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For each constant ¢ > 0, any non-negative integrable random variable Y satisfies the inequalities
0<Y <clyys, foreveryw € so
BY <E{clyy>q} =cPlY >
PlY > ¢] < EY/e, (1)

a result known as Markov’s Inequality. A special case of this arises for Y = |X — u|?, for any
Lo random variable X with mean p and variance 02— by Markov’s inequality,

P[IX —ul >c] =P[|X — p|* > ]
<E|IX — pl?/c?

=a’/c?, (2)
the well-known Chebychev Inequality. The one-sided bound
PIX —u>d <o/ (3)
follows immediately, but one can do better— for any ¢,

PX—pu>c=P[(X—pu+t)>(c+1t)]
o+ 12
(c+1)*

IN

and the optimal ¢t = 0% /c (found by setting the derivative of the logarithm to zero) isn’t quite 0.
With the optimal ¢,

0.2
PX-nzds e

(4)

a slight improvement on Equation (3).

The technique of applying Markov’s inequality with a free parameter (here ¢) and choosing it
optimally can be very powerful; one of the best applications of this idea leads to what are variously
called the Chernoff Bounds or (UNC’s own Wassily) Hoeffding’s Inequality. Here’s a sketch of how
they work.



First, an aside on Kullback-Leibler Divergence. Let F' and G be two probability distributions on
the same set X with F' < G; then the “Kullback-Leibler divergence from F' to G” is defined by

KIF : G] :=Ep [log ggjﬁ;] = /Xlog géjg F(dx),

where as usual F(dzr)/G(dx) denotes the Radon-Nikodym derivative. The K-L divergence may
always be computed using densities with respect to any dominating measure m(dzx) as

= 0M x) m(dx
= [ e 2 pwymia)

a quantity that depends only on the distributions and not on the choice of dominating measure
m(dz). The quantity L[F' : G] is always non-negative, vanishes only if F' and G coincide, and is
easy to compute, so it is often used as a measure of discrepancy between F' and G, even though it
is not a true “distance” meaasure because it is not symmetric in F' and G, and does not satisfy the
triangle inequality. The topology (i.e. measure of “closeness” and hence definition of convergence)
induced by K[Fp, : Fp,] on the parameter space O for a distributional family {Fp} is the same as
the “information metric” topology generated by the Riemannian distance metric' d;(-,-) based on
the Fisher Information I; one can show that

1
K[Fgo : Fgl] = 5(1[(90,91)2

as dy(fp,01) — 0. The K-L divergence from one Bernoulli distribution to another is

K(p:q):=K[Bi(1,p) : Bi(1,q)]
1—p

p
=plogZ + (1 —p)1
pogq+( p)log 7

=plog > + plog?
q q
where we denote p =1 —p and ¢§ =1 — ¢. This vanishes for ¢ = p and, for 0 < ¢ <p < 1, is

- [ o122} [ )

24/p(p—:v)dl‘=2(p—Q)2,

since z(1 —x) < 1/4 for all z € R.

Tn d = 1 dimension, this is d;(6o,01) := ’fegol \/1(0)do

dimensions it is dr(6o, 61) := inf, fol VA (s) I1(0)~(s)ds, where the infimum is over all smooth paths v : [0,1] — ©
with “velocity” 4(s) := dy/ds connecting v(0) = 0o to y(1) = ;.

, where I(0) denotes the Fisher information; in higher



Theorem 1 (Hoeffding). Let {X;} be i.i.d. random variables taking values in the unit interval
[0, 1], with mean . Then for allc >0 withp=p+c <1,

P[Xn_ﬂz C] Se—nK(p:M) <e_2"02,

Proof. Set S, := .. X; and let t > 0. Then by Markov’s inequality applied to Y = e/

i<n
P[X, — pu > ] < Ee!Snentlite)
[EetXl]ne—ntp

< [a 4+ pel]"e P since !X < (1—X) + X e by convexity

= [pe™"? + pe' 7|
with fi := 1 — p. Using logarithms and derivatives again, one discovers that the minimum over all
t > 0 is attained where e’ = ;—Z, so [+ pe'] = i/p and:

PIX,—pu>d< [/‘p "_‘p] — e~ nplog(p/p)—nplog(p/ft) — —nK(p:p)

PP pP
a
Applying the same result to (1 — X;) and summing gives the two-sided bound
PlI X, —p| > < 2 K Wn) < ge=2n e (5)

This is much stronger than (for example) Chebychev’s inequality
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P[’Xn_,u‘ EC] Sm

because it shrinks geometrically in n; by the Borel-Cantelli Lemma it leads immediately to a version
of the strong law of large numbers (SLLN)

P[Xn - N] =1,

for example, while Chebychev can only get the weak LLN P[\Xn — pul > e] — 0. Of course,
Hoeffding’s inequality requires {X;} to be bounded, while Chebychev doesn’t, but the bounds
don’t have to be zero and one. If, say, a < Y; < b with probability one, then apply Hoeffding’s
inequality to X; := (Y; — a)/(b — a) to find:

% _ % H—a c —2nc?/(b—a)?
PlY, —n>c=P|X, — > <
Ty > T (0
(with a similar two-sided version). The {Y;} don’t even have to be identically distributed— inde-
pendence and boundedness are enough. If they satisfy a; < Y; < b; for each i, then

PIVr — pn 2 ] < ¢ 206 Tizy b’ ©

where ji,, = EY}, is the average mean + > i<n E[Yil.

n
Hoeffding proved this improvement on Chebychev’s inequality (at UNC) in 1963. It is closely related
to the earlier Azuma’s inequality (1967), Chernoff bounds (1952), and Bernstein’s inequality
(1937). In modern probability theory the distribution measure for Y, is said to be concentrated
near u, making this one of the first of the now popular “concentration inequalities.”



