Class 16

Practice with Azuma-Hoeffding bound
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Vertex exposure martingale
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Applying Azuma-Hoeftding
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Edge exposure martingale
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Gambling Game
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Setting up a martingale
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Azuma-Hoeftding
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What if the strategy is randomized?
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Recap

* We got some practice applying Azuma-Hoeffding.

* General trend:
* If you are looking at the Doob martingale for some r.v. A w/r/t X4, X5, ...
* and A doesn’t depend too much on any one of the X;s
* then Azuma-Hoeffding does well



