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Bin(n, p)

Do n trials Xi , each independent with probability p of success.

The number of successes Sn is the same as Bin(n, p) discussed earlier.

Let An = Sn/n be the fraction of successes.
We have

E[Xi ] = p, Var(Xi ) = p(1− p) = pq

and
E[An] = p, Var(An) =

pq

n
.

Then
P(|An − p| ≥ ε) ≤ pq

nε2
.




