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Ingredients

1. Independent stochastic processes Z1, . . . , Zm

I Zi = {Zi(t) : t ∈ T} have common index set T

I EZi(t) well defined for all 1 ≤ i ≤ m and t ∈ T

2. Independent Rademacher (sign) variables ε1, . . . , εm

I P(εi = +1) = P(εi = −1) = 1/2

I Sign variables {εi} independent of processes {Zi}



Symmetrization and Contraction
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Thm (Contraction)

E sup
t∈T

∣∣∣∣∣
m∑
i=1

εi |Zi(t)|

∣∣∣∣∣ ≤ 2E sup
t∈T

∣∣∣∣∣
m∑
i=1

εiZi(t)

∣∣∣∣∣



Key Lemma

Lemma: If L ⊆ Rn is bounded and V1, . . . , Vm ∼ Nn(0, I) are iid then
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