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We will show, through results obtained in collaboratiton with Ilaria Giulini and
Gautier Appert, how PAC-Bayesian bounds can be used as an alternative to other
methods to prove concentration inequalities and complexity bounds. We will take
the example of the robust estimation of the mean of a random vector. We will then
discuss the problem of vector quantization according to a robust modification of
the k-means loss function.
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