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Un-Expected Bernstein 

• Learn a classifier                  from i.i.d. training 

data 𝑍𝑛 = 𝑋2, 𝑌2 , … 𝑋𝑛, 𝑌𝑛 ∼ 𝑃

• PAC-Bayes bound (McAllester ’98): Error you make 

on future data bounded, with high probability, by error 

on training data plus complexity term:
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