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New Concentration Inequalities for CVaR



Concentration Inequalities for CVaR

• Theorem 5: Our lower bound is a strict improvement on Brown’s if 
𝑛𝑛 > 3.

• Empirical Results: Our bounds are significant improvements on 
Brown’s.

• Drawbacks:
• Our inequalities are not in as neat of a form
• Our inequalities have the same asymptotic rates as Brown’s
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