Chernoff bounds

Notations

X; €1[0,1],i=1,...,n — independent random variables
X =", X

p=EX] =YL, E[X]

de€(0,1)

Multiplicative error bounds (depending on the mean)
PriX > (14 6)u] <e 3 PriX < (1—6)u) < e #?
PriX >R <27%  R>6u
Additive error bounds (symmetric)

Pr(X > pu+6vn], PriX<pu—éyn] < &%

Pr(X >pu+6én], PriX<pu—én] < 2



