Exponential inequalities in probability theory

Proposition 1 (Hoeffding, 1963). Let X1,..., X, be independent random
variables with a; < X; < b;, and let

then
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Proposition 2. Let X; ~ Bernoulli[p;] for 1 <4 < n be independent, then
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Proposition 3 (Chernoff, 1952). Let X ~ Binomial[n, p|, then
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Proposition 4. Let X ~ Normal[0, 1], then

Prob[X >t] < e=

for t > 0. A
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