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• suppose:
• f (z1, . . . , zm) real-valued
• changing zi changes f by at most ci
• i.e., ∀z1, . . . , zm, z ′i :∣∣f (z1, . . . , zi , . . . , zm)− f (z1, . . . , z

′
i , . . . , zm)

∣∣ ≤ ci

• Z1, . . . ,Zm independent, not necessarily identical

• then

Pr [ f (Z1, . . . ,Zm) ≥ E[f (Z1, . . . ,Zm)] + ε ] ≤ exp

(
−2ε2∑m
i=1 c

2
i

)

• e.g.: f (Z1, . . . ,Zm) = 1
m

∑m
i=1 Zi [with Zi ∈ [0, 1]]

• then ci = 1/m
• get Hoeffding


