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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 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 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 applications in the field.
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 experts in 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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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 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 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
applications in the field.
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 experts in 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 a pleasure to read. Beginners as well as experienced scientists will prot equally from it. It will certainly
become one of the standard references in the field. Hilmar Mai, Zentralblatt Math
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Users Review

From reader reviews:

Kenneth Tillman:

Typically the book Concentration Inequalities: A Nonasymptotic Theory of Independence will bring that you
the new experience of reading a new book. The author style to elucidate the idea is very unique. Should you
try to find new book to study, this book very acceptable to you. The book Concentration Inequalities: A
Nonasymptotic Theory of Independence is much recommended to you to learn. You can also get the e-book
from official web site, so you can more easily to read the book.

Hugo Carter:

Reading a book tends to be new life style on this era globalization. With reading you can get a lot of
information that could give you benefit in your life. Having book everyone in this world may share their
idea. Publications can also inspire a lot of people. A lot of author can inspire their reader with their story or
their experience. Not only situation that share in the ebooks. But also they write about advantage about
something that you need case in point. How to get the good score toefl, or how to teach your young ones,
there are many kinds of book that you can get now. The authors in this world always try to improve their
proficiency in writing, they also doing some exploration before they write for their book. One of them is this
Concentration Inequalities: A Nonasymptotic Theory of Independence.



Donald Rivera:

You may spend your free time to read this book this reserve. This Concentration Inequalities: A
Nonasymptotic Theory of Independence is simple to develop you can read it in the recreation area, in the
beach, train as well as soon. If you did not have much space to bring typically the printed book, you can buy
often the e-book. It is make you quicker to read it. You can save often the book in your smart phone. And so
there are a lot of benefits that you will get when you buy this book.

Roxie Gregory:

Beside this particular Concentration Inequalities: A Nonasymptotic Theory of Independence in your phone,
it can give you a way to get closer to the new knowledge or info. The information and the knowledge you
can got here is fresh from your oven so don't always be worry if you feel like an old people live in narrow
small town. It is good thing to have Concentration Inequalities: A Nonasymptotic Theory of Independence
because this book offers for your requirements readable information. Do you often have book but you would
not get what it's facts concerning. Oh come on, that will not happen if you have this with your hand. The
Enjoyable set up here cannot be questionable, including treasuring beautiful island. Techniques you still
want to miss the item? Find this book in addition to read it from currently!
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