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ABSTRACT. The paper reexamines an argument by Talagrand
that leads to a remarkable exponential tail bound for the con-
centration of probability near a set. The main novelty is the
replacement of a mysterious calculus inequality by an appli-
cation of Jensen’s inequality.

1. INTRODUCTION

Let X be a set equipped with a sigma-field A. For each vector w =
(w1, . . . , wn) in R

n
+, the weighted Hamming distance between two vectors

x = (x1, . . . , xn) and y = (y1, . . . , yn), in X n is defined as
Talagrand (1995, Section 4.1) proved a remarkable concentration inequal-

ity for
such as those based on the tensorization, as in Ledoux (1996), Boucheron,

Lugosi, and Massart (2000), Massart (2003), and Lugosi (2003).
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