hands. The benefit you receive by reading this book is
actually information inside this e-book incredible fresh, you will get info which is getting deeper an
individual read alot of information you will get. This specific Concentration Inequalities: A Nonasymptotic
Theory of Independence without we comprehend teach the one who reading through it become critical in
considering and analyzing. Don't possibly be worry Concentration Inequalities: A Nonasymptotic Theory of
Independence can bring once you are and not make your handbag space or bookshelves turn out to be full
because you can have it in the lovely laptop even cellphone. This Concentration Inequalities: A
Nonasymptotic Theory of Independence having very good arrangement in word and layout, so you will not
really feel uninterested in reading.

James Smith:

The book Concentration Inequalities: A Nonasymptotic Theory of Independence has alot details on it. So
when you read this book you can get alot of gain. The book was compiled by the very famous author. Tom
makes some research just before write this book. This specific book very easy to read you may get the point



easily after reading this article book.

Jessie Davis:

Reading a book being new life style in this season; every people lovesto study a book. When you go through
abook you can get alot of benefit. When you read publications, you can improve your knowledge, because
book has alot of information on it. The information that you will get depend on what types of book that you
have read. In order to get information about your review, you can read education books, but if you act like
you want to entertain yourself read afiction books, such us novel, comics, in addition to soon. The
Concentration Inequalities: A Nonasymptotic Theory of Independence provide you with a new experiencein
reading through a book.

Marjorie Calhoun:

A lot of publication has printed but it is different. Y ou can get it by world wide web on social media. Y ou
can choose the very best book for you, science, comedian, novel, or whatever through searching fromit. Itis
referred to as of book Concentration Inequalities: A Nonasymptotic Theory of Independence. Y ou can
contribute your knowledge by it. Without leaving behind the printed book, it might add your knowledge and
make a person happier to read. It is most important that, you must aware about publication. It can bring you
from one spot to other place.
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