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ABSTRACT 

This lecture will cover basic concentration inequalities, e.g., Markov inequality, Chebyshev inequality, and Chernoff 
bound. With these tools, this lecture aims to formally introduce and prove the (weak) law of large numbers, which states 
that the average results obtained from a large number of trials should be close to its expected value. I will conclude the 
lecture with applications and comparisons of the concentration inequalities we discussed. 
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