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Condition: New. 238 x 158 mm. Language: English . Brand New
Book. Concentration inequalities for functions of independent
random variables is an area of probability theory that has
witnessed a great revolution in the last few decades, and has
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applications in a wide 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
variables then it is concentrated in the sense that with high
‘,:-5 probability, it is close to its expected value. This book offers a

+ .24 22l Aol host of inequalities to illustrate this rich theory in an accessible
way by covering the key developments and applications in the
field. The authors describe the interplay between the
probabilistic structure (independence) and a variety of tools
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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...
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These kinds of ebook is the ideal book readily available. Better then never, though i am quite late in start reading this
one. You may like the way the blogger publish this ebook.
-- Miss Pat O'Keefe Sr.

This book is definitely worth getting. It usually will not price too much. Its been printed in an extremely simple way in
fact it is only right after i finished reading this publication where basically altered me, modify the way i think.
-- Avery Daugherty
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