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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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From reader reviews:

Cheryl Fenske:

In this 21st century, people become competitive in every single way. By being competitive currently, people
have do something to make all of them survives, being in the middle of often the crowded place and notice
by simply surrounding. One thing that sometimes many people have underestimated the idea for a while is
reading. Yeah, by reading a publication your ability to survive increase then having chance to stand up than
other is high. For you who want to start reading any book, we give you this specific Concentration
Inequalities: A Nonasymptotic Theory of Independence book as starter and daily reading e-book. Why,
because this book is greater than just a book.

Amanda Despain:

Spent a free time to be fun activity to complete! A lot of people spent their spare time with their family, or
their friends. Usually they doing activity like watching television, going to beach, or picnic inside park. They
actually doing same task every week. Do you feel it? Do you want to something different to fill your current
free time/ holiday? Might be reading a book might be option to fill your free time/ holiday. The first thing
that you ask may be what kinds of reserve that you should read. If you want to consider look for book, may
be the reserve untitled Concentration Inequalities: A Nonasymptotic Theory of Independence can be
excellent book to read. May be it may be best activity to you.

Essie Ryan:

Is it anyone who having spare time after that spend it whole day by means of watching television programs
or just laying on the bed? Do you need something new? This Concentration Inequalities: A Nonasymptotic
Theory of Independence can be the solution, oh how comes? The new book you know. You are consequently
out of date, spending your extra time by reading in this brand-new era is common not a nerd activity. So
what these ebooks have than the others?

John Singletary:

In this era which is the greater man or woman or who has ability in doing something more are more valuable
than other. Do you want to become certainly one of it? It is just simple strategy to have that. What you have
to do is just spending your time not very much but quite enough to possess a look at some books. Among the
books in the top collection in your reading list is usually Concentration Inequalities: A Nonasymptotic
Theory of Independence. This book and that is qualified as The Hungry Inclines can get you closer in turning
out to be precious person. By looking upwards and review this publication you can get many advantages.
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