
0.1 Ñèììåòðèçàöèÿ (Symmetrization)

Äîãîâîðèìñÿ, ÷òî â ñëó÷àå èñïîëüçîâàíèÿ âåðõíåãî èíäåêñà ó âûáîðîê, îí áóäåò

îáîçíà÷àòü èõ ìîùíîñòü. Âåðõíèé èíäåêñ äëÿ óïðîùåíèÿ ïîíèìàíèÿ ïîçæå áóäåì

îïóñêàòü.
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Òåïåðü îöåíèì ñâåðõó ìàòåìàòè÷åñêîå îæèäàíèå ðàâíîìåðíîãî óêëîíåíèÿ ýìïèðè-

÷åñêîé îøèáêè îò äåéñòâèòåëüíîé îøèáêè ïðè ℓ = k:
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0.2 Êîíöåíòðàöèÿ ìåðû (concentration)

Òåîðåìà 0.1 (McDiarmid's inequality). Ïóñòü ôóíêöèÿ g : X = (X1, . . . , Xℓ) → R

óäîâëåòâîðÿåò óñëîâèþ îãðàíè÷åííûõ ñóìì ñ êîíñòàíòàìè c1, . . . , cℓ. Òîãäà
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Ïðèìåíèì ýòó òåîðåìó ê ñëó÷àéíîé âåëè÷èíå Q(X, F ) − R(X, F ), êîòîðàÿ óäî-
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Ïîëó÷èì ñëåäóþùåå óòâåðæäåíèå:
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Äîêàçàòåëüñòâî. Ñ âåðîÿòíîñòüþ íå ìåíüøå 1 − δ
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