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Ingredients

1. Independent stochastic processes Z1,...,Zm
> Z; ={Z;(t) : t € T} have common index set T’

> EZ;(t) welldefined forall1 <i<mandteT

2. Independent Rademacher (sign) variables 1, ...,em
> Pei=+1)=P(g; = —-1)=1/2

> Sign variables {¢;} independent of processes {Z;}



Symmetrization and Contraction

Thm (Symmetrization)

m m
Esup | (Zi(t) —EZi(t)| < 2Esup|> e Zi(t)
teT i—1 i=1
Thm (Contraction)
E sup €i|Zi( < 2Esup e Z;i(t
sup z | sup ; 2t




Key Lemma

Lemma: If L C R™ is bounded and Vi, ..., Vi, ~ Ny, (0, ) are iid then

%gj = 2l
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< —Esup [(u, V)|
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