



































































































































Chernoff Bounds 15 859N

Matrix Chernoff Bds
2 26 21

We start with simple CB

Simple CB X Xu are iid 0 1 RVS

with El Xi P X EX EH µ pin
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1 The proof uses Laplace Transform
2 Markov inquality
Markov
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Pr x em Pr extent ex is

ex is strictly increasing
tm
E etX Markov

Markov
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Note not true if Xi matries
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independence of Xi's
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Thus Pr IX m I e
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Taylor Series ftp.fnfi x 4
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Lets do some examples 7
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