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Introduction

What is the maximum level a certain river is likely to reach over the next
25 years? (Having experienced three times a few feet of water in my house,
I feel a keen personal interest in this question.) There are many questions of
the same nature: what is the likely magnitude of the strongest earthquake to
occur during the life of a planned building, or the speed of the strongest wind
a suspension bridge will have to stand? All these situations can be modeled
in the same manner. The value X; of the quantity of interest (be it water
level or speed of wind) at time ¢ is a random variable. What can be said
about the maximum value of X; over a certain range of t?

A collection of random variables (X3), where ¢ belongs to a certain index
set T, is called a stochastic process, and the topic of this book is the study
of the supremum of certain stochastic processes, and more precisely to find
upper and lower bounds for the quantity

Esup X; . (0.1)
teT
Since T" might be uncountable, some care has to be taken to define this
quantity. For any reasonable definition of Esup;c X; we have
Esup X; =sup{Esup X, ; FF C T, F finite} , (0.2)
teT teF
an equality that we will take as the definition of the quantity Esup,cr X;.
Thus, the crucial case for the estimation of the quantity (0.1) is the case
where T is finite, an observation that should stress that this book is mostly
about inequalities.

The most important random variables (r.v.) are arguably Gaussian r.v.
The study of conditions under which Gaussian processes are bounded (i.e.
the quantity (0.1) is finite) goes back at least to Kolmogorov. The celebrated
Kolmogorov conditions for the boundedness of a stochastic process are still
useful today, but they are far from being necessary and sufficient. The un-
derstanding of Gaussian processes was long delayed by the fact that in the
most immediate examples the index set is a subset of R or R™ and that the
temptation to use the special structure of this index set is nearly irresistible.
Probably the single most important conceptual progress about Gaussian pro-
cesses is the realization, in the late sixties, that the boundedness of a (cen-
tered) Gaussian process is determined by the structure of the metric space



2 Introduction
(T, d), where the distance d is given by
(s, 1) = (E(X, — X212 (0.3)

In 1967, R. Dudley obtained a sharp sufficient condition for the boundedness
of a Gaussian process, the so-called Dudley entropy condition. It is based on
the fact that, for a Gaussian process,

u2
P(|Xs — X¢| > u) <2 - . 4
Yu >0, P(| X, > u) < exp( 2d(5,t)2) (0.4)

Dudley’s condition is however not necessary. A few years later, X. Fernique
(building on earlier ideas of C. Preston) introduced a condition based on
the use of a new tool called majorizing measures. Fernique’s condition is
weaker than Dudley’s, and Fernique conjectured that his condition was in
fact necessary. Gilles Pisier suggested in 1983 that I should work on this
conjecture, and kept goading me until I proved it in 1985, obtaining thus a
necessary and sufficient condition for the boundedness of a Gaussian process,
or equivalently, upper and lower bounds of the same order for the quantity
(0.1) in terms of the structure of the metric space (7, d). A few years of
great excitement followed this discovery, during which I proved a number
of extensions of this result, or of parts of it, to other classes of processes.
I was excited because I liked (and still like) these results. Unfortunately, I
was about the only one to get excited. Part of the reason is that Fernique’s
concept of majorizing measures is very difficult to grasp at the beginning,
and was consequently dismissed by the main body of probabilists as a mere
curiosity. (I must admit that I did have a terrible time myself to understand
it.)

In 2000, while discussing one of the open problems of this book with K.
Ball (be he blessed for his interest in it) I discovered that one could replace
majorizing measures by a suitable variation on the usual chaining arguments,
a variation that is moreover totally natural. That this was not discovered
much earlier is a striking illustration of the inefficiency of the human brain
(and of mine in particular). This new approach not only removes the psy-
chological obstacle of having to understand the somewhat disturbing idea of
majorizing measures, it also removes a number of technicalities, and allows
one to give significantly shorter proofs. I thus felt the time had come to make
a new exposition of my body of work on lower and upper bounds for stochas-
tic processes. The feeling that, this time, the approach was possibly (and
even probably) the correct one gave me the energy to rework all the proofs.
For several of the most striking results, such as Shor’s matching theorem,
the decomposition theorem for infinitely divisible processes, and Bourgain’s
solution of the A, problem, the proofs given here are at least three times
shorter than the previously published proofs.

Beside enjoying myself immensely and giving others a chance to under-
stand the results presented here (and even possibly to get excited about them)
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a main objective of this book is to point out several problems that remain
open. Of course opinions differ as to what constitutes an important prob-
lem, but I like those presented here. One of them deals with the geometry of
Hilbert space, a topic that can hardly be dismissed as exotic. I stated only
the problems that I find really interesting. Possibly they are challenging. At
least, I made every effort to make progress on them. A significant part of
the material of the book was discovered while trying to solve the “Bernoulli
problem” of Chapter 4. I have spent many years thinking to that problem,
and will be glad to offer a prize of $ 5000 for a positive solution of it. A
smaller prize of § 1000 is offered for a positive solution of the possibly even
more important problem raised at the end of chapter 5. The smaller amount
simply reflects the fact that I have spent less time on this question than on
the Bernoulli problem. It is of course advisable to claim these prizes before
I am too senile to understand the solution, for there will be no guarantee of
payment afterwards. (Cash awards will also be given for a negative solution
of any of these two problems, the amount depending on the beauty of the
solution.)

It is my pleasure to thank the Ohio State University and the National
Science Foundation for supporting the typing of this book, and making its
publication possible.

I must apologize for the countless inaccuracies and mistakes, small or big,
that this book is bound to contain despite all the efforts made to remove
them. I was very much helped in this endeavor by a number of colleagues,
and in particular by A. Hanen and R. Latala, who read the entire book. Of
course, all the remaining mistakes are my sole responsibility.

In conclusion, a bit of wisdom. I think that I finally discovered a foolproof
way to ensure that the writing of a book of this size be a delightful and easy
experience. Just write a 600 page book first!



1 Overview and Basic Facts

1.1 Overview of the Book

This section will describe the philosophy underlying this book, and some of
its highlights. This will be done using words rather than formulas, so that
the description is necessarily imprecise, and is only intended to provide some
insight in our point of view.

The practitioner of stochastic processes is likely to be struggling at any
given time with his favorite model of the moment, a model that will typically
involve a rather rich and complicated structure. There is a near infinite supply
of such models. Fashions come and go, and the importance with which we
view any specific model is likely to strongly vary over time.

The first advice the author received from his advisor Gustave Choquet
was as follows: Always consider a problem under the minimum structure in
which it makes sense. This advice will probably be as fruitful in the future as
it has been in the past, and it has strongly influenced this work. By following
it, one is naturally led to the study of problems with a kind of minimal and
intrinsic structure. Besides the fact that it is much easier to find the crux
of the matter in a simple structure than in a complicated one, there are not
so many really basic structures, so one can hope that they will remain of
interest for a very long time. This book is devoted to the study of a few of
these structures.

It is of course very nice to enjoy the feeling, real or imaginary, that one
is studying structures that might be of intrinsic importance, but the suc-
cess of the approach of studying “minimal structures” has ultimately to be
judged by the results it obtains. It is a fact of life that general principles
are, more often than not, insufficient to answer specific questions. Still, as
we will demonstrate, they are able to explain in complete detail a number of
fascinating and very deep facts.

The most important question considered in the book is the boundedness of
Gaussian processes. As we already noticed, the intrinsic distance (0.3) points
to the fact that the relevant object is the metric space (T, d) where T is the
index set. This metric space is far from being arbitrary, since it is isometric
to a subset of a Hilbert space. (By its very nature, this introduction is going
to contain many statements, like the previous one, that might or might not
look obvious to the reader, depending on his background. The best way to
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obtain complete clarification about these statements is to start reading from
the next section on.) It turns out, quite surprisingly, that it is much better
to forget this specificity of the metric space (T, d) and to just think of it as
a general metric space. Since there is only so much one can do with a bare
metric space structure, nothing can get really complicated then.

In Section 1.2 we explain the basic idea, how to get a sharp upper bound
on a process satisfying the increment condition (0.4) through the “generic
chaining”. This simple bound involves only the structure of the metric space
(T, d). The author feels that this result requires less energy than most books
spend e.g. to prove the continuity of Brownian motion by weaker methods.
Yet, it turns out to be the very best result possible. A convenient way to use
the generic chaining bound is through sequences of partitions of the metric
space (T,d), and in Section 1.3 we learn how to construct these partitions.
This is the core result in the direction of lower bounds. This construction
takes place in a general metric space, and while it is definitely non-trivial,
it is not very complicated either. The reader who has never thought about
metric spaces might disagree with this latter statement, so the best action
to take in that case is simply to skip this proof and to judge the efficiency of
the approach by the subsequent results.

In Section 2.1 we give the first application of the general tools of Chap-
ter 1, the characterization of sample-boundedness of Gaussian processes.
Gaussian processes are deeply related to the geometry of Hilbert space, and a
number of basic questions in this direction remain unanswered. In Section 2.2,
we investigate ellipsoids of a Hilbert space, and we explain why their struc-
ture as metric spaces (with the distance induced by the entire space) is not
trivial from the point of view of Gaussian processes. Ellipsoids will play a
basic role in Chapter 3.

It is natural to expect that this understanding of Gaussian processes will
yield information on processes that are conditionally Gaussian. It turns out
that p-stable processes, an important class of processes, are conditionally
Gaussian, and in Section 2.3 we provide lower bounds for such processes.
These bounds are the best possible of their type. Essentially more general
(but more difficult) results are proved later in Chapter 5 for infinitely divisible
processes. Another natural class of processes that are conditionally Gaussian
are order 2 Gaussian chaos (these are essentially second degree polynomials
of Gaussian r.v.). It seems at present a hopelessly difficult task to give lower
and upper bounds of the same order for these processes, but in Section 2.5 we
obtain a number of results in the right direction. The results of Section 2.5
are not used in the sequel.

In Section 2.6 we investigate the structure of subsets of the classical Ba-
nach space L?(u) from different points of view. Interpolation is the basic
idea, in the sense that a generic subset U can be obtained by interpolation
between two sets, each of which having in some respect a simpler structure
than the set U itself. In particular, for one of the pieces of the decomposition,
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we achieve control not only in the L2 norm, but also in the L> norm, and this
is very helpful to use Bernstein’s inequality. The results of this section are
abstract and somewhat technical, but are very useful in the long range. They
are however not needed at all for Chapter 3, and it is advised that the casual
reader jumps directly to this chapter at this point. Section 2.7 investigates
on which classes of functions the empirical process behaves uniformly well,
“with the convergence speed of the central limit theorem”. The “geometry”
of such classes can be described to a large extent in full generality. We then
give a sharp version of Ossiander’s bracketing theorem, a practical criteria to
control the empirical process uniformly on a class of functions.

Chapter 3 is completely independent of the material of the last four sec-
tions of Chapter 2. It is devoted to matchings, or, equivalently, to the problem
of understanding precisely how far IV points independently and uniformly dis-
tributed in the unit square are from being “evenly spread”. This is measured
by the “cost” of pairing (=matching) these points with N fixed points that
are very uniformly spread, for various notions of cost. The results of this
chapter illustrate particularly well the benefits of an abstract point of view:
we are able to trace some deep results about a simple concrete structure back
to the geometry of ellipsoids. In the first section of the chapter, we investi-
gate further the structure of ellipsoids as metric spaces. The philosophy of
the main result, the Ellipsoid Theorem, is that an ellipsoid is in some sense
somewhat smaller that what one might think at first. This is due to the fact
that an ellipsoid is sufficiently convex, and that, somehow, it gets “thinner”
when one gets away from its center. For the reader willing to accept this
result without proof, only Section 1.2 is required reading for this chapter.
The Ellipsoid Theorem is a special case of a more general result (with the
same proof) about the structure of sufficiently convex bodies, that will have
important applications in Chapter 6. In Section 3.3 we investigate the sit-
uation where the cost of a matching is measured by the average distance
between paired points. We prove the result of Ajtai, Komlés, Tusnady, that
the expected cost of an optimal matching is at most L+/log N/ VN where
L is a number. In Section 3.4 we investigate the situation where the cost
of a matching is measured instead by the maximal distance between paired
points. We prove the theorem of Leighton and Shor that the expected cost
of a matching is at most L(log N)3/*/v/N. The Ellipsoid Theorem explains
the occurrence of these fractional powers of log in a transparent way. In both
situations, the link with ellipsoids is obtained by parameterizing a suitable
class of function by an ellipsoid using Fourier transforms. In Section 3.5 we
prove (an extension of) a deep improvement of the Ajtai, Komlds, Tusnady
theorem due to P. Shor. To prove this result, the Ellipsoid Theorem is no
longer sufficient. The arguments we use instead are not fully satisfactory,
and the best conceivable matching theorem, that would encompass all the
results of this chapter, and much more, remains as a challenging problem,
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“the ultimate matching conjecture”. With the exception of Section 3.1, the
results of Chapter 3 are not connected to any subsequent result of the book.
In Chapter 4 we investigate Bernoulli processes, where the individual
random variables X; are linear combination of independent random signs.
Random signs are obviously important r.v., and occur frequently in connec-
tion with “symmetrization procedures”, a very useful tool. Each Bernoulli
process is associated with a Gaussian process in a canonical manner, when
one replaces the random signs by independent standard Gaussian r.v. The
Bernoulli process has better tails than the corresponding Gaussian process (it
is “subgaussian”) and is bounded whenever the Gaussian process is bounded.
There is however a completely different reason for which a Bernoulli process
might be bounded, namely that the sum of the absolute values of the coeffi-
cients of the random signs remain bounded independently of the index ¢. A
natural question is then to decide whether these two extreme situations are
the only reasons why a Bernoulli process can be bounded, in the sense that a
suitable “mixture” of them occurs in every bounded Bernoulli process. This
is the yet unsolved “Bernoulli Conjecture”. In Chapter 4 we develop tools
to study Bernoulli processes, and give partial positive results in the direc-
tion of the Bernoulli Conjecture. These partial results fall far short of solving
this conjecture, but are sufficient to obtain striking applications to infinitely
divisible processes in Chapter 5 and to Banach spaces in Chapter 6.

Up to this point we have studied special processes: Gaussian, p-stable,
Gaussian chaos, Bernoulli. These share the property that they are built on
r.v. that have tails which can be well described with one or two parameters,
such as in (0.4). More often a good description of the tail of a r.v. requires
an entire sequence of parameters. Chapter 5 studies certain processes based
on such r.v. In this case, the natural underlying structure is not a metric
space, but a space equipped with a suitable family of distances. Once one has
survived the initial surprise of this new idea, it is very pleasant to realize that
the tools of Section 1.3 can be extended to this setting. This is the purpose of
Section 5.1. In Section 5.2 we apply these tools to the situation of “canonical
process” where the r.v. X; are linear combinations of independent copies of
symmetric r.v. with density proportional to exp(—|z|*) where a > 1. The
material of this section is independent of the rest of Chapter 5, which is de-
voted to infinitely divisible processes. These processes are studied in a much
more general setting than what mainstream probability theory has yet inves-
tigated. (There is no assumption of stationarity of increments of any kind;
the processes are actually indexed by an abstract set.) The main tool there is
the Rosinski representation, that makes infinitely divisible processes appear
as conditionally Bernoulli processes. (Unfortunately they do not seem to be
conditionally Gaussian.) By using the tools of Chapter 4, for a large class of
these processes, we are able to prove lower bounds that extend those given
in Section 2.3 for p-stable process, and perhaps more importantly, to prove
a general decomposition theorem showing that each bounded process in this
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class naturally decomposes into two parts, each of which is bounded for a
rather obvious reason. We then give a sharp version of a “bracketing theo-
rem”, in the spirit of Ossiander’s theorem of Chapter 2, a practical method
to control infinitely divisible processes in great generality.

Chapter 6 gives applications to Banach space theory. The sections of this
Chapter are largely independent of each other, and the link between them
is mostly that they all reflect past interests of the author. The results of
this chapter do not use those of Chapter 5. In Section 6.1, we study the
cotype of operators from ¢%7 into a Banach space. In Section 6.2, we prove a
new comparison principle between Rademacher (=Bernoulli) and Gaussian
averages of vectors in a finite dimensional Banach space, and we use it to
compute the Rademacher cotype-2 of a finite dimensional space using only
a few vectors. In Section 6.3 we study the norm of the restriction of an
operator from (%, to the subspace generated by a randomly chosen small
proportion of the coordinate vectors, and in Section 6.4 we use these results
to obtain a sharpened version of the celebrated results of J. Bourgain on
the A, problem. A pretty recent theorem of G. Schechtman concludes this
chapter in Section 6.5.

1.2 The Generic Chaining

In this section we consider a metric space (T,d) and a process (Xi)ier
that satisfies the increment condition (0.4). We want to find bounds for
Esup,cp X; depending on the structure of the metric space (7, d). We will
always assume that

Vte T,EX,=0. (1.1)

Thus, given any tg in T', we have

ESllp Xt = ESU.p(Xt — Xto) . (12)
teT teT
The latter form has the advantage that we now seek estimates for the ex-
pectation of the non-negative random variable (r.v.) Y = sup,cp(X; — Xy,).
Then,

EY = / PY > u)du. (1.3)
0
Thus we look for bounds of
P(sup(X; — X4o) > u) . (1.4)
teT

We will assume that T is finite, which, as explained, does not decrease gen-
erality. The first bound that comes to mind is
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P(sup(X; — Xy) > u) <> P(Xi — Xip > u) . (1.5)
teT teT

This bound is going to be effective if the variables X; — X;, are rather un-
correlated (and if there are not too many of them). But it is a disaster if the
variables (X;)ier are nearly identical. Thus it seems a good idea to regroup
those variables X; that are nearly identical. To do this, we consider a subset
Ty of T, and for ¢t in T we consider a point 71 (t) in T3, which we can think
of as a (first) approximation of t. The elements of T' to which correspond the
same point 71 (t) are, at this level of approximation, considered as identical.
We then write

X — Xto = X; — Xﬂrl(t) =+ Xﬂ'1(t) — Xto . (16)

The idea is that it will be effective to use (1.5) on the variables X ;) — Xy,
because there are not too many of them, and they are rather different. On
the other hand, since 71 (¢) is an approximation of ¢, the variables X; — X «)
are “smaller” than the original variables X; — X;,, so that their supremum
should be easier to handle. The procedure will then be iterated.

Let us set up the general procedure. For n > 0, we consider a subset T;,
of T, and for t € T we consider 7, (t) in T,,. (The idea is of course that the
points 7, (t) are successive approximations of ¢.) We assume that T consists
of a single element tg, so that my(¢t) = tg for each ¢t in T. The fundamental
relation is

Xe — Xto = Z(X‘ﬂ'n(t) - Xﬂn71(t)) ’ (17)

n>1

that holds provided we arrange that m,(t) = t for n large enough, in which
case the series is actually a finite sum. Relation (1.7) decomposes the incre-
ments of the process X; — X, along the “chain” (m, (£))n>0-

It will be convenient to control the set T}, through its cardinality, with

cardT,, < N, (1.8)

where
No=1;N,=2% if n>1. (1.9)

The notation (1.9) will be used throughout the book.
Since 7, (t) approximates ¢, it is natural to assume that

d(t, (1) = d(t. 7)) = inf d(t,s). (1.10)

Using (0.4) we get that for v > 0 we have
P(1X (1) — X (B)] > w2 2d (1 (t), Tn1(t)) < 2exp(—u?2").

The number of possible pairs (m,(t), 7,—1(¢t)) is bounded by card T, -
cardTy—1 < NpyNp—1 < Npjq = 22" Thus, if we denote by 2, the event
defined by
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Vn > 1 y Vta |X7rn(t) - Xﬂ'n,l(t)| < UQn/Qd(ﬂ-n(t)a 71-n—l(t)) ’

we see that »
P(25) <p(u) =Y _2-2%"" exp(-u’2"). (1.11)

n>1

When §2,, occurs, we see from (1.7) that

Xy = Xip| S ud 2" 2d(mn (1), ma (1)

n>1

so that we have

sup |Xt — Xt0| S uS
teT

where

S = sup Z 2n/2d(ﬂ-n (t), 7T-n—l(t)) ’
teT 257

and thus we have

P(sup | X; — Xyo| > uS) < p(u).
teT

Writing u22" > u?/2 + 22"~ > 42/2 + 271 for u > 2, we see that for
u > 2 we have p(u) < Lexp(—u?/2). Here, as well as in the entire book, L
denotes a universal constant, not necessarily the same at each occurrence.
Thus, using (1.3) and keeping in mind that the integrand is < 1 we get

Esup Xy < LS.

teT

Using the triangle inequality and (1.3) we see that

(T (t), ma—1(t)) < d(
(

so that S < Lsupyer 2,50 2"/2d(t,T,), and we have proved that

d(t, 7o (1)) + d(t, Tn_1(t))
d(t,

< n
< Tn) +d(t7Tn71)a

Esup X; < Lsup »_ 2"/%d(t,T,). (1.12)
teT >0

Now, how do we construct the sets 75,7 The traditional method chooses
them so that
supd(t, T,)
t

is as small as possible for cardT,, < IN,,, where of course

d(t,T,) = inf d(t,s) .

seTy

Thus we define
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en(T) = infsupd(¢,T,), (1.13)
t

where the infimum is taken over all subsets T, of T with cardT, < N,.

(Since here T is finite, the infimum is actually a minimum.) This definition

is convenient for our purposes. It is unfortunately not consistent with the

conventions of Operator Theory, that denotes by ean what we denote by e,,.
It is good to observe that (since No = 1),

A(T
1 < eo(r) < ). (1.14)
Here and in the sequel, A(T') denotes the diameter of T,
A(T) = sup d(t1,t2) . (1.15)

t1,t2€T

When there is need to make clear which distance we use in the definition of
the diameter, we will write A(T, d) rather than A(T).

Let us then choose for each n a subset T, of T' with cardT,, < N,, and
en(T) = sup,ep d(t, Tp,). Since d(t,T,) < e, (T), for each t, we see that from
(1.12) we have proved the following.

Proposition 1.2.1. (Dudley’s entropy bound [7]) Under the increment con-
dition (0.4), we have

EsupX; < LY 2"/2¢,(T). (1.16)

teT "0
This bound was proved only when T is finite, but using (0.2) it also
extends to the case where T is infinite, as is shown by the following easy fact.
Lemma 1.2.2. If U is a subset of T, we have e, (U) < 2e,(T).

Proof. Indeed, if a > e,(T), one can cover T by N, balls for d of radius a,
and the intersections of these balls with U are of diameter < 2a, so U can be
covered by N, balls in U of radius 2a. O

The reader already familiar with Dudley’s entropy bound might not rec-
ognize it. Usually this bound is formulated using covering numbers. The cov-
ering number N(7,d, ¢) is defined as the smallest integer N such that one
can find a subset F' of T, with card F' < N and

VieT, d(t, F)<e.

Thus
en(T) =inf{e; N(T,d,e) < N,},
and
e<en(T)= N(T,d,e) > N,
= N(T,d,e) >1+ N, .
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So we have

€n (T)

Viog(1 4+ Ny)(en(T) — eni1(T)) < / - Viog N(T, d, €)de .

Since log(1 + N,,) > 2™log 2 for n > 0, summation over n > 0 yields

eo(T)
Viog2) " 22 (en(T) = €1 (T)) < VIog N(T,d,e)de.  (1.17)

n>0 0

Now,

S22 (en(T) — enia(T)) = 3 226, () — 3 20D/, (7)

n>0 n>0 n>1

> (1 - ;2) > 2M e, (T),

n>0

so (1.17) yields

> 2n2e,(T) gL/ Viog N(T,d, €)de,
0

n>0

and hence Dudley’s bound in the familiar form

Esup X, < L/ Viog N(T,d, €) de . (1.18)
teT 0

Of course, since log 1 = 0, the integral is in fact over 1 < e < A(T).
We leave as an exercise the proof of the fact that

/ VIog N(T,d,e)de < LY 2"2,(T),
0

n>0

showing that (1.16) is not an improvement over (1.18).

We can however notice that the bound (1.12) seems genuinely better than
the bound (1.16) because when going from (1.12) to (1.16) we have used the
inequality

sup Z 2”/2d(t, T,) < Z 2"/2 qup d(t, Ty) .

teT 155 >0 teT

The bound (1.12) is the central idea of this work. Of course the fact that
it appears now so naturally does not reflect the history of the subject, but
rather that the proper approach is being used. When using this bound, we
will choose the sets T, in order to minimize the right-hand side of (1.12)
instead of choosing them as in (1.13).
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While at first one might think that (1.12) is not much of an improvement
over (1.16), its importance arises from the fact that, as will be demonstrated
later, in many cases it is essentially the best possible bound for Esup,c X;.

It turns out that the idea behind the bound (1.12) admits a more conve-
nient formulation.

Definition 1.2.3. Given a set T an admissible sequence is an increasing
sequence (Ay) of partitions of T such that card A, < N,,.

By increasing sequence of partitions we mean that every set of A, is
contained in a set of A,,. Throughout the book we denote by A,,(t) the unique
element of A,, that contains ¢.

Theorem 1.2.4. (The generic chaining bound). Under the increment con-
dition (0.4) (and if EX; = 0) for each admissible sequence we have

Esup X; < Lsup Y 2" A(A,(t)) . (1.19)
teT teT n>0

Here of course, as always, A(A,(t)) is the diameter of A,,(¢).
Proof. We can assume 7T finite. We construct a subset T;, of T" by taking
exactly one point in each set A of A,. We define 7, (t) by

T, N An(t) = {7T7L(t)} .

Then, since ¢, m,(t) € A,(t) for n > 0, we have d(t,m,(t)) < A(A,(t)) and
the result follows from (1.12). O

Definition 1.2.5. Given o > 0, and a metric space (T, d) (that need not be
finite) we define

Ya(T, d) = inf sup Z 2V A(An (1)),
t n>0

where the infimum is taken over all admissible sequences.

It is good to observe that since Ag(t) = T we have v,(T,d) > A(T). An
immediate consequence of Theorem 1.2.4 is as follows.

Theorem 1.2.6. Under (0.4) and (1.1) we have

Esup X; < Lyo(T,d) . (1.20)
teT

Of course to make this of interest we must learn how to control v, (7, d),
i.e. we must learn how to construct admissible sequences, a topic that we will
first address in Section 1.3.

The following theorem applies to processes that satisfy a weaker bound
than (0.4). It will be used many times.
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Theorem 1.2.7. Consider a set T provided with two distances di and ds.
Consider a process (Xi)ier that satisfies EXy =0 and

Vs, teT,Vu>0, (1.21)
P(|Xs — Xt| > u) < 2exp (— min (dz(u:,t)Z’ dﬂi,t))) .
Then

E sup |Xs — X¢| < L(n(T,d1) + (T, ds2)) . (1.22)
s,teT

Proof. We denote by A;(A) the diameter of the set A for d;. We consider
an admissible sequence (B;,)n>0 such that

VEET, > 2"A1(Bu(t) < 2n(T,dy) (1.23)
n>0

and an admissible sequence (Cy,)n>0 such that

VEET, Y 22 Ay(Cn(t)) < 2v2(T) d2) - (1.24)

n>0

Of course here B, (t) is the unique element of B, that contains ¢ (etc.). We
define partitions A,, of T as follows. We set Ay = {T'}, and, for n > 1, we
define A,, as the partition generated by B, _1 and C,_1, that is the partition
that consists of the sets BNC for B € B,_1 and C € C,,_1. Thus

card A4,, < Nﬁ_l < N,,

and the sequence (A,,) is admissible. Let us define 7, (t) as in the proof of
Theorem 1.2.4. From (1.21) we see that, given u > 1, we have

P(1Xn, () = Xy s0)] = (2 (o (8), w01 (1)) + 2772y (o (8), 1 (1)) )
< 2exp(—u2™), (1.25)
so that, proceeding as in (1.11), with probability > 1 — L exp(—u) we have

vn : vt 7 |X7rn(t) — Xﬂ'nfl(t)| S U(2"d1(7'rn(t)77rnfl(t))
+ 22 dy (0 (1), 1 (1))

and thus

sup |Xt - Xto' < usup Z (Qndl (Wn(t)a anl(t)) + 2n/2d2 (’/Tn(t)a anl(t))) :
teT teT n>1

Now, if n > 2 we have 7, (t), mp—1(t) € Ap_1(t) C Bp_2(t), so that

di(mn(t), Tn—1(t)) < A1(Bn—2(t))
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and hence, since dy (m1(¢), 70 (t)) < A1(Bo(t)) = AL (T),
> 2%y (m(t), m1 (1) < LY 2" Ay (Ba(t)) -
n>1 n>0

Proceeding similarly for do gives that

P(su%) | X — Xio| > Lu(v1 (T, d1) +72(T, d2))) < Lexp(—u)
te

and (1.3) finishes the proof, using that
| X = Xo| <X = X[+ [Xs — X | -

O

The reader has certainly noted that the left-hand sides of (1.20) and (1.22)

are different. He might also have noticed that our proof of (1.20) gives in fact
the apparently stronger result that

E sup |Xs - Xt' S L’YZ(t7d) . (126)
s,teT

This inequality is in fact not much stronger than (1.20). Let us say that a
process (Xi)ier is symmetric if it has the same law as the process (—X¢)ter.
Almost all the processes we will consider will be symmetric.

Lemma 1.2.8. If the process (Xi)ier is symmetric then

E sup |Xs — X¢| = 2Esup X; .
s,teT teT

Proof. We note that

sup | X5 — X¢| = sup (X5 — X3) = sup X + sup(—Xy),
s, teT s,teT seT teT

and we take expectation. O

In this book, we state inequalities about the supremum of a symmetric
process using the quantity Esup,c7 X; simply because this quantity looks
typographically more elegant than the equivalent quantity Esupg ,cp | Xs —
Xy

We will at times need the following more precise version of Theorem 1.2.7.
This more specialized version could be skipped at first reading.

Theorem 1.2.9. Under the conditions of Theorem 1.2.7, for all values

uy,us > 0 we have

P(Sug |Xt — Xt0| Z L("}/l (T, dl) + ’)/Q(T, d2)) + U1D1 + UQDQ) (127)
te

< Lexp(—min(u,u1)) ,
where Dj =23 < en(T,d;).



1.3 A Partitioning Scheme 17

This is better than Theorem 1.2.7 because D; < Lv; (T, d;).

Proof. There exists a partition of T into N,, sets, each of which having a
diameter < 2e, (T, d;) for dy. Thus there is an admissible sequence (5),) such
that

VB € B;l, Al(B) S 2€n,1(T, dl)

and an admissible sequence (C/,) that has the same property for d. We define
Ao = Ay = {T}, and for n > 2 we define A, as being the partition generated
by Bn—2, Bl,_5, Ch_2 and C/,_,, where B,, and C,, are as in (1.23) and (1.24)
respectively.

Instead of (1.25) we use that for

U= (2" + w)dy (mn(t), Tno1(t) + (2"2 + ug)da (mn (), 1 (£))
we have
P(1 Xr,t) = Xr_ | = U) < 2exp(—2" — min(u3,u1))
so that, with probability at least 1 — L exp(— min(u2,u;)) we have

Vn >3, VteT, | Xa 1) — X 10y < 2"A1(Brs(t)) + 2"2Ay(Crs(t))
+ 2U16n,3(T, dl) + 2U26n,3(T, d2) .

This inequality remains true for n = 1, 2 if in the right-hand side one replaces
n —3 by 0. (|

1.3 A Partitioning Scheme

To make Theorem 1.2.4 useful, we must be able to construct good admissible
sequences. In this section we explain our basic method. This method, and its
variations, are at the core of the book.

We will say that a map F' is a functional on a set T if, to each subset A
of T it associates a number F'(A) > 0, and if it is increasing, i.e.

AC A CT= F(A) < FA). (1.28)

Intuitively a functional is a measure of “size” of the subsets of T'. It allows
to identify which subsets of T are “large” for our purposes. Suitable partitions
of T' will then be constructed through an exhaustion procedure that selects
first the large subsets of T'.

Consider a metric space (T, d) (that need not be finite), and a decreasing
sequence (F,),>o of functionals on 7', that is

VA C T, Fpii(A) < Fo(A). (1.29)
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The basic property of these functionals is (somewhat imprecisely) that if we
consider a set that is the union of many small pieces well separated from each
other, then this set is significantly larger (as measured by the functionals)
than the smallest of its pieces. “Significantly larger” depends on the scale of
the pieces, and on their number through a function

6:NU{0} - RT.

The condition we are about to state involves two parameters of secondary
importance, 8 and 7. At first reading one should assume =1 and 7 = 1.

Definition 1.3.1. We say that the functionals F,, satisfy the growth condi-
tion if for a certain integer T > 1, and for certain numbers r > 4 and 3 > 0,
the following holds true. Consider any integer n > 0, and set m = Np4r.
Then for any s € T, any a > 0, any t1,...,t, such that

Ve<m,ty€ B(s,ar); V0, ' <m,L#V = d(te,ty) >a, (1.30)
and any sets Hy, ..., Hy,, C T, we have
V ¢ <m, H, C B(tg,a/r) (1.31)
= Fn( U Hg) > aﬁe(n +1) +Zn%i£F,L+1(Hg) )

<m

Of course here B(s,a) denotes the ball with center s and radius a in the
metric space (T, d). A crucial fact in Condition (1.31) is that H, C B(t¢, a/r),
while the points ¢, are at distance a from each other. The sets (Hy) are “well
separated”. Only for such families of sets do we need to have some control of
the functionals F,,. The role of the parameter r is to control how well these
sets are separated. (The separation is better for larger r.) In the right-hand
side of (1.31), the term a®#(n + 1) is made up of the part a” that account for
the scale at which the sets Hy are separated, and of the term 6(n + 1) that
accounts for the number of these sets. The “linear case” § = 1 is by far the
most important. The role of the parameter 7 is to give us some room. When
7 is large, there are more sets and it should be easier to prove (1.31).

The first concrete example of the growth property occurs in this book is
the (fundamental) case of Gaussian processes, where the functionals F,, do
not depend on n and are given by F,(A) = Esup,c, X, and the growth
property for these functionals is proved in Proposition 2.1.4.

We will also assume the following regularity condition for 6. For some
1< ¢ <2, and all n > 0, we have

8

E(n) <f(n+1)< 5

o(n) . (1.32)

The most important example is 6(n) = 2*/2, 8 = 1, in which case (1.32)
holds for £ = v/2.
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It should be obvious that condition (1.31) imposes strong restrictions on
the metric space (T, d). For example, when 3 = 1,7 = 1 and (n) = 2"/
taking Hy = {t;}, and since F, 41 > 0, we get Fy(T) > Fo(T) > a2("+1/2,
Consider points t1, - -, t; in B(s, ar) such that d(tg,ty) > a whenever ¢ £ ¢'.
If k is as large as possible, then B(s,ar) is covered by the balls B(ts, a) so
that whenever a2("*1)/2 > F,(T), the ball B(s,ar) can be covered by N, 1
balls B(t,a). If r = 4, as will often be the case, it is then a simple matter to
show that 2"/2¢, (T) < LF,(T). There is however a slight gap between this
lower bound and the upper bound given by (1.16). This crude argument will
be improved in the following theorem, and the resulting information provides
a lower bound that is exactly of the order of the upper bound of (1.19).

Theorem 1.3.2. Under the preceeding conditions we can find an increasing
sequence (Ap) of partitions of T with card A, < Ny, such that

sup Y 0(n) A% (A, (t)) < L(2r)° (?(TB

teT n>0

+ 9(0)Aﬁ(T)) . (1.33)

In all the situations we will consider, it will be true that Fy(t1,t2) >
0(0)d?(t1,ts) for any points t; and to of T. (Since Fy(H) > 0 for any set
H, this condition is essentially weaker in spirit than (1.31) for n = 0.) Then
0(0)2°(T) < Fy(T).

Theorem 1.3.2 constructs partitions given the functionals F;,, but it does
not say how to find these functionals. One must understand that there is no
magic. Admissible sequences are not going to come out of thin air, but rather
reflect the geometry of the space (T, d). Once this geometry is understood, it is
usually possible to guess a good choice for the functionals F},. Many examples
will be given in subsequent chapters. It seems, at least to the author, that
it is much easier to guess the functionals F), rather than the partitions of
Theorem 1.3.2. Besides, as Theorem 1.3.4 below shows, we really have no
choice. Functionals with the growth property are intimately connected with
admissible sequences of partitions.

The sequence (A;) of Theorem 1.3.2 is not admissible because card A,
is too large. To construct good admissible sequences we will combine Theo-
rem 1.3.2 with the following lemma.

Lemma 1.3.3. Consider o > 0, an integer 7 and an increasing sequence of
partitions (By)n>o with card B,, < Npy,. Let

S = sup 2"/ A(B, (1)) .
tGTnZ;o (Bn(t))

Then we can find an admissible sequence (Ay)n>0 such that

sup D 2MCA(AL () < 27/(S + K(o) A(T)) -
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Of course here K («) denotes a number depending on « only.

Proof. We set A,, = {T}ifn <7 and A, = B,_, if n > 7 so that card 4,, <
N, and
D 2A(AL () =27/ 2 A(B (1))

n>Tt n>0

and, using the bound A(A,(t)) < A(T), we have

> 2 A4 () < K()27/A(T) .

n<rt
O

Our next result makes the point in the most important case that increasing
sequences of functionals satisfying a growth conditions are canonical objects.
It can be easily extended to the generality of Theorem 1.3.2.

Theorem 1.3.4. (a) Assume that on the metric space (T, d) there exists an
increasing sequence of functionals (F,)n>0 that satisfies the growth condition
for a certain r >4, for B =1, 7 =1 and (n) = c2"/?, where ¢ > 0. Then

Lr
() < (R (T) + AT))
(b) In any metric space (T, d) there exists an increasing sequence of func-
tionals (Fp)n>0 with Fo(T) = v2(T,d) that satisfies the growth condition for
r=4,8=1,7=1 and O(n) = 2"/>~1.

In this theorem, (b) is a kind of converse of (a), showing that sequences of
functionals satisfying the growth condition are a canonical method to control
v2(T, d) from above.

Proof. We first observe that (a) is a straightforward consequence of Theo-
rem 1.3.2 and Lemma 1.3.3.
To prove (b) we define

Fo(A) =infsup Y 2"2A(Ax (1)),

teA k>n

where the infimum is taken over all admissible sequences of partitions of
A. Thus Fy(T) = 72(T,d). To prove the growth condition (1.31), consider
m = N,41 and consider points (t7)e<m of T, with d(t;,te) > a if £ # 0.
Consider sets H, C B(tg,a/4), H = U<, He and ¢ < ming<,, F,,11(Hy).
Consider an admissible sequence (A, ) of H, and

I={t<m;3JAe€ A,, AC Hy}

so that, since the sets H, for ¢ < m are disjoint, we have card I < N,, and
thus there exists £ < m with £ & I. Then for ¢ € Hy, we have A, (t) ¢ Hy, so
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that since A, (t) C H, the set A, (t) must meet a ball B(ty,a/4) for £ # ¢/,
and hence A(A,(t)) > a/2, so that

Z2k/2A(Ak(t))z;2”/2+ 3" 2M2A(AL(t) N Hy)

k>n k>n+1

and hence
sup Y 22 A(Ag(t)) > a2 + Fya(Hy) -
teHy E>n

Since the admissible sequence (A,,) is arbitrary, we have shown that
F,(H)>a2V* ' ¢,
which is (1.31). O

The proof of Theorem 1.3.2 is not really difficult, but it requires some
tedious bookkeeping. Probably the reader should first understand Section
2.1 to get convinced that the power of Theorem 1.3.2 is worth the effort of
proving it.

Proof of Theorem 1.3.2. The beauty of this proof is that (almost) the
most obvious (“greedy”) construction works, but that it requires some skill
to prove that this is the case.

All the balls we will consider will have a radius of the type r—7 for j in
Z, and before going into the proof, we rewrite (1.30) and (1.31) in the case
where a = r—7~! respectively as

Ve <m,ty€ B(s,r ) ; YU, ' <m, LA = d(ty,ty)>r 771
and

VY {<m, Hy C B(tg,r972)
= Fn( U Hg) > riﬁ(j#l)@(n +1)+ ;ninFn_H(Hg) .

<m
<m

We are going to construct the increasing sequence (A, ) of partitions by
induction. Together with C € A,, we will construct a point tc of T, an
integer j(C) in Z and three numbers b;(C) for i =0, 1, 2. We assume

C C Blte,r @) (1.34)
so that in particular A(C) < 2r=3(C)  We assume
F(C) < bo(O) (1.35)

Vte C, F,(CNnB(tr @1 <b(0) (1.36)
Vt € C, F,(C N B(t,r7(©=2)) < by(C) . (1.37)
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The idea here is that

al(C) = sup Fn(C N B(t’ T_j(c)—l))
teC

can be significantly smaller than ao(C) = F,(C), and that we need to keep
track of this; but, for technical reasons, ag(C) and a1 (C) are not convenient
and bo(C),b1(C) are a “regularized version” of these. The (technical) regu-
larity conditions we assume are

b1(C) < bo(CO) (1.38)
and
bo(C) — r= PO g(n) < by(C) < bo(C) + € (1.39)
where
en =2""Fy(T) . (1.40)

The all important relation will be as follows.
Ifn>0,AcA,41,CeA,, ACC, then

S bi(A) + (1= L) PUAHg( 4 1) (1.41)
0<i<2 &
1 1 .
S Z bz(C) + 2(1 — g)rfﬁ(j(c)ﬂ)@(n) +€n+1 .
0<i<2

As we will show below, summation of these relations over n > 0 implies
(1.33).
To start the construction, we set

Ao ={T}, bo(T) = b1(T) = b2(T) = Fo(T) ,

and we choose any point t7 € T'. We then take j(T') the largest possible such
that T C B(tp,r~7M).

Let us now assume that for a certain n > 0 we have already constructed
A, with card A,, < Ny4,. To construct A,,+1 we will split each set of A,, in at
most Ny, 4, pieces (so that, since N,ZH_T < Npyr41, we will have card 4,11 <
Nptr41)- So, let us fix C € A, and let j = j(C).

By induction over 1 < ¢ < m = N,,4, we construct points t, € C' and sets
Ay C C as follows.

First, we set Dy = C and we choose t; such that

Foi1(CNB(ty,r77%) >sup Fuy 1 (CN B, 77972) —€pq1 . (1.42)
teC

We then set A; = C'N B(ty,r~771). The idea is simply that “we almost take
the largest possible piece of C”. The reader notices that the radius of the balls
in (1.42) is r~9=2 while it is ¥~ in the definition of A;. This is the one trick
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of the proof. A “large piece” of C'is a piece of the type A; = CNB(t,r771)
for which F,,11(CNB(t1,r~772)) (rather than F,;1(A1)) is large. The rest of
the proof simply consists in iterating this construction and carefully checking
(1.41). It is of course unfortunate that this somewhat tedious argument arises
so early in this book. But the reader should take heart. The investment we
are about to make will pay handsome dividends.

To continue the construction, assume now that ¢1,..., t; have already
been constructed, and set D, = C\ Ulgpge A,. If Dy = 0, the construction
stops. Otherwise, we choose tyy1 in Dy such that

Fn+1(Dg n B(t[+1,7“_j_2)) > sup Fn+1(Dg n B(t,?“_j_2)) — €p+1 - (143)
teDy

We set Apr1 = Dy N B(tey, r_j_l) and we continue until either we stop or
we construct
D1 = C\ U Ay .
<m

If D,,,_1 is empty, the construction is finished. Otherwise we set A,,, = D1,
so that Ay, ..., A,, form a partition of C.

In this manner we have partitioned C in at most m pieces. Let A be one
of these.

If A= A,,, we define j(A) = j(=j(C)), ta = tc,

bo(A) = bo(C), b1(A) = b:1(C)
ba(A) = bo(C) —r PV 4+ 1) + €11 .

It is obvious that A and n+1 in place of C' and n satisfy the relations (1.34),
(1.38) and (1.39). The relations (1.35) and (1.36) for A follow from the fact
that similar relations holds for C' rather than A, that F,; < F,, and that
the functional Fj,; is increasing.

We prove (1.37) for A. Consider any point t = t,,, € A,,. By construction,
for 1 <1 < m,wehavet, € Dy_1, and thus if ¢/ < ¢ we have d(tg,ty) > r=77 1.
Hence by (1.31), used for a = r—7=1 and Hy = D; N B(tg41,77772) we have
(since F), is increasing),

Fo(C) > r=PUtD0(n + 1) + s i (Fuga(Den Bltes,r072))) . (1.44)

Now, by (1.43), since t,,, € Dy, we have

Fry1(DeN B(tega,v77)) > Fuy1(De N Bltm, v 7)) = €npa
Z Fn+1(A n B(tm,’l’ij72)) — €n+41

because A C Dy.
Since F,(C) < bo(C), (1.44) yields

bo(C) > rPUtN(n 4+ 1) — epy1 + Fpy1 (AN Blty,,r772))
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and this proves (1.37) by definition of by(A).
To prove (1.41), we observe that by definition

ST bi(A) + (1= PO 1 1) (1.45)
0<i<2 &
= 2b(C) + b1 (C) — ér*%‘“)e(n +1) + €ns1

< 2b(C) + b1 (C) = rPUTD0(n) + enta

using the regularity condition on #(n) (1.32) in the last inequality. But by
(1.39) we have _
bo(C) < ba(C) + 1 PUTHg(n)

so that (1.45) implies (1.41).
We are finished with the case A = A,, and we suppose now that A =
A, £ < m. We define j(A) = j+ 1 and t4 = ty, so that

A=Ay C B(te,r 771 = B(ta,r W),
and we define
bo(A) = b2(A) = b1(C) , b1(A) = min(b1(C), b2(C)) -
Relations (1.38) and (1.39) for A are obvious. To prove (1.35) for A, we write

Fuy1(A) < Fria (C N B(te,r771)
< Fu(CN B(te,r771) < 01(C) = bo(4),

using (1.36) for C. In a similar manner, we have, if t € A,

Fupt(ANB(t,r7Wh) < Foya (C N B(tr77?)
< F,(CN B(t,r772))
< min(by (C), b2(C)) = bi(4)
and this proves (1.36) for A. Also, (1.37) for A follows from (1.35) for A since

ba(A) = bo(A).
To prove (1.41), we observe that

D bi(A) <261(C) +b2(C) < D bi(C) (1.46)

0<i<2 0<i<2

since b1 (C) < bo(C) by (1.38). We observe that, since j(A) = j(C) + 1, and
since r~70(n 4+ 1) < 6(n)/2 by (1.32), we have

P BUA g 4 1) < ;T—B(j(C)Jrl)g(n)
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and combining with (1.46) this proves (1.41).
We have completed the construction, and we turn to the proof of (1.33).
By (1.41), for any t in T, any n > 0, we have, setting j,(t) = j(A,(t))

1 .
> bl () + (1= PO 1 1)
0<i<2 &

1 1 .

< DL blAa®) + (1= PO O0m) +en

0<4i<2

Since b;(T) = Fo(T') and since b;(A) > 0 by (1.35) to (1.37), summation of
these relations for 0 < n < ¢ implies

1 ; 1 1 .
(1-") Z PP O+ (1) < AFy(T)+_ (1— ) Z CORTE
0<n<gq 2 § 0<n<q
(1.47)
and thus
1 1 ; 1 ;
o= ) > U OIg(n) <AFY(T) + (1 ,)r PUTg(0) .

§

0<n<gq

By (1.34), we have A(A,(t)) < 2r (") and by the choice of j(T) we have
=T =1 < A(T) so that, since £ < 2

S omata, ) < () + o). 1as)

n>0 g
O

Theorem 1.3.5. Consider a metric space (T,d), an integer 7" > 0 and for
n > 0, consider subsets T,, of T with cardTy = 1 and cardT;,, < Npj, =

22“# forn > 1. Consider numbers a > 0, .S > 0, and let

U= {t eT: > 2v/*d(t,T,) < S} .

n>0
Then Yo (U,d) < K(a,7')S.

It is good to observe that this allows one to control v, (U) using sets T),
that need not be subsets of U. When U =T, we have in particular that

Ya(T,d) < K(a)sup Y 2"/%d(t,T,), (1.49)
teT n>0
which shows that the bound (1.19) is as good as the bound (1.12), if one does

not mind the possible loss of a constant factor. As the proof of Theorem 1.2.7
should indicate, the bound (1.19) is usually more convenient.
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One way to interpret (1.49) is as follows. Consider the quantity

7! (T, d) = inf sup Z (L, T,)

teT 155

where the infimum is over all choices of the sets T, with card7T,, < N,. It
is shown in the proof of Theorem 1.2.4 that v/ (T, d) < 74(T,d), and (1.49)
implies that v, (T, d) < K(a)v.,(T,d).

We will give two proofs of Theorem 1.3.5. The first proof relies on Theo-
rem 1.3.2. It should help the reader to penetrate further applications of this
theorem in the same spirit. The second proof is a simple direct argument.

First proof of Theorem 1.3.5. We will use Theorem 1.3.2 with r =4, =1
and 7 =7 4 1. For n > 0 and a subset A of U we define

Fo(A) =sup Y 2¥*d(t,Ty,) .
(A) teA; (t, Tk)

Consider m = Ny .41, points t1, ..., t,, of U such that
1<t<tl' <m=d(tste) > a,

and subsets Hy, ..., Hy, of U with H;, C B(ts,a/4). By definition of F, 1,
given any € > 0, we can find uy € Hy such that

> 2Y%d(ue Th) = Fuga (He) — e -
k>n+1

Since d(te,tr) > a for £ # ', the open balls B(ty,a/2) are disjoint. Since
there are N, 441 of them, whereas cardT,, < N, ./, one of these balls
does not meet T;,. Thus there is £ < m with d(ty,T,,) > a/2. Since we have
ug € Hy C B(tg,a/4), we have d(ug, Ty,) > a/4 and

k/a n/aa k/a
> oM d(ug, Ty) > 2 Lt > 2bed(uy, Ty)
k>n k>n+1

>on/e 2 4 By (Hy) — €.

Since uy € Hy this shows that

F”( U Hp) > 2" 2q 4 Fyq (Hy) — ¢,

p<m

and since e is arbitrary, this proves that (1.31) holds with 6(n + 1) = 27/*=2,
(Condition (1.32) holds only when « > 1, which is the most interesting case.
We leave to the reader to take care of the case @ < 1 by using a different value
of r.) We have Fy(U) < S, and since d(t,Tp) < S for t € U, and card Ty = 1,
we have A(U) < 2S. To finish the proof one simply applies Theorem 1.3.2
and Lemma 1.3.3. ]
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Second proof of Theorem 1.3.5. For simplicity we assume 7/ = 1. For u € Ty,
let
V(uw) ={teU;dt,T,) =dt,u)} .

We have U = {J,cp, V(u), so we can find a partition C,, of U, with cardC,, <
N,,, and the property that

vCel,,FueT,, CCV(u).
Consider C as above, the smallest integer b > 1/a + 1, the set
Con = {t € C; d(t,u) <27 A(U)}

and, for 0 < k < bn, the set

Cpo ={teC; 27" 1AWU) < d(t,u) <27FAU)} .
Thus A(Cy) < 27FLA(U), and, if k < bn,

Vt € Cr, A(Ck) < 4d(t,Ty)
and hence
Vk <bn, Vt € Cy, A(Cy) < 4d(t,T,) + 27" TLAU) . (1.50)

Consider the partition B, consisting of the sets C for C' € C,,0 < k <
bn, so that cardB,, < (bn + 1)N,,. Consider the partition 4,, generated by
Bo, ..., By, so that the sequence (A,,) increases, and card A,, < N,,4,, where
7 depends on « only. From (1.50) we get that

VA€ A,,Vte A, A(A) < 4d(t,T,) + 27" AU),

and thus
S0 AL (1) < 43 200, T,) + AE) Y /et
n>0 n>0 n>0
<4(S+ AD)) .
Since A(U) < 285, the conclusion follows from Lemma 1.3.3. O

It is good to observe the following simple facts.
Theorem 1.3.6. (a) If U is a subset of T, then
Ya(U,d) < 7a(T,d) .
(b) If f - (T,d) — (U,d’) is onto and for some constant A satisfies

Vo,yeT,d(f(x), f(y) < Ad(z,y) ,

then
Yo(U,d") < K(a)Avo (T, d) .

(c) We have
Va(T, d) < K(a) sup ya(F,d) , (1.51)

where the supremum is over ' C T and F finite.



28 1 Overview and Basic Facts

Proof. Part (a) is obvious. To prove (b) we consider sets T, C T with
cardT, < N, and sup;er 3,50 2" %d(t, 1)) < 274(T.d), we observe that
SUP ey Dons0 2™ 4d (s, f(T)) < 2A74(T, d), and we apply Theorem 1.3.5.
To prove (c) we essentially repeat the argument of Theorem 1.3.4. We
define
Ya,n (T, d) = inf sup Z 2K/ A(Ay(t))
el >p

where the infimum is over all admissible sequences (Aj). We consider the
functionals
Fo(A) = supvan(G,d)

where the supremum is over G C A and G finite. We will use Theorem 1.3.2
with 3 = 1,0(n +1) = 2*/*"' 7 =1, and r = 4. (As in Theorem 1.3.5
this works only for @ > 1, and the case a < 1 requires a different choice
of r.) To prove (1.31), consider m = Np,41 and consider points (t¢)e<m
of T, with d(t¢,te) > a if £ # ¢'. Consider sets H; C B(te,a/4) and
¢ < ming<py Fuy1(Hy). For £ < m, consider finite sets G, C H; with
Yant+1(Ge,d) > ¢, and G = J,,,, G¢. Consider an admissible sequence (A;,)
of G, and B
I={{<m;3JAe€A,, AC Gy}

so that, since the sets Gy for £ < m are disjoint, we have card I < N,,, and
thus there exists ¢ < m with £ ¢ I. Then for t € Gy, we have A, (t) ¢ Gy, so
A, (t) meets a ball B(ty,a/4) for £ # ¢', and hence A(A,(t)) > a/2; so that

3" 2 A(AL(D)) > 32"/“ + ) 2MUA(A(t) N Gy)
k>n k>n+1

and hence

sup Z Qk/aA(Ak (t)) 2 a2n/u—1 + 7a,n+1(Gla d) .
teGy E>n

Since the admissible sequence (A,,) is arbitrary, we have shown that
Yan(G,d) > a2/ 4 ¢

and thus
> n/a—1 :
Fn< Hg) > a2 + min F 1 (Hy)

<m

which is (1.31). Finally, we have Fy(T') = sup v, (G, d), where the supremum is
over G C T, G finite, and since A(G) < v4(G, d), we have that A(T) < Fy(T)
and we conclude by Lemma 1.3.3 and Theorem 1.3.2.

U
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There are many possible variations for the scheme of proof of Theo-
rem 1.3.2. We end this section by such a version. The proof of this specialized
result could be omitted at first reading.

There are natural situations, where, in order to be able to obtain inequal-
ity on the right-hand side of (1.31), we need to know that H, C B(ts,na)
where 7 is very small. In order to apply Theorem 1.3.2, we have to take
r > 1/n, which (when 8 = 1) produces a loss of a factor 1/n. We will give
a simple modification of Theorem 1.3.2 that produces only a loss of a factor

log(1/n).
For simplicity, we assume r = 4, § = 1, 0(n) = 2*/? and 7 = 1. We
consider an integer q > 2.

Theorem 1.3.7. Assume that the hypothesis of Theorem 1.8.2 are modi-
fied as follows. Whenever t1, ...ty are as in (1.30), and whenever Hy C
B(ts,ad™1), we have

> n/2 : )
F, (ZL<J Hg) > a2 +Zn%1£Fn+1(Hg)

Then there exists an increasing sequence of partitions (A,) in T such that
card A, < Npy1 and

sup 3722 A(A, (1)) < La(Fo(T) + A(T)) |
teT n>0

Proof. We closely follow the proof of Theorem 1.3.2. Together with each
set C' in A,,, we construct numbers b;(C) > 0 for 0 < i < g, such that if
en = 27" Fo(T), we have

Vi, 1<i<q,bi(C)<b(O)
€n + bo(C) > by(C) > bp(C) — 477 A~ 1gn/2
Fo.(C) <bo(0)
Vi,1<i<gq,VteC, F,(CNB(t477%) <p(C) .

We set b;(T) = Fo(T) for 0 < i < ¢. In the construction by induction, we
take m = N, 11 and we replace (1.43) by

Fn+1(D4 N B(tz+1, 4—j—q)) Z sup Fn+1(D4 n B(t, 4—j—q)) — €En+41
teDy

Consider one of the pieces A of the partition of C. If A = A,,,, we set
Vi, 1<i<gq,bi(A)=05b(C)
by(A) = bg(A) — 477~ 12(n+1)/2
If A= Ay with £ < m we then set
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bq(A) = bl(C) ;s Vi <gq, bZ(A) = min(bi“(C),bl(C)) .

Exactly as previously we show in both cases that

1 .
bi(A) + (1 — 4=3(A)=19(n+1)/2
> nA)+a- )

0<i<q
1 1 .
X _ —j(C)—19n/2
< Z b(C)+ 5 (1= AT 4 ey
0<i<q
and we finish the proof in the same manner. O

1.4 Notes and Comments

Consider an Orlicz function, that is a convex function ¥ on RT such that
¥(0) = 0. For a r.v. X, the Orlicz norm || X || is defined by

X
X[l = inf{c > 0; EW(' |) <1}.
c
A general problem is to control Esup,c X; under the increment condition
Vs, t € T || Xs — Xellw < d(s,t). (1.52)

The case of condition (0.4) is essentially the same as the case where ¥(z) =
exp 2 — 1. The most important result on this problem is a generalization of
Dudley’s entropy bound due to Pisier [33] and Kono [15].

A(T,d)
Esup X; < L/ U HN(T,d,€))de. (1.53)
teT 0

In the study of the general problem of controlling the supremum of a process
under (1.52) it is useful to distinguish the “polynomial growth case” e.g.
U(x) = 2P where p > 1 from the “exponential growth” case, e.g. ¥(z) =
exp x® —1 where o > 1. The polynomial growth case is the most difficult, and
in that case it is hard to go beyond (1.53). A serious attempt in that direction
took place in [46], using the tool of majorizing measures. (What majorizing
measures are will be briefly discussed in the Appendix.) It unfortunately
seems that the idea of the generic chaining fails to work in that case. For
example, when ¥(x) = P, the natural generalization of (1.12) seems to be
that if the sets T;, satisfy card T,, < 2" then

Esup X; < Lsup Z 2"/”d(t, T,) .

teT teT n>0

Unfortunately, this inequality does not hold true. Majorizing measures remain
of potential interest in that case, even though they are typically very difficult
to use. See [78] for an example of use.
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On the other hand, the idea of the generic chaining is well adapted to
the exponential growth case, that is far more important than the polynomial
growth case. In this case generic chaining makes the use of majorizing mea-
sures totally obsolete. As is shown is the Appendix, it yields the same results,
but a look at the existing literature will convince the reader that it does so
in a technically simpler fashion. Of course, entropy bounds in the spirit of
(1.16) are sufficient for many problems and remain useful.

Probabilists are often more interested in the continuity of processes than
in their boundedness. From the theoretical point of view that we adopt here,
boundedness is however the central problem. When it is understood, dealing
with continuity becomes a much easier question. Anticipating on the results
of Chapter 2 we state a typical result about continuity.

Theorem 1.4.1. Consider a Gaussian process (Xi)ier, where T is count-
able, and the distance (0.3). Then the following are equivalent:
1) The map t — X¢(w) is uniformly continuous on (T, d) with probability
1.
2) We have
limE sup |X;—X;=0.

e—0 d(s,t)<e

3) There exists an admissible sequence of partitions of T such that

lim sup > 2"/2A(A,(t) = 0.
>k

k—o0
teT n>

Of course, the assumption that T is countable can be removed when one
knows what a separable process is.

We will not develop results about continuity in order to keep this volume
attractively thin.



2 Gaussian Processes and Related Structures

2.1 Gaussian Processes and the Mysteries of Hilbert
Space

Consider a Gaussian process (X;)er, that is a jointly Gaussian family of
centered r.v. indexed by T'. We provide T" with the canonical distance

1/2

d(s,t) = (E(Xs — X¢)?) (2.1)

Theorem 2.1.1. (The majorizing measure theorem) For some universal
constant L we have

1
L’yg(T, d) <Esup X; < Ly(T,d) . (2.2)
teT

The reason for the name is explained in the Appendix. We observe that
the right-hand side inequality follows from Theorem 1.2.6. To prove the lower
bound, using Theorem 1.3.6 (c) we will assume without loss of generality that
T is finite and we will then use Theorem 1.3.2. We will use the functionals

F,(A)=F(A) =Esup X,
teA

so that F;, does not depend on n. On purpose we give a proof that relies on
general principles, and lends itself to generalizations.

Lemma 2.1.2. (Sudakov minoration) Assume that
vpaqgma p#q :d<tl)7tq)2a

Then we have

Esup X;, > “ Viegm . (2.3)
p<m Ly
Here and below L1, Lo, ... are specific universal constants. Their values re-

main the same (at least within the same section).
A proof of Sudakov minoration can be found in [18], p. 83.
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Lemma 2.1.3. Consider a Gaussian process (Zi)ieu, where U is finite and
a number o such that o > supteU(EZtQ)l/Q. Then for u > 0 we have

P

This is a very important property of Gaussian processes. It is a facet of the
theory of concentration of measure, a leading idea of modern probability
theory. The reader is referred to the (very nice) book [17] to learn about this.

2

2”02> . (2.4)

sup Z; — Esup Z;
teU teU

> u) < Qexp<f

Proposition 2.1.4. Consider points (t¢)e<m of T. Assume that d(te,te) > a
if ¢ £ 1. Consider o > 0, and for £ < m a finite set Hy C B(ty,0). Then if
H = Uy<,, He we have

Esup X; > \/logm Lga\/logm + min E sup X; . (2.5)
teH =m yeq,

If o <a/(2L1L2), (2.5) implies

E sup X; > \/logm + mlnE sup X , (2.6)
teH L<m teH,

which can be seen as a generalization of (2.3).
Proof. We can and do assume m > 2. For £ < m, we consider the r.v.

n = (Sup Xt) — Xt[ = Sup (Xt — th) .
teH, teH,

We set U = Hy and Z; = X; — X;, so that for ¢t € U we have EZt2 < ¢ and,
for u > 0, by (2.4), we have

2
P(Ye — EYi| > u) < 2exp(— ) -
Thus if V' = maxy<m |Ye — EY;| we have

P(V >u) < Qmexp(f ;f;) . (2.7)

For any non-negative r.v. V' we have EV = fo (V > v)dv, and a simple
calculation using (2.7) gives that, since m > 2,

[e%e} 2
EVS/ min(l,Qmexp(—QUZ))duSLga\/logm.
0 ag

Now, for each £ < m,

Y >EY, —V >minEY, -V,

<m
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and thus
sup Xt = }/g +th Z th +1’I111’1E}/[ -V
tEH, £<m
so that
fél}};Xt > ?%%%(th + ?%171; EY, — V.
We then take expectation and use (2.3). O

Proof of Theorem 2.1.1. We fix r > 2L Ly, and we take § = 1,7 = 1.
To prove the growth condition for the functionals F;, we simply observe that
(2.6) implies that (1.31) holds for §(n) = 2"/2/L. Using Theorem 1.3.2 and
Lemma 1.3.3, it remains only to control the term A(T'). But we have

EmaX(th,Xt2) = EmaX(th — th,O) = d(tl,tz) y

1
Vor
so that A(T) < v27E sup,cp X;. O

There is a rather interesting feature in the proof of Theorem 2.1.1. The
objective of this theorem is to understand Esup,c7 Xy, and for this we use
functionals that are based precisely on this quantity we try to understand.
One can then expect that Theorem 2.1.1 in itself has little practical value
when we are faced with a concrete situation. Its content can be interpreted as
meaning that there is really no other way to bound a Gaussian process than
to control the quantity v2(7T, d). But of course, to control this quantity in a
specific situation, we must in some way gain understanding of the underlying
geometry of this situation.

The following is a noteworthy consequence of Theorem 2.1.1.

Theorem 2.1.5. Consider two processes (Yz)ter and (Xi)ter indexed by the
same set. Assume that the process (Xi)ier is Gaussian and that the process
(Yy)ier satisfies the condition

u?
Yu>0,Vs,teT, P(|Ys =Y >u) <2exp <d(s,t)2) ,
where d is the distance (2.1) associated to the process X;. Then we have

E sup |Y; — Y| < LEsup X; .

s,teT teT
Proof. We combine (1.26) and the left-hand side of (2.2). O

Let us now turn to a simple (and classical) example that illustrates well
the difference between (1.18) and (1.12). Consider an independent sequence
(gi)i>1 of standard Gaussian r.v. and for i > 2 set

gi

X; = Jlogi ° (2.8)
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Consider an integer s > 2 and the process (X;)i<n, so the index set is
T = {2,3,...,N;}. The distance d associated to the process satisfies for

PFq
1 2

. <d(p,q) < . :
\/10g(m1n(p, q)) \/10g(m1n(p, q))
If T, T and cardT,, = N, for 1 < n < s, there exists p < N,, +1
with p ¢ T, so that by (2.9) we have d(p, Ty,) > 27"/2/L, and thus e, (T) >
27/2/L. Thus

(2.9)

3 272e,(T) > 521 . (2.10)

On the other hand, for n < s let us define T}, = {2,3, ..., N,, Ng}. Consider
integers p € T and m < s — 1 such that N,,, < p < Np,41. Then d(p,T,,) =0
if n > m + 1, while, if n < m,

d(p,Tn) < d(p,N,) < L2~ ™/?
by (2.9) and since p, Ny > N,,,. Hence we have

> 2 d(p, T,) < > LM <L (2.11)

n<m

Comparing (2.10) and (2.11) we see that the bound (1.18) is worse than
the bound (1.12) by a factor about s. This example is in a sense extremal.
It is simple to see that, when T is finite, the bound (1.18) cannot be worse
than (1.12) by a factor more than about loglogcardT'.

It follows from (2.11) and (1.12) that Esup;~; X; < co. A simpler proof
of this fact is given in Proposition 2.1.7 below.

We consider the Hilbert space £2 = ¢?(N*) of sequences (¢;);>1 such that
S i1 t2 < 00, provided with the norm ||t|| = ||tz = (3,5, t2)'/2. To each t
in ¢? we associate a Gaussian r.v.

X = Zti!]i (2.12)

i>1

(the series converges in ¢2). In this manner, for each subset T of ¢? we can
consider the Gaussian process (X;)ier. The distance induced on T by the
process coincides with the distance of ¢? since from (2.12) we have EX? =
st

The importance of this construction is that it is generic. All Gaussian
processes can be obtained this way. (At least when there is a countable subset
T’ of T that is dense in the space (T, d), which is the only case of importance
for us. Indeed, it suffices to think of the r.v. Y; of a Gaussian process as a
point in L?(£2), where (2 is the underlying probability space, and to identify
L?(02), which is then separable, and £ by choosing an orthonormal basis of
L2(02).)
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A subset T of ¢ will always be provided with the distance induced by £2,
so we will write 2 (7)) rather than (7T, d). We denote by convT the convex
hull of T, and we write

Ti+To={ti+ty; t1 €T1, ta € To} .
Theorem 2.1.6. For a subset T of £2, we have
~Y2(convT) < Ly (T) . (2.13)
For two subsets Ty and Ty of £2, we have
Yo(Th + T2) < L(v2(T1) + 72(T2)) - (2.14)

Proof. To prove (2.13) we use (2.2) and the fact that

sup X; =supX; (2.15)
teconvTl teT
since Xo 4, 4ast, = a1X+, + a2Xt,. The proof of (2.14) is similar. O

Here is a simple fact.

Proposition 2.1.7. Consider a set T = {t, ; k > 1} where ||tx| <
1/y/log(k +1). Then Esup,eq X; < L.

Proof. We could use (1.12), but it is easier to write
P(sup [Xe, | > u) <> P(IXy, | > u)
k
k
u?
< z}; 2 exp(— , log(k+ 1)) (2.16)
since Xy, is Gaussian with EX? < 1/log(k + 1). Now for u > 2, the right-

hand side of (2.16) is at most L exp(—u?/2). O

Combining with (2.15), this shows that Esup,c; Xy < L, where T =
conv{tg, k > 1}. The following means that this construction is generic.

Theorem 2.1.8. Consider a countable set T C {2, with 0 € T.. Then we can
find a sequence (tx) in €2, with ||ty||\/log(k + 1) < LEsup,cr X and

T C conv({ty : k> 1} U{0}).
Proof. By Theorem 2.1.1 we can find an admissible sequence A,, of T" with

VteT, > 2"?A(A,(t)) < LEsupX; = S . (2.17)

"0 teT
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We construct sets T,, C T, such that each A € A,, contains exactly one
element of T,,. We ensure in the construction that T = Un>0 T, and that
To = {0}. (To do this, we simply enumerate the elements of T as (uy)n>1
with ug = 0 and we put w, in T},.) For n > 1 consider the set U,, that consists
of all the points
2—n/2 t—wv
([t — ull

where t € T),,v € T;,_1 and t # v. Thus each element of U, has norm 2’”/2,
and U, has at most N,, N,,_1 < Nj 41 elements. Let U = Uk>1 Uy. We observe
that U contains at most N, ;s elements of norm > 2-"/2 1f we enumerate
U = {tr,k = 1,...} where the sequence ||tx| is non-increasing, then if ||tx| >
27"/2 we have k < N2 and this implies that ||| < L/+/log(k + 1).

Consider t € T, so that t € T, for some m > 0. Writing ,(¢) for the
unique element of T, N Ay (¢), since mo(t) = 0 we have

t= Y mt)—malt)= > an(t)ua(t), (2.18)

1<n<m 1<n<m
where
_ Tn(t) — mn—1(2) 2
Up (t) = 277/2 e U; an(t) = 2V23||m(t) — mno1(t)]] .
17n(t) — Tn—1(t)]]
Since

> an(t) < 2MPA(A, (1) <28

1<n<m n>1
we see from (2.18) that

t € 2Sconv(U U {0}) .
This concludes the proof. O

The simple proof of Theorem 2.1.6 hides the fact that (2.13) is a near
miraculous result. It does not provide any real understanding of what is
going on. Here is a simple question.

Research problem 2.1.9. Given a subset T of the unit ball of £2, give a
geometrical proof that y2(convT’) < Ly/logcard T

The issue is that, while this result is true whatever the choice of T,
the structure of an adapted sequence that witnesses that ~o(convl) <
L+/log card T' must depend on the “geometry” of the set T.

A geometrical proof should of course not use Gaussian processes but only
the geometry of Hilbert space. A really satisfactory argument would give
a proof that holds in Banach spaces more general than Hilbert space, for
example by providing a positive answer to the following.

Research problem 2.1.10. Consider 1 < p < oo and ¢ with 1/p+1/¢g= 1.
Let @ = min(2, q). Is it true that for any subset T" of £ one has 7, (convT, d) <
K (p)v(T, d) where d denotes the distance of /P and K (p) depends on p only?
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2.2 A First Look at Ellipsoids

We have illustrated the gap between Dudley’s bound (1.18) and the sharper
bound (1.12), using the example (2.8), but perhaps the reader deems this
example artificial. In this section we will illustrate this gap again using el-
lipsoids in Hilbert space. It is hard to argue that ellipsoids are unnatural or
unimportant.

Given a sequence (a;);>1,a; > 0, we consider the set

2

5:{te£2;22i2§1}. (2.19)

i>1
Proposition 2.2.1. We have
}J(Z a?)l/2 < Eitengt < (Z a?)l/2 . (2.20)

i>1 i>1

Proof. We observe that, by the Cauchy-Schwarz inequality we have

Y :=supX; = supZtlgl < Za2 2 1/2 . (2.21)

teT te€ i>1 i>1

Taking t; = aZgi/ dois1 a?g?, we see that actually Y = (3,5, a?g?)'/? and
thus EY? = 3", a?. The right-hand side of (2.20) follows from the Cauchy-
Schwarz inequality. For the left-hand side, let 0 = max;>1 |a;|. Since Y =
sup,ce Xt > |ai||gi|, we have ¢ < LEY. It follows from (2.4) that

E(Y —EY)? < Lo* < L(EY)?
so that 3, af = EY? < L(EY)?. The result follows. O

It follows from Theorem 2.1.1 that

(&) < L(Y a?)'?. (2.22)

i>1

This is a statement about geometry of ellipsoids. Its proof was rather indirect.
We will later on give a “purely geometric” proof of this result that will have
many consequences.

Let us now assume that the sequence (a;);>1 is non-increasing. Since

M < <2 = gon > a; > agni
we get

Soai=> > <> 2%a3.

i>1 n>02n<j<2n+l n>0
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and )
E 2 E 2 E 2
a/i Z 2"a2n+1 = 2 2"a2n
i>1 n>0 n>1

and thus > . ,2"a3. < 3,5, a?. So we can rewrite (2.20) as

11;(2 2"a§n)1/2 <EsupX; < (Z 2"a§n)1/2 . (2.23)

n>0 tee n>0

Proposition 2.2.2. We have

1
L2 e < 30 e (€) < LY 2 an (2:24)

n>0 n>0 n>0

The bounds in (2.23) and (2.24) are distinctively different. Dudley’s bound
(1.16) fails to describe the behavior of Gaussian processes on ellipsoids. This
is a simple occurrence of a general phenomenon. In some sense an ellipsoid is
smaller than what one would predict just by looking at its entropy numbers
en(€). This idea will be investigated further in Section 3.1.

The proof of (2.24) is based on ideas that are at least 50 years old. The
left-hand side is the easier part (and also the most important for us). It
follows from the next Lemma.

Lemma 2.2.3. We have ¢, (€) > é(ZQn.

Proof. Consider the following ellipsoid in R?":

En = {(ti)i§2" >3 i < 1} -

iS2n 3

S
N

It should be obvious (using “projection on the first 2" coordinates”) that
en(En) < en(€).

Let us denote by B the centered unit Euclidean ball of R?" and by Vol
the volume in this space. Let us consider a subset T of &,, with card T < 22",
and € > 0; Then

vol(U (eB + t)) <3 Vol(eB +t) < 22" &' VolB.
teT teT

On the other hand, since a; > aon for ¢ < 2™, we have asn B C &,, so that
Vol€, > a3.VolB. Thus if 2¢ < agn, we cannot have &, C Uier(eB +1).
Thus e, (E,) > €. O

We now turn to the upper bound.
Lemma 2.2.4. We have

ent3(€) < 3max agr 2 (2.25)
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Proof. We keep the notations of Lemma 2.2.3. First we show that
6n+3((€) < en+3(5n) + agn . (226)
To see this, we observe that, if t € £, then
t7 ;1 2
ESIED SRR o
i>1 ¢ i>an i 2" i>on

so that (3,05, t2)Y? < agn and, viewing &, as a subset of &£, we have
d(t,&n) < agn. This proves (2.26).
Consider now € > 0, and a subset Z of &, with the following properties.

Any two points of Z are at mutual distance > 2¢ (2.27)

card Z is as large as possible under (2.27). (2.28)

Then by (2.28) the balls centered at points of Z and of radius < 2¢ cover &,.
Thus
card Z < Ny i3 = ent3(En) < 2€. (2.29)

The balls centered at the points of Z, of radius €, have disjoint interiors,
so that
card Z Vol(eB) < Vol(&,, + €B) . (2.30)

Now for ¢ = (t;)i<2n € En, we have >-, o t?/a? <1, and for ¢’ in €B, we
have Y, o, ti2/€? < 1. Since (t; + t;)% < 2t + 22| we have

t2
£, +eBCE = {t; > i< 1}
i<2n 1
where ¢; = 2max(e, a;), so that

Vol(&, + eB) < Vol&' = VolB [] e
i<on
and comparing with (2.30) we have
C; _a2n a;
card Z < H . =2 H max(l, 6) .
i<2n 1 <2n

Assume now that & < n = agx 2k=n < ¢ Then a; < 2" % for 2F < 4 < 2’”‘1,

so that
H max(l, (z;) = H H maX(l, a;)

i<an k<n—12k<i<2k+1
k
H (2n—k)2 ZQstn(n—k)Qk
k<n—1

<22

IN



42 2 Gaussian Processes and Related Structures

since Y ;5127 = 4.
In summary, if € = maxg<, asx28~", we have shown that card Z < 22"

22" < Np43, so that e, 15(,) < 2¢e. The conclusion follows from (2.26).01

Proof of (2.24). We have, using (2.25)

D2 2e,(€) = Y 20 e, 15(E)

n>3 n>0

<L Z 2n/2(z Qk—nazk)
n>0 k<n

<L) 2bay Y 272
k>0 n>k

S L Z 2k/2a2k .
k>0

Since e, (€) < a1, the result follows. O

2.3 p-stable Processes

Consider a number 0 < p < 2. A r.v. X is called (real, symmetric) p-stable if
for each A € R we have

Up"\'p) , (2.31)

EexpidX = exp(f 9

where 0 = o,(X) is called the parameter of X. The name “p-stable”
comes from the fact that if X7, ..., X,, are independent and p-stable, then
> j<m ;X is p-stable, and

op(Y a;X;) = (3 JaglPon(X;)P) 7

js<m j<m

This is obvious from (2.31).

The reason for the restriction p < 2 is that for p > 2 ar.v. asin (2.31) does
not exist. The case p = 2 is the Gaussian case. Despite the formal similarity,
the case p < 2 is very different. It can be shown that

51320 sPP(|1X| > s) = ¢po? (2.32)
where ¢, > 0 depends on p only. Thus X does not have moments of order p,
but it has moments of order ¢ for ¢ < p.

A process (Xy)er is called p-stable if for every family (o )ier for which
only finitely many of the numbers oy are not 0 the r.v. >, a; X, is p-stable.
We can then define a (quasi) distance d on T by
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d(s,t) = o(Xs — X3). (2.33)

One can also define an equivalent distance by d(s,t) = (E|X, — X;|9)'/4,
where ¢ < p. In contrast with the Gaussian case, it seems unrealistic to hope
to compute Esup,c Xt as a function of the geometry of (T, d). Yet, as a con-
sequence of Theorem 2.1.1 one can extend the lower bound of Theorem 2.1.1
as follows.

Theorem 2.3.1. For 1 < p < 2, there is a number K(p) such that for any
p-stable process (Xi)ier we have

Yq(T,d) < K(p)Esup Xy,
teT

where q is the conjugate exponent of p, i.e. 1/q+1/p =1, and where d is as

At the heart of Theorem 2.3.1 is the fact that for 1 < p < 2 the process
(X}:) can be represented as a conditionally Gaussian process. That is, we can
find two probability spaces (£2, P), (2, P') and a family (Y;)ter of r.v. on
2 x 2 (provided with the product probability), such that

Given any finite subset U of T, the joint (2.34)
laws of (Y;)ter and (Xi)iep are identical.

Given w € §2, the process w’' — Yy (w,w’) (2.35)

is a centered Gaussian process.

We refer the reader to [18], Theorem 5.1 (with i Gaussian) for a proof of
this and for general background on p-stable processes. A remarkable fact is
that we do not need to know precisely how this representation arises.

We denote by E’ integration in P’ only. Given w, we consider the random
distance d, on T given by

do(s,t) = (E'(Ya(w,w') — Vy(w,w))?) /2. (2.36)
We consider 1 < p < 2 and we define « by
1 1 1
0= » 2 (2.37)
Lemma 2.3.2. If 1 <p <2, forall s,t €T and e > 0, we have
P(d(5.1) < ed(s. 1)) < exp( fg) (2.38)

where b, > 0 depends on p only.
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Proof. Since the process Y;(w, -) is Gaussian, we have
)\2
E expil(Ys — Y;) = exp(f , di(s,t)) .

Taking expectation, using (2.31), and the fact that the pair (Ys,Y:) has the
same law as the pair (X, X¢), we get

o |>\|p P _ 7>\2 2
exp ) dP(s,t)) = Eexp 9 d:,(s,t) ). (2.39)
For a r.v. Z we have
A A2
< < - .
P(Z <u) < exp( 5 )Eexp( 5 Z)
Using this for Z = d2(s,t) and u = €2d?(s, t), we get, using (2.39),
1
P(d,(s,t) < ed(s,t)) < exp(2 (N2ed?(s,t) — |)\|pdp(s,t))) ,
and the result by optimization over . O
This lemma shows the relevance of the following.

Theorem 2.3.3. Consider a (finite) metric space (T,d) and a random dis-
tance d,, on T. Assume that for some b > 0 we have

b
Vs, te€T,Ve>0,P(d,(s,t) <ed(s,t)) < exp(— a) , (2.40)
€

where o > 2. Then

1 3
> > .
P(’Y2(Tadw) - K’YQ(Ta d)) - 4 ) (2 41)
where
1 - 1 _ 1
qg 2 a’

and where K depends on o and b only.

The number 3/4 plays no special role.

Proof of Theorem 2.3.1. Using Theorem 1.3.6, we can assume that T is
finite. Consider Z = sup;c7 Y;. From Theorem 2.1.1 we have

1
EZ > L’YQ(T, dy)

and since E'Z > 0, taking expectation and using (2.38) and (2.41) proves
that EZ > ~,(T,d)/K (p). O
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Proof of Theorem 2.3.3. Replacing d by b*/*d, we can and do assume that
b = 1. To prove (2.41) we will prove that if U C (2 satisfies P(U) > 1/4, then

E(umn(T,d) > 1 3(Td). (2.42)

Since U = {72(T,dw) < 74(T,d)/L} violates (2.42), we must have P(U) <
1/4, and this proves (2.41).

We fix U once and for all with P(U) > 1/4. Given a probability measure
ponT and n > 0 we set

Folp) = E(lUinf/ 3 Qk/ZA(Ak(t),dw)du(tD

T k>n

where the infimum is taken over all admissible sequences (A, ), >0 of T'. Given
ACT, we set
Fn(A) = sup Fy(pn),

where the supremum is over all probability measures p supported by A. Using
that [ fdu < sup f, we see that
Fo(T) <E(Qy2(T,dw)) -
We claim that
A(T,d) < KFy(T) . (2.43)

(Here and in the rest of the proof, K denotes a number depending on « only,
that need not be the same at each occurrence.) To see this, we simply note
that since Ay = {T'}, we have Ay(t) = T for each ¢, so that

Fo(T) = EQLu AT, d.)) (2.44)
AT, dP(UN{A(T,d,) > eA(T, d)})

1
> AT

Y

V

using (2.40) for e small enough.

Thus (2.42), and hence Theorem 2.3.3 will follow from Theorem 1.3.2
(used for 7 = 4,6 = 1,60(n) = 2"9/K, ¢ = 29 and 7 = 3) and
Lemma 1.3.3 provided we prove that the functionals satisfy the growth condi-
tion of Definition 1.2.5. The purpose of taking 7 = 3 is that it greatly helps to
check this condition, although this will became apparent only at the end of our
calculations. To prove the growth condition, we consider n > 0, m = N,,43,
and points (t¢)e<m in T, with

l £ U= d(te,te) > 4a > 0. (2.45)

We consider sets Hy C B(ty,a), and we want to show that
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on/qg )
F, (ly Hg> > 7 minF () (2.46)

(Thus a does not have exactly the same meaning as in (1.31).) Consider
¢ < ming<y, F41(Hy), and consider for each £ a probability u, supported by
Hy, and such that Fj,11(ue) > c¢. Consider

p= S (2.47)

<m

This is a probability, which is supported by UJ,.,, H¢. To prove (2.46), it
suffices to prove that B
2n/qa
Fo(u) > x T (2.48)
Using that inf(f(z) + g(x)) > inf f(z) + inf g(x), we see that
Fp(p) > T+11

where

I=Fp(p) = E(lUin / > 2’”2A(Ak(t),dw)du(t))

k>n+1

= E(1Umf/2”/2A(An(t),dw)du(t)),

where both infimum are over all admissible sequences (A,,) of T'. Using (2.47),
we have

1
1> F, >
_mz t1(pe) > ¢

<m

so all what remains to prove is that

on/q
m>" ¢ (2.49)

Given a partition A, let us define the random subset D of T' by
D= U{A €A, ;5 A(A,d,) < 2-H/ag)

For t ¢ D, we have A(A,(t),d,) > 2-("+3)/%q and thus, since 1/2 — 1/a =

1/q, )
[ Ao dduo = *anm\o).

Now

E(Ly inf u(T\D)) = E(1y(1 — supu(D)) > , ~Esupp(D),  (2.50)
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where as usual the infimum and the supremum are over the choice of (A4,).
Thus all we now have to do is to prove that

Esup u(D) < é . (2.51)
Let us define
D={AcA,; ACD}={Ac A, ; A(A,d,) <2-D/eg)
Thus, by the Cauchy-Schwarz inequality, we have
1/2
u(D) =" u(A) < (cardD 3 ;ﬁ(A)) . (2.52)

AeD AeD

Now, by definition of D, for s,t € A € D we have d,(s,t) < 2-"+3)/2q 50
that
A CV, ={(s,1); du(s,t) < 2_(’L+3)/°‘a} (2.53)

and since the sets A2 are disjoint, we have > pu?(A) = Y u®?(A?) < u®2(V,,)
and (2.52) yields, since card D < card A, < N,,,

(D) < (Nup® (V)2

Now, if s € Hy, t € Hy, £ # ', we have d(s,t) > 2a, so that if H = J,,,, H¢
we have -

(2.54)

H*NV, cW,u | H7, (2.55)

<m

where
Wo = {(s,t) € T?; du(s,t) <279/ %d(s, )} .

Since p(H¢) = 1/m and p(H) = 1, this yields
1
N®2(Vw) < + ,U®2(Ww) .
m
This bound is independent of A,,, so combining with (2.54) we get
1 1/2
< ®2
sup p(D) < (Nn(m +p (Ww)))

and, by the Cauchy-Schwarz inequality,

Esup u(D) < (Nn(; + Eu®2(Ww)))1/ ° (2.56)

Now
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Eu (V) = E [ T (5, )d(s)dn(t)

Z/Hhm@ﬁMMWMW

< exp(—2"13)

)

using (2.40) in the last line. Thus

oN, \? 1
) < (2.57)

E D) < .
swuo) < (4 ) <

O
We now turn to the case p = 1. We set My = 1, M,, = 2V for n > 1.
Given a metric space (T, d) we define

Yoo (T, d) = inf sup » ~ 2" A(B, (1)),
teTnZO

where the infimum is taken over all increasing families of partitions (B,,) of
T with card B, < M,,.

Theorem 2.3.4. Consider a finite metric space (T,d) and a random dis-
tance d,, on T. Assume that

1
Vs, t €T, Ve >0, P(du(s,t) < ed(s,1)) < exp(7€2> ,

Then

1 3
P( T.d,) > OoT,d)> .
B(Tda) > (T ) > )
Proof. The proof of Theorem 2.3.4 closely follows that of Theorem 2.3.3,
so we indicate only the necessary modifications. It should be obvious that
Theorem 1.3.2 holds when we replace N,, by M,,. We will use it for 6(n) =
2" /L, r =4 and T = 2. We define

Fu) = E(lUinf/ 3 2’“/2A(Ak(t),dw)du(t)> .

k>2n—1

Here, and everywhere in this proof the infimum is over all admissible se-

quences (Ay)n>0 of T. (Thus, as usual, card A,, < N,,.) All we have to do is
to prove that under the condition (2.45) (with now m = M,,2) we have

27’7,

E(lUinf/ > Qk/ZA(Ak(t),dw)du(t)> > q.

- L
2n —1<k<2ntl—1

It suffices for this purpose to prove that for each 2" — 1 < k < 2*+1 — 1, we
have
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a

E(lUinf/Zk/QA(Ak(t),dw)du(t)) 2

This will follow from (2.51), where now

D= U{A € Ay, A(A,dy) < 2_1/2“} .

To prove (2.51) we define
W, = {(s,t) € T?; du(s,t) < 27F/272d(s,1))}

and copying the proof of (2.56) we obtain

u(D) < (Nk(; + Eu(Ww)))1/2

(i, ronl))

Since k < 2"t — 1, we have k < 2"t2 — 3, so M, o > N3 and then
(D) < (2N /Ny43)Y/? < 1/8 as before. O

Theorem 2.3.5. For every 1-stable process (Xi)ier we have

1 1
_ > >
P<§1611T)(Xt X)) > L’Yoo(Tad)) =

To understand the formulation of this theorem, we note that we cannot
use expectation to measure the size of sup,c X¢, as is shown by (2.32). Also,
we observe that when T consists of 2 points ty and 1, then

Sup(Xt — th) = maX(th — Xt(n 0)
teT

is 0 with probability 1/2.

Lemma 2.3.6. If (Y;)ier is a Gaussian process then

1 1
P(sup(¥; - ¥;,) > JEsup(¥; - ¥ig)) =, -
teT 2 ter L

Proof. This is a consequence of two classical facts. Firstly, the r.v. Z =
sup,er(Y; — Yy,) satisfies EZ? < L(EZ)? (a weak consequence of (2.4)). Sec-
ondly a r.v. Z > 0 satisfies

_ 1(E2)?

P(ZZ EZ) ~ 4 EZ2

; (2.58)

the “second moment method”. O
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Remark 2.58.7. Since EZ? < L(EZ)?, (2.58) shows that, assuming Y;, = 0 for
some tg € T

1 2\1/2 1
P<§1611T)Yt > L(E(flelgyt) ) ) > I (2.59)

Proof of Theorem 2.3.5. Combining Theorems 2.3.4 and 2.1.1, we get

1 1
/ AN Y > >
P(E sup(Vifw, ') = Vi () 2 [ 1e(Tod)) >

and we apply Lemma 2.3.6 given w. U

2.4 Further Reading: Stationarity

In contrast with the Gaussian case, the inequality of Theorem 2.3.1 cannot
be reversed. This, and much more, will be apparent in Chapter 5. There is
however a special case of interest where everything behaves much better. It
is the case where one has a kind of “stationarity”. The remarkable fact about
“stationary” situations is that lower bounds such as that of Theorem 2.3.1
can often be reversed, yielding a complete understanding. To give a specific
example of what “stationarity” means without going into technicalities, con-
sider the case of a Gaussian processes, where T is a locally compact group,
and where the distance induced by the process is invariant under the action
of the group. This case is historically important, because it is connected with
the classical topic of random Fourier series. In this case, the lower bound
of Theorem 1.3.2 was discovered by X. Fernique [10]. Now that the correct
approach has been found, Fernique result is however not really simpler to
prove than Theorem 2.1.1.

Fernique’s result was an essential ingredient of the solution of all the
classical problems on random Fourier series by Marcus and Pisier [22], [23].
A somewhat simpler treatment of the work of Marcus and Pisier is given in
[18], and there is no point to reproduce it here. The work of Marcus and
Pisier was extended by Marcus [21] to more general situations (that involve
the infinitely divisible processes that we will study in Chapter 5). Marcus
fails however to obtain necessary and sufficient conditions. Obtaining these
requires the ideas of “families of distances” discussed in Section 5.1, and
is done in the paper [49]. This paper arguably contains results that go far
beyond the classical ones (in particular in the case of random Fourier series
with random coefficients that do not have second moments), and obtaining
these does not require really harder work than to get the classical results.
Not surprisingly however, the paper [49] is apparently still waiting for its
first reader.
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2.5 Order 2 Gaussian Chaos

. Consider independent standard normal sequences (g;) , (g;), 7, j > 1. Given
a double sequence t = (t; ;);,j>1 we consider the r.v.

Xi= > tijgig) - (2.60)
i,j>1
The series converges in ¢ as soon as y, i>1 t7; < 0o. This random variable

is called a (decoupled) order 2 Gaussian chaos. There is also a theory of
non-decoupled chaos, ZZ j>1ti,j9i9;- For the present purposes, this theory
reduces to the decoupled case using well understood arguments.

Given a finite family T' of double sequences t = (¢; ;), we would like to
find upper and lower bounds for the quantity

S(T)=EsupX; . (2.61)
teT

We find it convenient to assume that the underlying probability space is
a product (2 x 2, P =Py ® P’), so that

Xi(w,w') = Zti,jgi(w)g;(w/) .
4,7

We denote by E’ integration in w’ only (i.e. conditional expectation given
w).
Conditionally on w, X; is a Gaussian r.v. and

EX7 = (X b)) (2.62)

Consider
oy = o (w) = (E'X2)V2 .

Then

o = sngaj (Z ti,jgi(w)) (2.63)

j>1 i>1
=sup Y _ gi(w) (Z ajti,j) i= SUp gt,a
@ >t §>1 «

where the supremum is over the sequences a = (a;) with 3 i1 a? <1.
Let us set

It = sgp(Z (> ajti,jf)m

i>1 j>1

ZSUP{Z a;Biti ;s Zaf < 1,2@2 < 1}-

5,521 jz1 121
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If we think of ¢ as a matrix, ||t|| is the operator norm of ¢ from ¢? to (2.
We will also need the Hilbert-Schmidt norm of this matrix, given by

ltlas = (30 2,)""

ij>1

We note that by the Cauchy-Schwarz inequality we have ||t|| < ||t ms. We

also have o 1/2
(Bg2a)? = (3o (Dastis) ) <l

i>1 j>1
and (2.4) implies that for v > 0,
2

P(lot — Eot| > v) < QGXP(_2|TtH2) (2.64)

so that
E(o; — Eoy)® < L|t]|? .

Denoting by || - [|2 the norm in L?(£2), we thus have ||o; — Eoy||2 < L||t]],
so that |||o¢]|2 — |Ea|| < LJ|t]|. Now
loellz = (Eo?)'/* = (EXP)Y? = |t]|ms, (2.65)

so that (2.64) implies

2
v
P(lov — Iltllms| > v+ L)) < 2exp(f2”t”2) . (2.66)

Taking v = ||t||mzs/4, and distinguishing the cases whether L||¢|| < ||t||ms/4
or not, we get

t t)|?
P(at < I HQHS) < Lexp(— |L|||ZT|§) . (2.67)

The random distance d,, associated to the Gaussian process X; (at given
w) is

dy(s,t) = os—t(w) .
Considering the two distances on T defined by

di(s,t) = [t = s, da(s,t) = ||t = sllus

we then have shown that

@5(5,1) ) . (2.68)

P(dw(s,t) < ;dz(S,t)) < Lexp(de%(&t)

Let us prove another simple fact.
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Lemma 2.5.1. For v > 0 we have
2

P(|X:| > v) < Lexp( ! mln(”t” ”1}”)) . (2.69)

Proof. Given w, the r.v. X; is Gaussian so that
02
P/(1X:] > v) < 2exp(—20t2) ,
and, given a > 0

2
P(1Xi| > v) = EP/(1X;| > v) < 2Eexp(—, )
g%

2

< Qexp(f v2> + 2P(oy > a) .
a

If a > L||t|| s, it follows from (2.66) that

2

a
Plor > a) < Lexp(—L”t”2) )
and thus 2 2
P(| Xy > v) < 2exp( 9g 2) +Lexp( LHtH2) . (2.70)
To finish the proof we take a = max(L|[t|/ g5, \/v||t]|) and we observe that
the last term in (2.70) is always at most L exp(—v/(L|[t]))- O
As a consequence of (2.69), we have
1 2 v
P(IX, — Xi| 2 v) < Lexp(~ mm(d?(s 7 dl(s,t)>>
and Theorem 1.2.7 implies the following.
Theorem 2.5.2. For a set T of sequences (t; ;), we have
Esup X; < L(’yl(T, dy) + (T, dg)) . (2.71)

teT

At the end of this section, we will explain why there is no hope to reverse

this inequality. However, we have the following, where we recall the notation
(2.61).

Theorem 2.5.3. We have
Y2 (T, d2) < L(S(T) + /S(T)y (T, dy)) . (2.72)

Combining with Theorem 2.5.2, we have the following.
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Corollary 2.5.4. If

_ Vl(Ta dl)
k= v2(T,d2)’
then )
p(1 4 g 2T d) < S(T) < L+ R)na(T, da) (2.73)

Proof. The right-hand side is obvious from (2.71). To obtain the left-hand
side, we simply write in (2.72) that, since vVab < (a + b)/2,

\/S(T ")/1 Td1 \/S R"}’QTdQ)
1/1
<, (, 7(T.d2) + LS(T)R)

where L is as in (2.72), and this yields

(T, d) < LS(T) + ) 7o(T,d) + LS(T)R.

Theorem 2.5.3 relies on the following abstract statement.

Theorem 2.5.5. Consider a finite set T, provided with two distances dy and
ds. Consider a random distance d,, on T, and assume that

1 1
> > .
Vs, teT, P(dw(s,t) > leg(s,t)> >, (2.74)
d3(s,1)
< < — . .
Vs, t €T, P(du(s,t) < da(s,1)) < Ly exp( d%@,t)) (2.75)
Consider a number M such that
1
P(72(T,dy) < M) > 1~ : (2.76)
214
Then
Vo (T, d2) < L(M 4 /M~ (T, dy)) . (2.77)

Proof of Theorem 2.5.3. By (2.68), the pair of distances d; and d}, = d3/L
satisfy (2.75). The formula (2.63) makes oy, and hence os_; appear as the
supremum of a Gaussian process. Applying (2.59) to this process, we see that
P(os_s > (Eo2_,)"/?/L) > 1/L. Thus, using (2.65) we see that (2.74) holds if
L, is large enough. Since EE’ sup,cp Xy = S(T'), and since E'sup, o, X¢ > 0,
by Markov inequality we have

1

P(E’ sup X; < 2L1$(T)> >l

teT
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It then follows from Theorem 2.1.1 that (2.76) holds for M = LS(T). O

Proof of Theorem 2.5.5. We consider the subset U of (2 given by U =
{72(T,d,) < M}, so that P(U) > 1 — 1/(2L1) by hypothesis. Let us fix
once and for all an admissible sequence (Cy,)n>0 of partitions of T such that

VteT, > 2"A(Cu(t),dr) < 20 (T,dy) .
n>0

We consider an integer 7 > 0, that will be chosen later. Given a probability
measure p on T, we define

Fo(p) = E<1U inf/(z 2M2 A(Ax(t), dw) + Z 28 A(Coyr (8, dl)))du(t)),

k>n L>n

where the infimum is over all choices of the admissible sequence (Ag). Given
A C T, we define

Fo(A) =sup{F,(u); 3C € Cpyr, u(CNA) =1}

Thus, since [ f(¢)du(t) < sup,ep f(t), we get

Fy(T) < E(lUinf (supz 262 A(Ak(t), dy) +sup > 2°A(Cryr (1), dl)))
teT k>0 teT >0
< E(Ly(e(T,dw) + 277y (T, dv))) (2.78)

<M +277 My (T, dy)

where in the second inequality we have used the fact that

sup » 27T A(Cpi1(t),di) < sup Y 2PA(Ck(t),di) < 271(T,dy) -
teT >0 teT k>0

Consider n > 0, and set m = N, 4,13. Consider points (t¢)¢<m of T, with
da(te,te) > 4a when € # ¢ and sets Hy C Ba(ts,a). We will prove that if
T > 79, where 79 depends only on the value of the constant L, we have

2n/2 )
F( U Hg) > atminF (H), (2.79)

<m

but before doing this we finish the argument. Using Theorem 1.3.2 with
r=4,60(n) =2"2/L, and 7 + 3 rather than 7, we get

2(T, dg) < L27/2(Fy(T) + A(T, dz)) - (2.80)
Considering s, t € T with da(t,s) = A(T,dz), we see from (2.74) that

1

P(dw(t,s) >
1

1
A(T,dg)) >,
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Since v2(T,d,) > d,(t,s), and since 1 — 1/(2L1) + 1/Ly > 1, we see from
(2.76) that A(T,dz) < LM. Thus (2.78) and (2.80) imply that

Yo (T, dy) < L27/3(M 4+ 27"~ (T, dy)) .

Optimization over 7 > 7y then gives (2.77).

We turn to the proof of (2.79). It closely resembles the proof of (2.46).
Counsider ¢ < infy F,,41(Hy), and for £ < m consider a set Cy € Cpqri1
and a probability measure py, on Hy N Cp such that F,q1(ue) > c. Since
m = Nptrt3 > NpyrioNpir we can find a subset I of {1, ..., m} with
card I > Ny 42 such that for all £ € I the set Cy is contained in the same
element Cy of C, . We set

1
#= card I ZM
el

so that p(J,<,, He N Co) = 1. Thus, all we have to do is to prove that

2n/2

F.(p) > I a+c.

Since for ¢ in the support of u we have Cy1,(t) = Cp, proceeding as in the
proof of Theorem 2.3.3 we see that it suffices to prove that

a2n/2

Q”A(Co,dl)+E(lUinf/2"/2A(An(t),dw)du(t)> > sy

Consider an integer ¢g. This integer will be determined later, and its value
will depend only on the value of the constant L. If A(Cy,d;) > a2~ ™/?74,
then (2.81) holds true, so that we can assume that A(Cp,d;) < a2~"/?274,

Given the partition A,,, let us define the random subset D of T' by

D=|J{AcAy; A(A dy) < 2a} .

For t € D, we have A(A,(t),d,) > 2a, and thus we have

/ A(An(t), du)dpu(t) > 2ap(T\D) |

As shown in (2.50), to prove (2.81) it suffices to show that Esup u(D) <
1/(4L1). Let us define

D={AcA,; AcD}={Ac A, ; A(A, d,) <2a}.

Then, as in (2.54) we see that u(D) < (N,u®?(V,,))'/2, where now V,, =
{(s,t) € CZ ; d,(s,t) < 2a}. We still have (2.55), where now

W, ={(s,t) € CF ; du(s,t) < 2a; da(s,t) > 2a} .
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By (2.75), for da(s,t) > 2a and dy(s,t) < a2~™/?79 we have
P(dy(s,t) <2a) < Ly exp(f2"+2q+2) ,
and rather than (2.56) we now have

1

1/2
+ L eXp(—2"+2q+2))) .
+742

Esup (D) < (N N

We see that indeed we can choose ¢ and 7y depending only on L; such that
for 7 > 7¢ this is at most 1/(4Lq). O

Let us give a simple consequence of Theorem 2.5.3. We recall the covering
numbers N (T, d, €) of Section 1.2.

Proposition 2.5.6. There exists a constant L such if
AT, dy) < «, (2.82)

then
S(T)

log N (T, da, L\/aS(T)) < .

(2.83)

Proof. Consider a set T with card T = m, and assume that for certain num-
bers € and «, we have (2.82) and

Vs, teT,s#t,ds(s,t) =t —s||lms > €. (2.84)

By Lemma 2.1.2 and Theorem 2.1.1 we have v2(T,d2) > ey/logm/L. (The
reader is encouraged to find a simple direct argument for this fact.) By (2.82),
we have v1(T,d1) < Lalogm, as is witnessed by an admissible sequence (A,,)
such that if N,, > m, then each set A € A, contains exactly one point. By
(2.72), we have

Z\/longVQ(T,Ch)SL(S )+ V/S(T)n(T, dy) )
L(S(T)+ \/S(T)alogm) )

AN

Thus, if € > Lo \/aS(T), we have
2L+\/aS(T) logm < LS(T) + L\/S(T)alogm

and thus alogm < S(T).

If now T” is given satisfying (2.82), consider T C T that satisfies (2.84)
and has a cardinality m as large as possible. Then we have shown that if € >
La\/aS(T") we must have alogm < S(T) < S(T"). Thus alogm < S(T"),
and, since the cardinality of T is as large as possible, the balls centered at
the points of T of radius 2¢ cover T". O
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Remark 2.5.7. If ¢ = L\/aS(T), then S(T)/a = L?S?*(T)/€*. Thus one can
reformulate Proposition 2.5.6 as follows. If T' satisfies (2.82), then

1
S(T) = EiggXt > Le\/logN(T, da, €)

provided € > L\/aS(T).
A very interesting example of a set T is as follows. Given an integer n,
we take
T={t; It| <1,t,;#0=1,j<n}.

1/2 1/2
Sotugig; < (Do02) (X 0?) I,
0J i<n j<n

by the Cauchy-Schwarz inequality we have S(T') < m. On the other hand,
by volume arguments, we have log N(T,dy,1/4) > n?/L, so that v, (T,dy) >
n?/L. 1t is also simple to see that (see [18])

Since

IOgN(T, d27 \/TL/L) > 77,2/L :

In fact it is simple to show that S(T') is about n, v1(T,dy) is about n? and
v2(T, d3) is about n?/2, so that in (2.73) the lower bound is tight. The upper
bound however is not tight, which means that there is no hope of reversing
the inequality (2.71).

For completeness let us mention the following.

Proposition 2.5.8. For each ¢ > 0, we have
e(log N (T, da,€))/* < LS(T) . (2.85)
In the previous example, both sides are of order n for e = \/n/L.
Research problem 2.5.9. Is it true that
e\/log N(T,dy,e) < LS(T) ? (2.86)
For a partial result, and a proof of Proposition 2.5.8, see [50].

It is interesting to observe that (2.85) would follow from (2.86) and (2.83).
Indeed by (2.86) we would have
S%(T
log N(T,dy,e) < L 052 )

and by (2.83) if B is a ball B;(t,«) of T', we have
S(T)

log N (B, da, L\/aS(T)) < .
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Combining these, we would have

S*(T) N S(T))

log N (T, d, L\/aS(T)) < L(

and taking o such that Ly/aS(T) = ¢, i.e. o = ¢2/LS(T) would prove (2.85).
To conclude this section, we describe a way to control S(7T') from above,
which is really different from the method of Theorem 2.5.2.
Given a convex balanced subset U of ¢? (that is, \U C U for |\ < 1, or,
equivalently, U = —U), we write

g(U) =E sup Zuigi
(ui)EU i>1

o(U) = sup (Zu?)lﬂ.

(us)€U i>1
Given U, V convex balanced subsets of £2, we write
Ty = {t = (tij) 5 V(@i)iz1, V(Y;)21,

Ztivjziyj < (SUP ZIZUZ sup Zijj}.

w)eU 557 (v)EV 51

It follows from (2.4) that, if w > 0,

2
w
P((i})lgU;giui > g(U) +w0(U)) <2exp(- )

so that (using that for positive numbers, when ab > cd we have either a > ¢
or b>d)

P( sup X g sup 3 gl > o(U)g(V) (2.87)

(us)eU i>1 (Uj)EV

T w(e@g(V) + o (V)g(0)) + w%w)a(m)

2
< 4exp<—u; ) .

We note that

sup X; < sup Y wigi sup »_vg),
teTy,v (ui)€U ;=7 (vj)GVj>1

so that, if g(U), g(V) <1, a(U), o(V) < 27"/2 changing w into 2"/?w, we
see from (2.87) that

P( sup X; > (1 +w)2> < dexp(—2"w?) (2.88)

teTy,v
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Proposition 2.5.10. Consider for n > 0 a family C,, of pairs of convex
balanced subsets of 2. Assume that cardC,, < N,, and that

YU, V)€Cy,gU),g(V)<1;0(U), (V) <272,

T:conv{U U TU_,V}

n (U, V)eC,

Then, if

we have S(T) < L.
Proof. This should be obvious from (2.88) writing

P(sngtZw) Z Z P( sup Xt>w).

n (U V)eC, teluv

O
Having now found two very distinct ways of controlling S(7T') from above,
it is natural to ask whether these are essentially the only ways.

Research problem 2.5.11. Does there exist a number L with the following
property: given a (finite) set T" of sequences (t; ;)i j>1, with 0 € T and S(T') <
1, can one find a sequence (t,,),>2 with [|t,|| < 1/logn, ||tn]|ns < 1/y/logn,
and families C,, as in Proposition 2.5.10 such that

TC Lconv(U{tn; n>2}U U{TU»V; (U, V)eln,n> 1}) ?

The reason for the sequence (¢,) is as follows. If 0 € T', v1(T,d1) < 1
and v2(T,dz) < 1, then T C Lconv {t, ; n > 1} for a sequence t, as in
Problem 2.5.11. This can be shown by a simple modification of the argument
of Theorem 2.1.8.

The only (flimsy...) support for a positive answer to this problem is our
failure to imagine another method to control S(T') from above.

2.6 L?, L', L°° Balls

In this section we consider a measured space (§2, X, ), and the classical
Banach spaces L' = L'(u), L? = L?(u), L™ = L°(u). There will be two
situations of special interest. The first one is when p is a probability. The
second one is when {2 is countable and when p is the counting measure,
u(A) = card A. In this case L?(u) identifies with ¢2(N*). We denote by B;
the unit ball of L(u).

Lemma 2.6.1. Consider f € L? and u > 0. Then we can write f = f1 + fo
where

1713
ek

[fillz < MFll2 s Mfalloe < w5 Mfallz < fll2 5 [1f2ll < (2.89)
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Proof. We set fi1 = f1{f|<u}, so that the first part of (2.89) is obvious. We
set fo = flyf>uy = f — f1, so that

ulfel = [uigpade< [ Paa=1E. (@90)

O
The following is a version of Lemma 2.6.1 for classes of functions.

Theorem 2.6.2. Consider a countable set T C L*(p), and a number u > 0.
Assume that S = yo(T, d2) < co. Then there is a decomposition T C Ty + Ts
where

’YQ(Tl,dQ) S LS; 'Yl(Tladoo) S LSu (2.91)
LS
’)/Q(TQ,dQ) S LS, T2 C u Bl . (292)

Here dj is the distance induced by the norm || - ||z (etc.). Also,
T1+T2={t1+t2; t1€T1,t2€T2}-

In words, we can reconstruct 7' from the two sets T7, T>. These two sets
are not really larger than T with respect to vo. Moreover, for each of them
we have some extra information: we control v1 (7}, dw ), and we control the
L' norm of the elements of Tb.

Proof. As usual, Ay(A) denotes the diameter of A for the distance dy. We
consider an admissible sequence of partitions (A, ),>o such that

VEET, Y 2"2Ay(A,(t) <28 (2.93)

n>0

Let us enumerate T as (t,)n>0. By induction over n we pick points t4 € A
for A € A,,. We make sure that for A = A, (t,,) we have t4 = t,,. Thus each
point of T is of the type t 4 for some m and A = A,,(t). Let m,(t) = t4 where
A= A,(t). For n > 1, let fi,, = mp(t) — mp—1(t), so that f;, depends only
on A, (t) and

[fenll2 < A2(An-1(1)) - (2.94)
Using Lemma 2.6.1 with 2_”/2u|\ft7n|\2 instead of u we can decompose fi ,, =
ftl,n + ftQ,n where

1l < W emllz s 1 nlloo < 27 2ull fonllz (2.95)

2n/2
1F2allz < [ fenllz s 12l <7 Ifenlla- (2.96)

Given t € T we set g}y = tp and g7, = 0, while if n > 1 we set
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gtn:tT+ Z ftl,k’th,n: Z ft2,k

1<k<n 1<k<n
We set

={gtmim<n, teT}; T2={g},,im<n,teT}
=Umn: =1
n>0 n>0
We have T' C T1+75. Indeed, if t € T, then ¢t = t4 for some m and A = A,, ().
Thus 7, (t) = t, and since mo(t) = tr we have t —tp =Y | - <, fe.k, 50 that
t= G m + Gim-
Since for j = 1,2 the element g/, depends only on A,(t), we have

cardTJ < Ny + ...+ Ny, so that cardT] = 1 and cardTJ < N,,;. Con-
sider t1 € Tl, SO that th = gtm for some m and some t € T. If m < n we
have t' = g/, € T,! so that cl(t1 Ty) = 0.If m > n we have g} , € T, s
that, using (2 94) and (2.95) we have

dy(t', 7)) < do(gt s 980) < D IFERl2 < Ag(Aka (2.97)
k>n k>n
Hence
S 2Pyt Ty) < Y 2P Ag(Ap (1))
n>0 n>0,k>n
S LY 2Y2A5(A () < LS.

k>1

It then follows from Theorem 1.3.5 (used for 7/ = 1) that vo(T1,d2) < LS.
The proof that vy5(T%,d2) < LS is identical. The same approach works to
control v1 (T4, dw ). Indeed, we can replace (2.97) by

Ao (1, T3) < doo (Gt 910) < D I lloo <D0 27H2uly (A1 (1)) .
k>n k>n
Hence

ZQ”d thTH <u Z 2" /2 Ay (g1 (1))

n>0 n>0,k>n

< LUZQk/Zﬂz(Akq(t)) < LuS,
k>1

and it follows again from Theorem 1.3.5 that v1(71,dw) < LS. Finally, by
(2.96) and (2.95) we have

LS
\gtn||1<2|\ftk|\1<z 2( A1) < 7

u
k>1 k>1
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so that To C LBj/u. This completes the proof. O

The material of the rest of this section is a bit technical. This technical
work will turn out later to be a good investment, but the first time reader
should probably proceed directly to Chapter 3.

Later in the book we will need a more general theorem than Theo-
rem 2.6.2. Some of the conditions occurring in this theorem might at this
stage look completely arbitrary and their meaning will become clear only
gradually. They are in particular related to the ideas of Chapter 5.

Theorem 2.6.3. Consider a countable set T' of measurable functions on (2,
a number V. > 2, and assume that 0 € T. Consider an admissible sequence
of partitions (A,) of T, and for A € A, consider j(A) € Z and a number
5(A) € RT, with the following properties:

VteT, lim j(A,(t)) = oo (2.98)
A€ A,, BEA,1,AC B=j(A) >j(B) (2.99)
ACB,AcA,,Be Ay, j(A) =j(B) = §B) <26(A) (2.100)
Vs, te A, /(s(w) — (W) 2 AV dp(w) < 6%(A) , (2.101)
where x Ay = min(x,y). Then we can write T C Th + Ty + T5 where
y2(Ty,dy) < Lsup »  2"/26(An(t)) (2.102)
teT n>0
Y (T1,do) < Lsup y_ 27y 7 (An () (2.103)
teT >0

VteTy,,Vp>1, ||t||5 <[LP Sugz V2j(An+1(t))—Pj(An,(t))52(An+1(t)) 7
te

(2.104)
where the summation is over the n > 0 for which eithern = 0 or j(An+1(t))
J(An(t)). Moreover,

VieTs,ds €T, |t| < 5|5|1{2‘S|2V—j(T)} . (2105)

Conditions (2.98) to (2.100) are mild technical requirements. Condition
(2.101) is weaker than the condition A(A,d2) < §(A), in that it gives a much
weaker control of the large values of s —¢t. The term T3 of the decomposition
is of secondary importance, and will be easy to control. It is required be-
cause (2.101) says little about the functions |s|1¢s>y—ir)}. The important
statements are (2.102) to (2.104). How one can use them is illustrated in the
following proof.

Second proof of Theorem 2.6.2. We denote by Az(A) the diameter of a
set A for the L? norm. We consider an admissible sequence (A,,) of T such
that
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VEeT, Y 2"7Ay(An(t) <25 (2.106)
n>0

We define 6(A) = Az(A), so that A C B = §(A) < 6(B). We take V = 2,
and, given u > 0, for A € A,, we define j(A) as the largest integer for which

2774 > 27"/25(A) (2.107)

so that _
294 < 2u2*”/26(A) , (2.108)

and (2.98), (2.99) and (2.100) hold. As for (2.101), it is obvious by definition
of §(A). From (2.102) and (2.106) we see that v2(T1,d2) < LS, and from
(2.103), (2.106) and (2.108) we see that 1 (11, ds) < LuS.

Using (2.104) for p = 1, and since 22/(An+1(0)§2( A, 1 (t)) < 2" /u? by
(2.107), we see from (2.108) and (2.106) that ||t|; < LS/u for t € Ts.

We have 277(T) > 4Ay(T) by (2.107) and since 0 € T, we have ||s||2 <
Ay(T) for s € T. Using (2.90) with u = 279(T) we get 81 ¢a)5>2-5my 1 <
l|s]13/277 =1 < LA(T)/u. Since by (2.106), looking only at the term n = 0,
we have Ay(T) < LS, we get ||ty < LS/u for t € Ts. Setting Ty = Ts + T3,
we have shown that ||¢||y < LS/u for t € Ty.

We have T C Ty + T4 so that T C Ty + T4 where Ty = To N (T — Ty),
and since (T, d2) < LS and v2(T1,d2) < LS, we have v2(T4,d2) < LS by
(2.14). 0

Proof of Theorem 2.6.3. This proof is rather tedious and technical, and read-
ing it should be attempted only after motivation has been found through the
subsequent applications of this principle, the first of which occurs in Chap-
ter 4. We define

p(t,n) = inf{p > 0 j(An(t)) = j(A,(1))},
and we observe that by (2.100) we have
5(Ap(t,n) (1)) < 26(An (1)) - (2.109)

For A € A,,n > 1, we choose an arbitrary point t4 in A. If A = T, we
choose t4 = 0. We define

Ta(t) =tp  where B = Ay, (t) -
It should be observed that 7, (t) depends only on A, (t), i.e. if s € A, (t) then
Tn(8) = mn(t). We note also that mo(t) = 0.
We define j,,(t) = j(An(t)) and
m(t,w) = inf{n >0; |mpp1(t)(w) — T (t)(w)| > VI B}

if the set on the right is not empty and m(t,w) = oo otherwise. Thus
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n < mt,w) = [Ty (t)(w) — m () (W) < V@ (2.110)

Let us note that the construction of p(¢, n) implies that p(t,n+1) = p(t, n)
as soon as jnt1(t) = jn(t). Thus if m,41(t) # 7, (t) we have j,11(t) >
Jn(t) + 1. Since V' > 2, we deduce from (2.110) that if n < m(¢,w) then we
have

> (@) = () ()] < 2V 0 (2.111)
n<m<m(t,w)

Let us define t' by t'(w) = Tpew) (t)(w) if m(t,w) < oo and t'(w) =
limy, 00 n () (w) if m(t,w) = oco. The limit exists from (2.111) and (2.98),
and since o (t) = 0, using (2.111) with n» = 0 we have

[tH(w)| < 2v I (2.112)

We define Ty = {t', t € T}.

For n > 0, we define ¢} by tl(w) = Tpam(tw) () (w). Tt follows from the
construction that n A m(t,w) = n Am(s, w) if A,(s) = A,(t). Thus if U,, =
{tL ; t € T}, then cardU,, < N,. We note that t'(w) — tL(w) = 0 if n >

n

m(t,w), and by (2.111) that if n < m(¢,w), we have
() — th)] < 2V

Thus [|t! —tL||ee < 2V 777" and hence do (t, U,) < 2V ~9»() Thus (2.103)
follows from Theorem 1.3.5 with oo = 1.
‘We have

t’}z-}-l - t'}z = <7Tn+1(t) - ﬂ-n(t))]'{m(t»')>”}
and thus
ltnsr = tnl < g1 () = T (O Lm0 () ()] <V-in )} -

Now 7, (t), Tny1(t) € Ap(e,n)(t) so that by (2.101) we have

2 _ .
i1 —tall3 < /(Wn(t)(u)) — T (D))" AV H O dp(w)
< 62(Ap(t,n) (t)) < 462(A7L(t))
using (2.100). Thus ||t} — &2 < 26(A,(t)) and thus
da(t', Un) < It = tollz < D tsr = tllz <2 ) 6(Am(1)) -
m>n m>n

Since

D 22N 5(An(t) < Y0 (Am(t) Y 22

n>0 m>n m>0 n<m

< LY 2m25(4,(1)).

m>0
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we conclude by Theorem 1.3.5 again that (2.102) holds.

For t € T, define 2(t) = {w; [t(w)| < VIT)/2} and 3 = (t — t})1g(e.
Since for w € 2(t)¢ we have |t(w)| > V) /2 and [t'(w)| < 2V T by
(2.112), we have [t3] < 5[t|1g()e, so that T3 = {t ; t € T} satisfies (2.105).

We set 2 =t —th — 3 = (t — t') 1), To = {t*; t € T}, and we turn to
the proof of (2.104). We define

1 .
r(t,w) = inf{n >0 |Te1(t)(w) — tw)] > 2v—3n+1(t)}

if the set on the right is not empty and r(t,w) = co otherwise. For 0 < n <
r(t,w) and w € £2(t) we have

T2 (8)(w) = 7n (8) ()]

IN

T2 () (w) = t(w)] + |70 () (@) = t(w)]
< Lyinn® L y-inmy < yin®
— 2 —_ )

using that n — 1 < r(t,w) if n > 1, and that

Im0(8)(w) — t(w)] = [t(w)| < VT2

if n = 0. Thus for w € £2(t) we have r(t,w) < m(t,w). Since t(w) =
lim,, 00 7, (t)(w) = t1(w) when r(t,w) = co, we have

2= (t—tYlgw =D _t7
n>0

where
t721 = (t - tl)l{T(t,w):n}ﬂQ(t) .
Now
|2 ()] < [Hw) = 70 ()W) r(tw)=n}ne) (@)
+ Y (W) - () ()]

n<m<m(t,w)

< 3y —in(®) (2.113)

using (2.111) and that [t(w) — 7, (t)(w)| < V71 /2 if r(t,w) > n. Also, since
[Tt (8) (W) — t(w)] > V=In+1() /2 when 7(t,w) = n, we have

p ({w; r(t,w) =n})- (V_j;“(t))z

< / (T (B)(@) — Hw))? A V21O pu()
< 453 (Ana (1)),

using in the last inequality that m,1(t), t € Ay nt1), and (2.101), (2.109).
Thus
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pl{tn #0}) < LVH 0052 (4,,4(1))
so that, using (2.113)

I35 < LPV 2 08 (A ()Y 7m0

The functions (2),>0 have disjoint supports. Moreover, t2 = 0 unless
the set {w ; r(t,w) = n} is non-empty. When n > 1, this implies that
Jn+1(t) # jn(t), for otherwise we would have r(t,w) < n — 1. Thus (2.104) is
proved. O

The rest of the section is strongly influenced by ideas from Banach space
theory. It is not related to any subsequent material except Section 6.3. A
central result is the following, that provides a kind of classification of the
elements of the unit ball By of L!(u).

Theorem 2.6.4. For any integer 7 > 0 there exists an admissible sequence
of partitions (C,) of Bi, and for each C € C,, an integer £(C) € Z, such that
if we set

((f,n) = L(Cn(f)) (2.114)
we have
Vfe By, p({|f| > 271} <ontr (2.115)
Vfe By, Y 2ntUm <6.277 (2.116)
n>0

Proof. Let us define

un(f) =inf{u>0; p({|f] >u}) <27}

so that
p({lf] > un(f)}) < 2. (2.117)
We now claim that
D 2mun(f) < 2. (2.118)
n>1

Indeed, we have

) 2 (f) = S~ 2 () = 302 () — wna (1)

n>1 n>1 n>1
un (f)

<[ iz < <1,

n>1 un+1(f)

For n > 1, we define

O(f,n) =sup{l; £ <2n+7; 27" > upir(f)} -
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Since u,(f) < 27" by Markov’s inequality, we have
n+7<Llfn)<2n+7. (2.119)

Since 2745 < 27277 4 94, (f), by (2.118) we have

D oontim <5277 (2.120)

n>1

We define Cy = {B1}, and ¢(By) = 7. Given integers {,,, for 1 <m <n
such that m + 7 < ¥¢,,, < 2m + 7 we consider the set

{feBi;Vm,1<m<n, lfm)="{ln}. (2.121)

By (2.119) these sets form a partition C, of By, and the sequence (C)
increases. Moreover,
cardC, < (n+ 1) < N,,,

so that the sequence (Cy) is admissible.

If C € C, is given by (2.121), we define ¢(C) = ¢,,. We observe that for
f € C, we have £(Cy,(f)) = £(C) = £, = £(f,n), so that (2.114) holds. For
f € C, we have

p({If1> 270 )) = u({If] > 27my) <ot

by (2.117) and since 2~¢>®) > u,,, . (f). This proves (2.115). Finally (2.116)
follows from (2.120). O

In the rest of the section, {2 = N* and pu is the counting measure, so that
L? = (2(N*), and L' = (}(N*).
Given a finite subset I of N*| and a number a > 0, we define

V(I,a):{$€€2;iglz>xi20;fogaQ}.
iel

Thus
V(I,a) C aBsy, (2.122)

where of course

Bg:{x;Zx?ﬁl};31={$;2|$i|§1}-

i>1 i>1
We recall that for T C 2 we write

g(T) =Esup X; = EsupZtigi
teT teT {35

and we note that
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g(V(I,a)) < aVecard I (2.123)

Z xigi < G(Z 91'2)1/2

i>1 iel

since

for z € V(I,a).

One can interpret Theorem 2.1.8 and Proposition 2.1.7 as stating that,
from the point of view of Gaussian processes, the important sets are the
convex hulls of a sequence going to 0 with the proper rate of convergence.
This idea is behind the following definition.

Definition 2.6.5. We say that a subset T of {2 is an explicit unconditional
GB-set (EIGB-set) if there is a family F of pairs (I,a), where I is a finite
subset of N* and a > 0, such that av/card I < 1 for each (I,a) € F and that

T T =conv| JV(I,0a) (2.124)
F

Yo >0, card{(I,a) € F; a>v} < exp<1}12> —1. (2.125)

In (2.124) conv means the closed convex hull. We observe that 7" is uncon-
ditional in the sense that if z = (x;);>1 € T’, then (|z;])i>1 € T”, and vice
versa. The name “explicit” in Definition 2.6.5 refers to the fact that we have
an explicit description of 77 through the family . This definition is inspired
by the result of Theorem 2.1.8, taking into account that we want here uncon-
ditionality. (A GB-set U is simply a set such that g(U) < oo, a name that
we will not use elsewhere.)

Proposition 2.6.6. If T is a EIGB set then T C Bj.

Proof. By the Cauchy-Schwarz inequality we have V(I,a) C By if avecardI <
1. O

Proposition 2.6.7. There exist a number L such that g(T) < L for each
EIGB set T.

The proof relies on a general principle that we spell out now.

Proposition 2.6.8. Consider subsets T}, of ¢?, and assume that T,, C a,Bs.
Then

9( U Tn) < 817le (g(Tn) + Lan+/log(n + 1)) + Lsupa, . (2.126)

n>1 n

This is a generalization of Proposition 2.1.7 which we recover when the sets
T, consist of a single point.
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Proof. We can assume each set T, finite. By Lemma 2.1.3 (the concentration
inequality for the supremum of a Gaussian process) we have

2

P(SUPXt > g(Th) +U) < ZeXp( - )
T, 2a3

so that

2
P(sup X: > g(Ty) + 2an\/10g(n +1)+ uan) <2 e){p(—u2 —2log(n + 1))
Tn

and thus

2

P(sup X; > su (g(Tn) + Qan\/log(n + 1)) + u sup an) < Lexp(—u2 );
UTn n n

from which it follows that

g(U Tn) < sup (g(Tn) + 2a,/log(n + 1)) + Lsupa,, .

O

Proof of Proposition 2.6.7. We order the pairs (I,a) of F as a sequence
(In, an) such that the sequence (ay,) is non-increasing. Then (2.125) used for
v = a, implies n + 1 < exp(1/a?), i.e. a, < 1/\/1og(n+ 1). Thus (2.126)

implies g(Un V(In,an)) <L. O

Theorem 2.6.9. Consider a subset T of (2. Assume that for a certain num-
ber S we have v2(T,d3) < S and T C SBy. Then there exists a EIGB set Ty
with T"C LST.

This is a kind of converse of Propositions 2.6.6 and 2.6.7.

Proof. By homogeneity we can assume that S = 1. We consider an admissible
sequence (B,) with
sup Y 2"2 Ay (B(t) <2, (2.127)

teT 155

and the admissible sequence (C,,) provided by Theorem 2.6.4 when 7 = 0 (we
recall that Ay means that the diameter is for the distance in £2). We consider
the increasing sequence of partitions (Ay),>0 where A, is generated by B,
and C,, so card A, < Np41. The numbers £(¢,n) of (2.114) depend only on
Apn(t).

For every A € A,,, we pick an arbitrary element z(A) of A, and we set

J(A) = {i e N* 5 z;(A)] > 27 @AWY

so that card J(A) < 2™ by (2.115). For n > 1 and A € A, consider the
unique element B € A,,_1 such that A C B, and set
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I(A) = J(A\J(B)
so that card I(A4) < 2™ and
i€ I(A) = |z;i(B)| < 2~ H@B)n-1) (2.128)

Fort € T, we write 7, (t) = (A (t)), and, if n > 1, we write L,(t) = I(A,(¢)).
We observe that since x(A4,-1(t)) € An—1(t) we have l(x(Ap—1),n —1) =
£(t,n —1). Thus it follows from (2.128) used for B = A,_1(t) that

1 (811, 0 lloo < 27400 (2.129)
and thus, since card I, (t) < 2™
701 (8) 11, |2 < 2727 =D
Since ||t — mp—1(t)]]2 < A2(An—1(t)) we thus have
[t17, ll2 < c(t,n) == Ag(Ap_1(t)) + 272401 (2.130)

and hence
t1y, ) € 2" 2c(t,n)V (I, (1), 27 "/?) .

For n = 0 we set Iy(t) = J(T), and the previous relation still holds for
¢(t,0) = Ag(T) + 1. We claim now that

t=> tl - (2.131)

n>0

Since the sets (I,,(t))n>0 are disjoint, it suffices to show that

il >0=ie | JI.(t)= | J(4a (1) . (2.132)

n>0 n>0

To prove this, consider ¢ with |¢;| > 0 and n large enough that As(A,(t)) <
[t:]/2. Then for all z € A, (t) we have |z; —t;| < |t;]/2 and hence |z;| > |¢;]/2.
Since £(x,n) > n — 3 by (2.116), if n is large enough, for all € A, (t) we
have 274®") < |2;|. This proves (2.132) and hence (2.131).

Thus we have written t = > ¢, where

tn =1t1y, 1y € b(t,n)V (I, (t),27"/?), (2.133)

for b(t,n) = 2"/%c(t,n). By (2.127) and (2.116) we have 3 ., b(t,n) < L, so
(2.133) implies that B
te LcoanV(I,a) .
f

where F consists of the pairs (I(A),27"/271) for A € A, and n > 0. Since
card I(A) < 2™ we have
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(I,a) € F = aVeardI < 1.

Consider u > 0, and the largest integer m with 2=™/2=1 > 4. If (I,a) € F
and a > u, then I = I(A) for some A € A,,, where n < m. Thus there are at
most

1
No+--+ Nm+1 < N"L""Q < eXp<u2) -1

choices for A, so that
1
card{(I,a) eF;a> u} < exp( 2) -1,
u

Thus conv|JV (I, a) is an EIGB set. O

Theorem 2.6.9 has the following striking consequence.

Theorem 2.6.10. Consider a Banach space W with an unconditional basis
(€i)i>1. Assume that E[| >, giei|| = S < 0o. Then we can find a family F
of pairs (I,a), where I is a finite subset of N* and a is a number, with the
following properties

1/2

VeeW,z = sze“ lz|| < LS sup a(Zx ) (2.134)
i>1 (I,a)eF el
V(I,a) € F, aVcardI < 1 (2.135)
1
Vu >0, card{(I,a) € F ; aZu}Sexp(qﬁ)fl. (2.136)

Thus, we have [|z|| < LSN(x), where N'(z) = sup(; oyer a(>;c; 2)"/2,
and EN (3,5 gie;) < L (as should be apparent after the following proof,
using Proposition 2.6.7). The norms of the type A are essentially the only
unconditional norms for which EN'(}",+ giei) < oo.

Proof. We have

EHZ gieiH = g(T)

i>1

where
T = { (€))iz1,x" e W*, ||xH<1}

By unconditionality, we have

sup Zx €;)g;i = sup Z|x e:)||gil

== 1<1557 lz=1<1557

so that

sup Y [a*(es)l|gil = S

HI* (I<1 i>1
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and, by Jensen’s inequality, we get T C LSB;. By Theorem 2.1.1 we have
v2(T,d2) < LS. By Theorem 2.6.9 there exists a family F that satisfies
(2.135), (2.136) and T' C LST}, where

T = coanV(I, a) .
f

Thus, by duality, if © = 2121 z;e; € W, for any n we have
HZ xieiH < LS sup Ztizi < LSsupa(Z z?)l/z
i<n teTh =, F er
and this proves (2.134) since ||z| = sup,, | >_;<,, zieil|- O
For I € N* and a > 0, we write
Wl,a)={z=(zi)i>1; i€l =>a;=0;i€l=|z|<a}.

Definition 2.6.11. We say that a subset T of {2 is a strong unconditional
GB set (SIGB set) if there exists a family F of pairs (I,a), where I is a
finite subset of N* | a > 0, acardI < 1 for every (I,a) € F and

TC coanW(I, a) (2.137)
f
1
Vu>0,card{([,a)€]:;aZu}gexp( )—1. (2.138)
u

We have
reW(l,a) = fo < a*card I

and thus W(I,a) C V(I,av/cardI). Moreover, if acard] < 1, we have
a+/card I < \/a. This shows that a SIGB set is an EIGB set.

Theorem 2.6.12. Consider T C SBi, and assume that v1(T,ds) < S.
Then we can find a SIGB set Ty with T C LST;.

Proof. By homogeneity we can assume that S = 1. We proceed as in the
proof of Theorem 2.6.9, but we can now assume

VEET, Y 2" A (An(t) <2.
n>0

Using (2.129) rather than (2.130) we get
1617, (1) lle < (t,n) = Ase(An(t)) + 27

so that
thr, ) € 2"c(t,n)W (In(t),27")

and the proof is finished exactly as before. O
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As a consequence, under the conditions of Theorem 2.6.12, we have
v2(T,dy) < LS. Tt is of course of interest to give a more direct (and more
general) proof of this fact.

Theorem 2.6.13. Consider a measure space (2, 1) and T C SBy, such that
(T, dso) < 00. Then

Y2(T,d2) < L\/Syi (T, doo) (2.139)

Proof. If we replace u by au, we replace di by ady, do by y/ads and we
do not change d,. By an appropriate choice of a, we see that it is enough
to prove (2.139) when S = ¥1(T,d~ ), and by homogeneity we can assume
S =v(T,ds) = 2. With the notations of the proof of Theorem 2.6.4, let us
write

an(f) = | F 11 51<un | -
Thus

an(f) < DI <ii<u il

r>n

< Z Uy 2(r+1

r>n

using (2.117). Thus

ZQn/Qan(f) < V2 Z uT(f)27-/2+n/2 <L

n>0 r>n>1

by first summing over n and using (2.118). Following the proof of Theorem
2.6.4 we then construct an admissible sequence (C,,) of partitions of B; and
for C € C,, a number ¢(C) such that

fel=a,(f) <2749

VfeBy, Yy o2n/*tim <L (2.140)
n>0
where £(f,n) = ¢(Cy,(f)) depends only on Cy(f).

Proceeding as in the proof of Theorem 2.6.9 we find an increasing sequence
of (A,) of partitions of T such that card A,, < Ny,41,

sup » 2" Ao (An(t)) < 271(T, dos) , (2.141)

teT 155

and, moreover, the numbers ¢(f,n) depend only on A, (f).
Consider f, g € A,(t), and set A = A (A, (1)), so that ||f — gllec < A.
Thus
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1f = gllz < [[min(|f — g[, )| (2.142)
< [fmin(|f], A)ll2 + [| min(lg], A)f]2 -

Now
min(|f[, A) < ALgf1>u,5)) + FIL{f 1 <un())

and, using (2.117),
[ min(|f|, A)[l2 < 2"/2A+ an(f)
and thus, combining with (2.142),
As(An(t) < 2(2"2 A (An(t)) + 2740

Combining with (2.140) and (2.141) yields

Z 22 Ay (A, () < L.
n>0

Since Ay(T) < L, appealing to Lemma 1.3.3 finishes the proof. O

2.7 Donsker Classes

Throughout this section we consider a probability space (£2,u), and a
bounded subset F of £2(u), which, following the standard notation, we will
denote by F rather than T'. To avoid (well understood) measurability prob-
lems, we assume that F is countable. (Thus, there is no need to really dis-
tinguish between £2(n) and L2(p).)

Consider i.i.d r.v. (X;);>1 valued in 2, of law u. We set pu(f) = [ fdu
and

1
Sn(F) = E;g}}’ N iSZN(f(Xi) - M(f))‘ (2.143)
S(F) = sup Sy (7). (2.144)

The question of understanding when S(F) < oo is central to the study
of Donsker classes, which are classes of functions on which the central limit
theorem holds uniformly. The precise definition of Donsker classes includes
a number of technicalities that are not related to the topic of this book, and
since there exists an abundant (and most excellent) literature on this topic,
(see e.g. [8]) we will not deal with them, but will concentrate on the study
of upper bounds for S(F) and, more generally, for Sy (F) at a given value of
N. To avoid trivial complications we will often assume pu(f) = [ fdp =0 for
each f in F.

The following classical result will play a fundamental role.
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Lemma 2.7.1. (Bernstein’s inequality). Consider independent r.v. (Y;);>1
with EY; = 0 and a number U with |Y;| < U for each i. Then, for v > 0,

2

P(' ;m = ”) = QGXP(_ min(4zi; EY? 2UU)) '

Proof. For |z| < 1, we have
le” — 1 — x| SzQZ; =2?(e —2) < 2?
k>2
and thus, since EY; = 0, for U|A| < 1, we have
|Eexp \Y; — 1| < M2EY}?
so that Eexp \Y; < 1+ A?EY;? < exp A2EY;?, and thus
Eexp)\ZYi = H Eexp \Y; < exp)\QZEYiQ .
i>1 i>1 i>1

Now

P(ZYi > U) < eXp(—)\v)Eexp)\ZYi

i>1 i>1
< exp (/\2 S EV? - AU) .
i>1

If Uv < 23,5, EY?, we take A = v/(2)_,5, EY?), obtaining a bound
exp(—v? /(4 5, EY?)). If Uv > 237, EY?, we take A = 1/U, and we

note that ) -
Ey2- "< WV VY
U2; U T2 U 22U
O
Proposition 2.7.2. If 0 € F we have
1
SN S L(nF )+ ) n(Frdeo)) (2.145)

where dy and dss are the distances induced by the norms of L? and L™
respectively.

Proof. We combine Bernstein’s inequality with Theorem 1.2.7 to get, since

0 € F, that
Esup‘z f(X fougf’Z J(X Xi)

fer
< L(2(F, 2V Ndo) + 71 (F, 2d)) -

To conclude, we use that vy, (F, 2\/Nd2) = 2\/N72(.7:, dz) and 1 (F,2ds) =
2’)/1 (]:, doo) O
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Proposition 2.7.2 provides us with a method to bound Sy (F) from above.
There is however a completely different method, namely the inequality

Sn(F )<Esup\/ SO (2.146)

i<N

One should point out that the very idea of the central limit theorem is that
there is cancelation between terms of opposite signs, while (2.146), where
there is no such cancelation, is of a different nature.

One can of course combine (2.145) and (2.146) to control Sy (F).

Proposition 2.7.3. Consider classes F,F;1 and Fo of functions in L?(u)
with u(f) =0 for f € F1, f € Fa, and assume that F C F1 + Fa. Assume
that 0 € F1. Then

SN —Esup‘Zf

feF

(72(7:1»612) \/1]\[71(5’:1@00))

+Esup Z|f

eV N

The following question seems related to the Bernoulli problem of Chapter
4.

Research problem 2.7.4. Consider a class F of functions in L?(u) with
w(f) = 0 for f € F. Given an integer N, can we find a decomposition
F C F1+ F2 with 0 € F; such that the following properties hold:

Y2 (Fi,d2) < LSN(F)
71(7:1» ) < LVNSN(F)

Esup 317X < LSy (F)?

feF i<N

A positive answer to this problem would mean that there is essentially
no other method to control Sy (F) from above than the method of Proposi-
tion 2.7.3.

The main result of this section is a kind of partial answer to Research
Problem 2.7.4.

Theorem 2.7.5. Consider a class F of functions in L£*(u), with u(f) = 0
for f € F. Then we can find a decomposition F C Fi + Fo where 0 € Fy,

Y2(F1,d2) < Ly2(F) (2.147)

’Yl(]:h o) < LV N2 (F) (2.148)

Esup Y |f(Xi)] < LISN(F) +72(F)) - (2.149)
feF2 \/ i<N
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To understand the link between this theorem and Research Problem 2.7.4
we prove the following easy fact.

Lemma 2.7.6. If u(f) =0 for each f in F, we have yo(F) < LS(F).

Of course here F is viewed as a subset of L2(u), with the corresponding
distance.

Proof. Consider a finite subset T" of F. By the ordinary central limit theorem,
the joint law of (N~Y/23". _\ f(Xi))fer converges to the law of a Gaussian
process (g¢)fer and thus

Esupgy < S(F). (2.150)

feT
The construction of the process (gf)rer shows that for fi, fo € T we
have Egyr, gf, = [ fifodu. If we identify L?(p) with ¢2(N*), and since the law
of a Gaussian process is determined by its covariance, the left-hand side of
(2.150) is exactly ¢g(T"). This shows that g(T") < S(F), and the result follows
by Theorem 2.1.1 and (1.51). O

As a consequence, we have the following characterization of classes for
which S(F) < cc.

Theorem 2.7.7. Consider a class of functions F of L*(11) and assume that
w(f) = 0 for each f € F. Then we have S(F) < oo if and only if there
exists a number A and for each N there exists a decomposition F C Fy + Fa
(depending on N ) where 0 € Fy such that

vo(F1,d2) < A
’71(]'—17 «) < VNA

E sup If(X))| < A.
feFa \/ KXZ:V

Proof of Theorem 2.7.5. We use the decomposition of Theorem 2.6.2 with
u = v/N. This produces a decomposition F C Fi + F», where F; satisfies
(2.147) and (2.148), while Fo C Lyo(F)B1/VN. Moreover the construction
is such that Fo C F — Fy, and so that by (2.145) we have

FX)| < (S + Lya(F)VN .

E sup Z
FeF2icn

Then (2.149) follows from the next result. O

Theorem 2.7.8. (The Giné-Zinn Theorem) For a class F of functions with
w(f) =0 for f in F we have

EsupZ|f |<Nsup/|f|du+4Esup’Zf (2.151)

1<N
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While simple, this is very useful. In order to avoid repetition, we will prove
some more general facts. We consider pairs (R;, X;) of r.v., with X; €
2, R; > 0, and we assume that these pairs are independent. We consider a
Bernoulli sequence (€;);>1, that is an i.i.d. sequence with P(e; = £1) = 1/2.
We assume that these sequences are independent of the r.v. (R;, X;). We
assume that for each w, only finitely many of the r.v. R;(w) are not zero.

Lemma 2.7.9. For a countable class of functions F we have

E;ggﬂz (Rif(X) — E(Rif(X0)| < QE;gg;eiRiﬂX) (2.152)
Esup > Ril f(X)| < sup Y | E(Rilf (X0)]) (2.153)
fer i1 Fix1
+2E Rif(X
supl3 s an
IfE(R; f(X;)) =0 for each i > 1, then
E iR 2.154
OB @14

Proof of Theorem 2.7.8. We take R; = 1if i < N and R; =0if ¢ > N, and
we combine (2.153) and (2.154). O

Proof of Lemma 2.7.9. Consider an independent copy (S;,Y;);>1 of the se-
quence (R;, X;);>1, that is independent of the sequence (¢;);>1. Then, by
Jensen’s inequality,

Esupjz Rif(X:) — E(Rif(X \<Esup|ZRf S ()] -

fer

Since the sequences (R; f(X;) — Sif(Y:)) and (e;(R; f(X;) — Sif(Yi))) of r.v.
have the same law, we have

Esup\z (R (0) = Suf ()] = Esmp |3 xR () = S (1)

fer

< 2Esup‘ZeiRif(X

feEFN=T

and we have proved (2.152). To prove (2.153), we write
D RIfG) <Y E(RilF(X
i>1 i>1

+ 3 (Ril £(X3)| — E(Ri| £(X0))))

i>1
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we take the supremum over f and expectation, and we use (2.152) to get

E?ngRM |<SUPZER|f )l

i>1 €F i>1

+2Esup‘ZelR |f(X )|‘

i>1

We then conclude with the comparison theorem for Bernoulli processes ([53],
Theorem 2.1) that implies that

Esup‘ZezR | (X |‘<Esup’ZGZRf

To prove (2.154), we work conditionally on the sequence (¢;);>1. Setting I =
{i>1;e¢=1}and J={i>1; ¢ = —1}, we have

Esup‘ZelR f(X

fer

+ Esup’ZRif(X

feF

icJ
Now, by Jensen’s inequality, we have
E sup‘ R, f(X
feF Z
since ER; f(X;) = 0. O

The following is a very powerful practical method to control S(F).

Theorem 2.7.10. (Ossiander’s bracketing theorem) Consider a countable
class F of functions in £?(pn). Consider an admissible sequence A, of parti-
tions of F. For A € A,,, define the function ha by

ha(w) = sup |f(w)— f'(w). (2.155)
f,f'eA

Assume that for a number S we have

sup » 22 ha,pll2 < S . (2.156)
t€]—'n>0
Then
E sup F(X) — ()| < LS. 2.157
fef’mg( (X3) =l £)) (2157)
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Strictly speaking Ossiander [31] proved this result only under entropy
conditions, but once one understands the principles of the generic chaining it
is immediate to adapt her proof to the present setting. The reader will observe
that A(A) < ||hal|2 for all A, so that (2.156) implies that vyo(F, d2) < 2. This
alone is however not sufficient to prove (2.157).

Theorem 2.7.11. Consider a countable set T C L°(2,u), where u is a
positive measure (that need not be a probability). Consider a number u > 0.

Consider an admissible sequence (Ay) of partitions of T and for A € A,
define ha by (2.155). Assume that

VteT, > 2"2|lha, 2 <5 (2.158)
n>0

Then we can find two sets Ty, To C LO(2, 1) with the following properties:

Y2(T1,d2) < LS, v1(T1,ds) < LuS (2.159)
Yo(To,d2) < LS, v1(T2,dso) < LuS (2.160)
s€Ty=5>0, ||s|1 <LS/u, (2.161)
i such a way that
T CTy+Ts where Ty ={t; Is € Ty, |t| < s} . (2.162)

This theorem is related to Theorem 2.6.2, and the reader should be familiar
with the proof of that previous result before reading the following argument.

Proof. Forn > 0 and t € T we define
Q' (t,n) = {ha, @) <27 *ullha, w2}

so that by Markov’s inequality we have

n

P(£2'(t,n)%) <

We define
Qtn)= [ 20
0<t<n

so that
2n+1

P(£2(t,n)°) < (2.163)

w2

We construct the points ¢4 and 7, () as in the proof of Theorem 2.6.2, and
for n > 1 we define

ftl,n = (m(t) — 7Tn—l(t))l(?(t,nfl) )
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so that, since [m,(t) — mu—1(t)] < ha,_ (), and since |ha, ,(t)(w)] <
27D 2|y, w2 for w € 2(t,n — 1) C £2'(t,n — 1), we have

1fitnllz < ha, sollz s Ifialloo <270V 2ullha, ol -

We set gtl’0 = t7 and for n > 1 we set gtl,n =t 4+ D 1<p<n ft{k. Moreover we
define o
Tp={glm;m<n,teT}; T1=|J1T,,
n>0
and we prove (2.159) as in the proof of Theorem 2.6.2. Let us define fZ, = 0
and for n > 1
f152,n - 27(7171)/2“”}114",,1(15)H21_Q(t7n)c )

so that using (2.163) we see that

1f2alla < lha, . oll2
12 ulloe < L27"2ullha, o)l

LQn/2
1f2nll < u Mhan @l

Let us define
W = hrlip>ulhrll} 5

so that [lw|l; < ||hr||2/u. Let us further define g7, = w and for n > 1

g?,n:w—’— Z ftQ,k:

1<k<n

Define finally

T2={gt,;m<n,teT}; Th=|J1?.
n>0

It should be obvious from (2.158) that (2.161) holds, and that (2.160) can be
proved as (2.159). We turn to the proof of (2.162). Any ¢ in T is of the type
t = t4 for some m and A = A, (t), so that t =tr+> ", o<, (T (t) =1 (1))
Let t* =t — g{ ,,, so t = g ,, + t*. Since g}, € Ty is suffices to show that
t* € Ty, and to show this, we show that [t*| = [t — ¢/, < ¢7,, € Tb. Since
t=1r + 3 cpem(mi(t) — me—1(t)), and since fin = me()(w) = mo1 () (w)
for w € 2(t,k — 1), the definition of g;,, shows that if t*(w) # 0, then for
some 1 < k < m we have w & £2(t,k —1). Consider the smallest such number
k. If k =1, we have w ¢ §2(t,p) for p > 0, and thus g}, (w) = tp(w) so that
t?(w) = t(w) — tr(w). Since w € 2(t,0)¢ = '(t,0)¢ = {hr > ullhr|2}, we
have [t*(w)| = [t(w) — tr(w)] < hr(w) = w(w) < g7,,(w). If k > 1, since k
is the smallest possible, and since the sequence of sets 2(¢,n) decreases as n
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increases, we have w € 2(t,¢ — 1) for £ < k and w & 02(¢, £ — 1) for £ > k so
that

@) =tr@)+ S (@) — 71 () = 1 (D))
1<6<k—1
and
[£2(W)] = [Hw) = gt.m(W)] = [tw) = T—1(t) ()]
< hay ) (W) lok—1) (W)
< ftQ,k:fl(w) < 9t2,m(w) )
where the first inequality uses that |t — m,_1(t)| < ha, ,(t) and w € (¢, k —

1)°, and the second that, since w € £2(t,k —2) C (2'(¢t,k — 2), we have
haw (@) <2702 2u]ha, o 2 O

Proof of Theorem 2.7.10. We apply Theorem 2.7.12 with u = VN, T = F.
The decomposition F C T + T4 shows that it suffices to prove (2.157) when
F is one of the classes Ty or Tj. When F = Tj, this follows from Bernstein’s
inequality and Theorem 1.2.7, since by (2.159) we have

Yo(T1,do) < LS5 7(Th,dss) < LSVN.

When F = T}, we write

sup In U0 )| < sup (VNI + w 3l )
: f;‘}? (W\m \/N Z;Vf )
< (0 + S U —ut).

By (2.161) we have u(f) = ||f|1 < LS/VN for f € Ty. Thus it suffices to
show that

1
E sup (f(X2) = ()| < L8 .
feTs \/N 1§2N
This follows as in the case of Ty from the fact that v2(Ta,d2) < LS and
71(Ta, dos) < LSVN by (2.160). O

To cover further needs, we will also prove a general principle that is to
Theorem 2.7.11 what Theorem 2.6.3 is to Theorem 2.6.2. This result will be
used only in chapter 5, and its proof is better omitted at first reading.

Theorem 2.7.12. Consider a countable set T C L°(2,u), where u is a
positive measure (that need not be a probability). Assume that 0 € T, and
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consider a number V- > 2. Consider an admissible sequence (A,,) of partitions
of T and for A € A, define ha by (2.155). For A € A,, consider j(A) €
Z U {oo} and 6(A) € RT. Assume the following properties

VteT, lim j(A,(t) = (2.164)
AcA,, BEA, 1,ACB=j(A)>jB) (2.165)

AeA,, Be Ay, AC B, j(A) =3j(B) = §(B) < 25(A) (2.166)
VAe Ay, | BAAV72Adu < §2(A) . (2.167)

Then we can find two sets Ty, To C LO(£2, 1) with the following properties,
where jn,(t) = j(An(t))

y2(Ty,dy) < Lsup »  2"/26(An(t)) (2.168)
teT 130

(Tt doo) < Lsup »_ 2"V (1) (2.169)

teT 130
y2(Ta, d2) < Lsup y_ 2"/2Vin0=in1(05(A,, (1)) (2.170)

teT 133

1 (Ty, doo) < Lsup » 2"V (1) (2.171)

teT 130
s€Ty=5>0, [s|y < Lsup »_ V¥nO=in1l52(4,(1)),  (2.172)

teT 13

in such a way that T C Ty + T + T, where
Ty ={t; Is €Ty, |t| < s}
T3 = {t ; |t| S th{hTzv—j(T)}} .

Second proof of Theorem 2.7.10. We set §(A) = ||hall2, and we define j(A)
as the largest element of Z U {oo} for which

279 > \/N27"/25(A),

so that (2.164) to (2.167) obviously hold true. We note that by definition of
j(A) we have
2794 < /N2 /215 A)

and hence we have

2O §(A, (1))VN < 2n/2; 27ina(®) < \/N2TV2H3/25(A, (1)) . (2.173)



2.7 Donsker Classes 85

We apply Theorem 2.7.12 with V = 2, T = F. The decomposition F C
Ty + T4 + T3 shows that it suffices to prove (2.157) when F is one of the
classes T1, Ty, T5. When F = T}, this follows from Bernstein’s inequality and
Theorem 1.2.7, since by (2.168) and (2.169) we have

’)/Q(Tl,dz) S LS, Vl(ledoo) S LS\/N

When F = T}, we proceed as in the first proof of Theorem 2.7.10, since
by (2.172) and (2.173) we have u(f) = ||f|1 < LS/VN for f € T, and
since Yo(Ta,d2) < LS and v;(Ts,doe) < LSVN by (2.170) and (2.171),
using (2.173) again. The case F = T3 is very simple after one notices that
[hr1 . 59-5cmy It < LS/VN, and is left to the reader. O

Proof of Theorem 2.7.12. This result will be used only in chapter 5, and this
proof is better omitted at first reading. We define

p(t,n) = inf{p >0; ]p(t) = jn(t)}
A(t’n) = Ap(t,n) (t)

and we observe that by (2.166) we have
I(A(t,n)) < 25(An(2)) .

Forn > 1 and A € A,, we choose t4 € A arbitrary. We choose t7 = 0. We
define 7, (t) =t z(,n)- We note that

Tnt1(t) # mn(t) = At,n+ 1) # A(t,n) = Jnt1(t) > Jn(t) . (2.174)
We define

Qt,n = {hA(t,n) > V_jn(t)}
Q= {hy >V}
m(t,w) =inf{n >0; we 2 ,}

if the set on the right is not empty, and m(t,w) = co otherwise. We note that
n < mt,w) = |Tug1(t)(w) — mn () (W)| < hagn (W) < V=in® - (2.175)
When m(t,w) < co we define
tH(w) = T () (t) (W) Lge (W),
and if m(t,w) = co we define
F(w) = Heo)lor () = lim m()(@)1ar ()

The second equality follows from (2.164) and the fact that
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n < m(t,w) = [tw) — (1) (W)| < han)(w) < y—in(®)

We set Ty = {t* ; t € T'}. The proof of (2.168) and (2.169) is then the same
as in the case of Theorem 2.6.3. We set

2= (t—t")1ge = Y (t = Tm(®)Lim(.)=mp 2 - (2.176)
m>0

We have {m(t,-) = m} C {2 m, and, by (2.167),

1(2m) < VImOE2(A,, (1)) . (2.177)

For m > 1, we observe that the set {m(¢,-) = m} is empty when j,,(t) =
Jm—1(t), because then (2 p, = 24 1.
Also, if m(t,w) = m then w & 2 y,_1, and thus

[H(w) = T (D)(@)] < ha@m-1)(w) <V Imr @
Thus, for m > 1

(t - Wm(t))1{7n(t,~):m}\ﬂ < ’U,(t, m) y
where _
u(t,m) =V In101, o (2.178)

if jim () # jm—1(t) and u(t,m) = 0 otherwise. We observe that for every ¢t € T'
we have 2 = {m(¢t,-) = 0}, so that in (2.176) the term of the summation
corresponding to m = 0 is 0, and thus

2] < u(t,m) . (2.179)

m>1

We set Th = {t?:=Y,  u(t,m); teT}.
We observe that u(t, m) depends only on A,,(t). Thus if

U, = {1§;§nu(t,m) s te T},

we have cardU,, < N,,. By (2.178) we have

doo(t2’U") < Z Hu(tam)Hoo < 2V_j"'(t)

m>n

so that (2.171) follows from Theorem 1.3.5.
By (2.177) and (2.178) we have

da(t2,Up) < Y llu(t,m)fla < Y VIm@=im105(4,,(1)

m>n m>n
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and thus

D o Pdy(t2,U,) < LY 22y in(min W5 (A, (1)

n>0 m>1

and (2.170) follows from Theorem 1.3.5. Moreover,

12 < D Hultm) o < Y VA O=Ina @62 (4,,(1))

m>1 m>1

using again (2.177) and (2.178). Finally, t3 := t1p =t — t! — "2 € T3 for
teT,sothat t =t' +t2+t3 €Ty + Ty +T5. O



3 Matching Theorems

3.1 The Ellipsoid Theorem

As pointed out after Proposition 2.2.2, an ellipsoid £ is in some sense quite
smaller than what one would predict by looking only at the numbers e, (&).
We will trace the roots of this phenomenon to a simple geometric property,
namely that an ellipsoid is “sufficiently convex”.

An ellipsoid (2.19) is the unit ball of the norm

5”12 1/2
lalle = (3°03) (3.1)
i>1 ¢
Lemma 3.1.1. We have

- eyl

rTy

lylle < 1= H H <1- 3.2
Izl lylle < 1= " 7Y <1-1"7 (32)

Proof. By the parallelogram identity we have

llz = yllE + llz + yllz = 2[l«]z +2/ly)12 < 4
so that
lz+yllF < 4—llz—yl2
and 1o
T4y 1 1
|75 70 = (1= b= w) <1 Jho-ui2

O

Since (3.2) is the only property of ellipsoids we will use, it clarifies matters
to state the following definition.

Definition 3.1.2. Consider a number p > 2. A norm ||| in a Banach space
is called p-convex if for a certain number n > 0 we have

r+y
lall, Iyl < 1= %5 Y] < 1= nlle -yl (3.3)
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For example, for ¢ < oo the classical Banach space L%(u) is p-convex
where p = min(2,¢q). The reader is referred to [20] for this result and any
other classical facts about Banach spaces.

In this section we will study the metric space (T,d) where T is the unit
ball of a p-convex Banach space B, and where d is the distance induced on
B by another norm || - ||~.

Given a metric space (7, d), we consider the functionals

Yas(T,d) = (in sng(zn/aA(An(t)))ﬁ )w, (3.4)

n>0

where a and (8 are positive numbers, and where the infimum is over all
admissible sequences. Thus, with the notation of Definition 1.2.5, we have
Ya,1(T,d) = 7o(T). The importance of these functionals is that in certain
conditions they will nicely relate to v2(T, d) through Holder’s inequality.

Theorem 3.1.3. IfT is the unit ball of a p-convex Banach space, if n is as
in (3.3) and if the distance d on T is induced by another norm || - ||~, then

Ya,p(Tyd) < K(a,p,n) sup 2”/“en(T, d) . (3.5)
n>0

The point of this theorem is that, for a general metric space (T,d), it is

true that y

P
YaplTod) < K@) (3 (27 en(T,d))") (3.6)
n>0
which, if one does not mind the worst constant, is weaker in an essential
way than (3.5), but that in general it is essentially impossible to improve on
(3.6). The proofs of (3.6) and it optimality are left as an easy but instructive
exercise. Another easy observation is that

sup 2"/%e, (T, d) < K(a)Ya.5(T,d) .

Corollary 3.1.4. (The Ellipsoid Theorem.) Consider the ellipsoid (2.19),
where the sequence a; is not necessarily non-increasing. Consider a > 1.
Then we have

Ya2(E) < K(a)supe(card{i; a; > e})1/e. (3.7)
e>0

Proof. Without loss of generality we can assume that the sequence (a;) is
non-decreasing. We apply Theorem 3.1.3 to the case || - || = || - ||, and where
|| - ||~ is the norm of £2, and we get

Ya2(€) < K(a) sup2/%en (€) < K (o) sup2"/*as.

n

using (2.25) in the last inequality. Now, taking ¢ = agn we see that we have
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21/ o < supe(card{i; a; > 5})1/”‘.
e>0

O

The restriction o > 1 is inessential and can be removed by a suitable
modification of (2.25).

The Ellipsoid Theorem will be our main tool to construct matchings. The
more general Theorem 3.1.3 will have equally far-reaching consequences in
Section 6.3.

We will deduce Theorem 3.1.3 from the following general result.

Theorem 3.1.5. Under the hypothesis of Theorem 8.1.83, consider a se-
quence (0(n))n>0, such that

¥n >0, 0(n) < 4%(} 2) (3.8)

and that, for certain numbers 1 < & < 2, r > 4 we have

Yn>0,80(n) <f0n+1)< _6(n). (3.9)

Then there exists an increasing sequence (A,,) of partitions of T satisfying
card A, < Np41 such that

(2r)?

sup Y 0(n) A(An(t),d)P < L R

teT n>0

(3.10)

The abstraction here might make it hard for the reader to realize at once
that this is a very powerful and precise statement. Not only it implies Corol-
lary 3.1.4, but also (2.22), as is shown after the statement of Theorem 3.1.6.

Proof. We will use Theorem 1.3.2 for 7 = 1, 8 = p and the functionals
F,, = F given by

F(A)=1—1inf{||v]| ; v € convA} .

To prove that these functionals satisfy the growth condition of Definition 1.2.5
we consider n > 0, m = N,41, and points (t¢)r<m in T, such that d(ts,te) >
a whenever ¢ # ¢'. Consider also sets Hy C T N By(t¢,a/r), where the index
d emphasizes that the ball is for the distance d rather than for the norm || -||.

> u:inf{HvH ; v € conv U Hg}:lfF(U Hg), (3.11)

<m <m

and consider

u > Ilp<axinf{|\v|| ; vEconvHy b =1— ZnéinF(Hg) . (3.12)
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For ¢ < m consider vy € convHy with |Jv¢|| < u” = min(v/, 1). It follows from
(3.3) that for £, ¢/ < m,

p

Ve + Ve
2u’ ’

<t

"

y (3.13)

Moreover, since (vy + vr)/2 € conv,,, He, we have u < |jvg + vp]|/2, and
(3.13) implies B

u Vo — Vyr ||P
ul’ 1= 77H ul’ ’ ’
so that . y . y
u" —u\1/p u” —u\1/p
oo —vell <u ()T < R ( )
nu n

and hence the points w, = R™!(vy — v1) belong to T. Now, since r > 4, we

have d(vg,ver) > a/2 for £ # ¢/, and, since the distance d arises from a norm,

we have d(wg,wp) > R™a/2 for £ # ', and thus e, 41 (T,d) > R~a/4.
Since v’ — u > u” —u > nRP it follows that

a

Wzt n<4en+1(T, d))p '

Since v’ is arbitrary in (3.12) we get, using (3.11), that

F(U Hg) > min F(Hy) + 1

<n

(4en+1a(T, d))p '

This completes the proof of (1.31). To finish the proof one uses (1.33) and
one observes that Fy(T) = F(T) = 1 and that 6(0)AP(T) < 6(0)2Pel(T) <
n27P < 1, using (3.8) for n = 0 in the last inequality. (]

Proof of Theorem 3.1.3. Let S = sup,, >, 2"/%e, (T, d). Then the sequence

2np/a

0 =
(n)=n (45)7
satisfies (3.8), and also (3.9) for & = min(2, 2?/%) and whenever r > 21/P+1/a,
We then construct the desired admissible sequence by setting By = {T'} and
B, =A,_1 forn>1. O

Another consequence of Theorem 3.1.5 is the following generalization of
Theorem 3.1.3. When applied to ellipsoids, it yields very precise results, and
in particular (2.22). It will not be used in the sequel, and could be omitted
at first reading.

Theorem 3.1.6. Consider 3, 3", p > 0 with

1 1 1

5= Ty (3.14)
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Then, under the conditions of Theorem 3.1.8 we have

Vaﬁ(T, d) < K(p,n) (Z(Qn/aen(T, d))ﬁ/>1/ﬁ/ .

n

The case of Theorem 3.1.5 is the case where ' = co. To recover (2.22)
we simply use the case where a =2, =1,8" =p =2 and (2.25).

Proof. For n > 0, set

d(n) = 77(4en(1T, d))p'

Consider a = p/(2a), b = 2p/a, and set

O(n) = min(}iga d(k)2¢=k) éga d(k)Zb(”_k)) .

Then we have
2%9(n) < O(n +1) < 2°(n) . (3.15)

For example, to prove the left-hand side, we note that

2% inf d(k)2°" ™% < inf d(k)20 1R
k>n E>nt1

2 inf d(k)2° =K < inf d(k)2bM 1=k
k<n k<n

and we observe that 6(n + 1) is the minimum of the right-hand sides of
the two previous inequalities. Thus (3.9) holds for £ = min(2,2%) and r =
max(4, 2(“1)/?’) and by Theorem 3.1.5 we can find an increasing sequence
(Ay) of partitions of T' with card A,, < Ny,,4+1 and

supz 6(n P < K(a,p) . (3.16)
teT 15

Now we use (3.14) and Hoélder’s inequality to see that

/e n'Ja \1/8
(3 (A ey (Ze )" ( ein‘; B/,/p>
n>0

n>0
(3.17)
If we set ¢ = 3'/a, we have a3 /p = ¢/2 and bB'/p = 2¢, so that
-B'/r < Z —B8'/pge(k—n)/2 Z ﬂ'/PQZC(k*n)
k>n k<n

and

Z onp’/a _ Z d(k)_ﬁl/pQC(k-'_n)/Q + Z d(k)_ﬁ//p20(2k—n)

Q(n)ﬁ//p -
n>0 n,k;k>n n,k;k<n

¢) > d(k)~F /rock

k>0
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by performing the summation in n first. Thus, recalling the value of d(k),

onfd’ fa ,
> pmysn < KB 32T )"
n>0

k>0

Combining with (3.16) and (3.17) concludes the proof. O

3.2 Matchings

The rest of this chapter is devoted to the following problem. Consider N
r.v. Xi,..., Xy independently uniformly distributed in the unit cube [0, 1]¢,
where d > 2. Consider a typical realization of these points. How evenly dis-
tributed in [0, 1] are the points X1, ..., Xx? To measure this, we will match
the points (X;);<ny with non-random “evenly distributed” points (Y;)i<n,
that is, we will find a permutation = of {1,..., N} such that the points X;
and Yr(;) are “close”. There are of course different ways to measure “close-
ness”. For example one may wish that the sum of the distances d(X;, Yr))
be as small as possible (Section 3.3), that the maximum distance d(X;, Yr))
be as small as possible, (Section 3.4), or one can use more complicated mea-
sures of “closeness” (Section 3.5). The case where d = 2 is very special, and
will be the only one we study. The reader having never thought of the matter
might think that the points Xi,..., Xy are very evenly distributed. A mo-
ment thinking reveals this is not quite the case, for example, with probability
close to one, one is bound to find a little square of area about N ~!log N that
contains no point X;. This is a very local irregularity. In a somewhat informal
manner one can say that this irregularity occurs at scale v/log N/ V/N. The
specific feature of the case d = 2 is that in some sense there are irregularities
at all scales 277 for 1 < 7 < Lt log N, and that these are all of the same
order. Of course, such a statement is by no mean obvious at this stage.

Matching problems in dimension d > 2 are very interesting, but do not
share this feature, and this makes them somewhat easier. Essentially the final
solution to these problems is given in [57]. One of the very different features
between the case d = 2 and the case d > 2 is that for d = 2 we are not
concerned with what happens at a scale less that ((log N)/N)*/?, while in
dimension d > 2 we are concerned with what happens at a scale as small
as N4 and the very local irregularities play the essential role there. In
a sense the heart of [57] is the study of bounds of processes with Poisson
tails. The main result of this paper lies as deep as anything presented in
this book. (The methods are somewhat similar to those of Section 3.5, but
simpler). Unfortunately we did not find the energy to rewrite this work, which
consequently is likely to keep awaiting its first reader.

What does it mean to say that the non-random points (Y;);<n are evenly
distributed? When N is a square, N = n?, everybody will agree that the
N points (k/n,f/n),1 < k, £ < n are evenly distributed. More generally
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we will say that the non-random points (Y;);<n are evenly spread if one
can cover [0,1]2 with N rectangles with disjoint interiors, such that each
rectangle R has an area 1/N, contains exactly one point Y;, and is such that
R c B(Y;,10/+v/N). To construct such points when N is not a square, one
can simply cut [0,1]? into horizontal strips of width k/N, where k is about
VN (and depends on the strip), use vertical cuts to cut such a strip into
k rectangles of area 1/N, and put a point Y; in each rectangle. There is an
elegant approach that dispenses of this slightly awkward construction. It is
the concept of “transportation cost”. One attributes mass 1/N to each point
X;, and one measures the “cost of transporting” the resulting probability
measure to the uniform probability on [0,1]2. (In the presentation one thus
replaces the evenly spread points Y; by a more canonical object, the uniform
probability on [0, 1]2.) Since this approach does not help with the proofs, we
will not use it.
The basic tool to construct matchings is the following classical fact.

Proposition 3.2.1. Consider a matriz C = (¢;j)i j<n. Let M(C) = inf

Y i< Cin(i), where the infimum is over all permutations m of {1,...,N}.
Then
M(C) = sup Z(wl +wl), (3.18)
i<N

where the supremum is over all families (w;)i<n , (W})i<n that satisfy
Vi, j <N, w +wj <c. (3.19)

Thus, if ¢;; is the cost of matching ¢ with j, M (C) is the minimal cost of a
matching, and is given by the “duality formula” (3.18).

Proof. Let us denote by a the right-hand side of (3.18). If the families
(wi)i<n , (Wh)i<n satisfy (3.19), then for any permutation = of {1,..., N},

we have
Z Cin(i) = Z(wi +w})
i<N i<N
and thus
Z Cin(i) = @,
i<N

so that M(C) > a.

The converse relies on the Hahn-Banach Theorem. Consider the subset C
of RV*N that consists of the vectors (z;;); j<n for which there exists numbers
(w;i)i<n, and (w});<n such that

Z(wl +w)) >a (3.20)

i<N

Vi, j <N, x> wi+wj . (3.21)
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Then, by definition of a, we have (¢;j)i j<n & C. Since C is an open convex
subset of RN*N  we can separate the point (c;;)ij<n from C by a linear
functional, i.e. we can find numbers (p;;); j<n such that

V(z5) €C, Z PijCij < Z DijTij - (3.22)

4,J<N 4,J<N

Since by definition of C, and in particular (3.21), this remains true when
one increases x;;, we see that p;; > 0, and because of the strict inequality in
(3.22) we see that not all the numbers p;; are 0. Thus there is no loss of gen-
erality to assume that >, ;. ypij = N. Consider families (w;)i<n , (wi)i<n
that satisfy (3.20). Then if z;; = w; + w}, the point (z;;); j<n belongs to C
and using (3.22) for this point we see that

Z PijCij < Z pij(wi +wj) . (3.23)

ij<N ij<N

If (yi)i<n are numbers with ZigN y; = 0, we have

> e <Y pij(wi 4y + w)) (3.24)
4,j<N 4,j<N
< Z pij(wi +wj) + Z yz(z Pij)
i,j<N i<N  j<N

as we see from (3.23), replacing w; by w; + y;. But (3.24) forces all the sums
ngNpij to the equal, and since Zi,jngij = N, we have ngNpij =1,
for all 4. Similarly, we have >, pi; = 1 for all j, i.e. the matrix (pi;)i j<n
is bistochastic. Thus (3.23) becomes

Z PijCij < Z(wi +w;)

ij<N i<N

so that Zl j<N PijCij < a. The set of bistochastic matrices is a convex set, so
the infimum of Zl j<N DijCij over this convex set is obtained at an extreme
point. The extreme points are of the type p;; = 1(r(;—;} for a permutation 7
of {1,..., N}, so that we can find such a permutation with >, cirq) < a.

O

The following is a well-known, and rather useful, result of combinatorics.

Corollary 3.2.2. (Hall’s marriage Lemma). Assume that to each i < N we
associate a subset A(i) of {1,..., N} and that, for each subset I of {1,...,N}
we have
card(U A(z)) > card ] . (3.25)
iel
Then we can find a permutation m of {1,..., N} such that

Vi < N, m(i) € A(i).
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Proof. We set ¢;; = 0if j € A(i) and ¢;; = 1 otherwise. We want to prove,
with the notations of Proposition 3.2.1, that M(C) = 0. Using (3.18), it
suffices to prove that given numbers u;(= —w;), v;(= w}) we have

Vi, Vi € A7) <u1:>2v1§2u1. (3.26)

i<N i<N

By adding a suitable constant, we can assume v; and u; > 0 for all ¢, and
thus

> u = / card{i < N ; u; > t}dt (3.27)

i<N

Z vy = / card{i < N ; v; > t}dt. (3.28)

i<N

Given t, using (3.25) for I = {i < N ; u; < t} and that v; < w; if j € A(7),
we see that

card{j < N ; v; <t} >card{i < N ; u; <t}

and thus
card{i < N ; u; >t} <card{i < N ; v; > t}.

Combining with (3.27) and (3.28) this proves (3.26). O

There are other proofs of Hall’s lemma, based on different ideas, see [3], § 2.

3.3 The Ajtai, Komlos, Tusnady Matching Theorem

Theorem 3.3.1. [1]. If the points (Y;)i<n are evenly spread and the points
(X:)i<n are i.i.d uniform on [0,1)%, then (for N >2)

E inf Y d(X;,Yr) < Lyv/Nlog N (3.29)
TN
where the infimum is over all permutations of {1,..., N} and where d is the

Fuclidean distance.

The term /N is just a scaling effect. There are N terms d(X;, Yr()) each

of which should be about 1/+/N. The non-trivial part of the theorem is the
factor y/log N.
It is shown in [1] that (3.29) can be reversed, i.e.

E inf > (X, Yag) > \/N log N . (3.30)
i<N
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As will be apparent later, the left-hand side of (3.30) is essentially the
expected value of the supremum of a stochastic process. Finding lower bounds
for such quantities is one of our main endeavors. It would be of interest to
prove (3.30) using our methods, but this has yet to be done.

Consider the class C of 1-Lipschitz functions on [0, 1]?, i.e. of functions f
that satisfy

Va,y € [O’ 1]2’ |f($) - f(y)l < d(xvy) )

where d denotes the Euclidean distance. Theorem 3.3.1 is a consequence of
the following fact, interesting in its own right. We denote by A the uniform
measure on [0, 1]%.

Theorem 3.3.2. We have

Esup’Z(f(Xi) f/fdA)’ < L\/NlogN . (3.31)

feClicn

This theorem is a prime example of a natural situation where Dudley’s
entropy bound cannot yield the correct result. We will let the reader con-
vince herself that Dudley’s entropy bound cannot yield better than a bound
LVN log N. This is closely related to the fact that, as explained in Section 2.2,
Dudley’s entropy bound is not sharp on all ellipsoids.

Research problem 3.3.3. Prove that the following limit

ey \/NlogN Ten ’Z _/fdA)‘

exists.

Proof of Theorem 3.8.1. We use Proposition 3.2.1 with ¢;; = d(X;,Y;), so
that

inf > d(Xy, Yagp) = sup Y (wi +w)) (3.32)
T i<N i<N

where the supremum is over all families (w;), (w}) for which
Vi, j <N, wi+w); <d(X;,Y;) . (3.33)
Given a family (w});<n, consider the function

(@) = win(—us +d(z,Yy) (3.34)
It is 1-Lipschitz, since it is the minimum of functions that are themselves
1-Lipschitz. By definition we have f(Y;) < —w’ and by (3.33) for i < N we
have w; < f(X;), so that
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> (wi+w)) < D (F(X) = £(V7)

i<N <N
< ;v(f(xn/fdA)|+)§v(f(m)/fdA>\.

It should be obvious that the last term is < Lv/N, so that, using (3.32) and
taking expectation

Einf Y d(Xi, Yor) SL\/NJrEsup‘Z(f(Xi)f/fd)\)'

i<N feclicn
< L\/Nlog N
by (3.31). O

Consider the class Cy consisting of functions f : [0,1]> — R that are
differentiable and satisfy

sup|g£| <1; sup|g£| <1

[rr=0:vu 0 <1, 0,0 = fw ), F0.0) = FLw). (335)

The main ingredient in our proof of (3.31) is the following, where we use
the functional 5 2 of (3.4), and where the underlying distance is the distance
induced by L?([0,1]?).

Proposition 3.3.4. We have v2,2(Cp) < cc.

Proof. The very beautiful idea (due to Coffman and Shor [6]) is to represent
Co as a subset of an ellipsoid using Fourier transforms. Fourier transforms
associates to each function f on Lo ([0, 1]?) the complex numbers ¢, 4(f) given
by

vl = [ s e dintpes +qudnaz, . (330)

For our purpose the fundamental fact is that

17l = (X tenatnl?) " (3.37)

P,q€EZ

so that if
D = ((cp,q(f))pgez 5 [ € Co),

it suffices to show that 2 2(D, d) < oo where d is the distance in the complex
Hilbert space ¢%(Z x Z). Using (3.36), integration by parts and (3.35), we get

0
—2i7rpcp7q(f) = C:zuq(ai) :
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Using (3.37) for 9f/0x, and since ||0f/0z|2 < 1 we get Zp,qezp2|cp7q(f)|2
< 1/472. Proceeding similarly for 9f /9y, we get

Dcé= {(Cp,q) €ELZ(Z < Z); co,0 =0, Z (»* + q2)|cp7q|2 < 1} :
P,q€EZL

We v21ew egch COIQIlpleX number ¢, , as a pair (zp,q, Yp,q) of real numbers, and
lep.gl® = x5, +yp 4 For u> 1, we have

Card{(p,q) €ELXTL; p*+¢*< uz} < (2u+1)* < Lu?.
We then deduce from Corollary 3.1.4 that v22(€,d) < 0o O

We set
Ci={feC; Ifle <2},

so that Cy C C;. The following is classical.

Lemma 3.3.5. For each € > 0 we have
L
N(C1,dwo,€) < exp(62> , (3.38)

where N(C1,deo, €) is the smallest number of balls of radius € needed to cover
Ci.

Proof. We first show that given h € C, an integer k and letting
A={feC; ||f—hlle <27}, (3.39)

we have
N(A,doo,27%) < exp(Lo2%) . (3.40)

Consider a subset C' of A that is maximal with respect to the property that
if f1, fo € C and f1 # fo then doo(f1, f2) > 27F. Then each point of A is
within distance < 27 of C, so N(4,dw,27%) < card C.

Consider the subset U of [0,1]? that consists of the points of the type
y = (612_k_3,€22_k_3) for 61,0, € N, 1< ¢y, by < 283 50 that cardU <
22646 TIf f1 | fo € C and fy # fa, there is x € [0,1]? with |fi(z) — fa(x)| >
27%. Consider y € U with d(x,y) < 27572 Then for j = 1,2 we have
Ifi(z) — f;(y)] < 27572 so that |f1(y) — f2(y)| > 27%~1. Thus, if we see C
as a subset of RV, we have shown that any two distinct points of C are at
distance at least 2751 of each other for the supremum norm. The balls for
this norm of radius 27%~2 centered at the points of C' have disjoint interiors,
and (from (3.39)) are entirely contained in a certain ball of radius 9-27%72,
so that, by volume considerations, we have card C' < 9°*4U " and this prove
(3.40).

We now prove by induction over k > 0 that
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N(C1,doo, 2V 7%) < exp(Lo2%) . (3.41)

This certainly holds true for £ = 0. For the induction step, we use the induc-
tion hypothesis to cover C; by exp(Lo22*) sets A of the type (3.39) and we
use (3.40) for each of these sets. This completes the induction. Finally, (3.38)
follows from (3.41). O

It is useful to reformulate (3.38) as follows. For n > 0, we have
en(Cr,doe) < L2772 (3.42)

Proposition 3.3.6. We have

E sup ‘Z f(X5)

feColicn

< L\/NlogN . (3.43)

Proof. Consider the largest integer m with 2™ > 1/N. By (3.42), and since
Co C Cq, we can find a subset T of Cy with cardT < N,,, and

VfeCo,doolf, T)< L27™2 < L/VN .

Esup| > f(Xi)

FeColicn

Thus
+LVN . (3.44)

< Esup‘ F(X0)

By Proposition 3.3.4 we have s o (T') < L, so that there is an admissible
sequence (A,) of T for which

VEeT, > 2" A(An(t),dy)* < L. (3.45)
n>0
Since cardT < N,,, we can assume that A,,(¢t) = {¢} for each ¢, so

that in (3.45) the sum is really over n < m — 1. Since Zogngm an, <
V(X o<n<m a2)'/? by the Cauchy- Schwarz inequality, we have shown that

VteT, > 2?A(An(t),dy) < Ly'm < Ly/log N, (3.46)
n>0

and thus v (T, d2) < Ly/log N.
Using (1.49) with (3.42) and T,, = T for n > m, we see that v, (T, ds) <
L2™M/2 < [2/N. Thus (3.43) follows from Proposition 2.7.2. O

We consider the class Cy of functions of the type
f21,22) = 219(22)

where g : [0,1] — R is 1-Lipschitz, g(0) = g(1) and |g|] < 1.
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Proposition 3.3.7. We have

uc&>—/jun\gL¢N_

E sup Z
feca i<N

Proof. We observe that for 2 functions g and g* we have |z1g(z2)—z19*(x2)| <
deo (g, g*). Mimicking the proof of the entropy estimate (3.38), we see that
for € > 0 we have N(Cs,ds,€) < exp(L/e) and hence e,(Cq,ds) < L27™.
Thus, by Theorem 1.3.5 we have v5(Ca, d2) < 72(C2, ds) < L. We consider the
largest integer m such that 2™ > 1/N. We choose T' C Cq with card T < N,
and

VfeTy, doo(f,T) < L27™.

As in the proof of Proposition 3.3.6, we see that we have v1(T, ds) < Lm and
we conclude by Bernstein’s inequality and Theorem 1.2.7, using an inequality
similar to (3.44), with huge room to spare. U

Proof of Theorem 3.3.2. We first observe that in (3.31) the supremum is
the same if we replace the class C of 1-Lipschitz functions by the class of
differentiable 1-Lipschitz functions. For a function f on [0,1]2, we set A =
f(1,1) — f(1,0) — f(0,1) + f(0,0) and we decompose

f=h+fo+ fs+ fa, (3.47)
where
f4($1,$2) = 21224
fa(x1,22) = x2(f(21,1) — f(21,0) — Azy)
fa(wy,22) = 21 (f(1,22) — £(0,22) — Axy)
h=f-fo—fa—Jfa.

It is straightforward to see that f1(xz1,0) = f1(x1,1) and f1(0,22) = f1(0, z2),
so that if f is 2-Lipschitz and differentiable, f; is L-Lipschitz, differentiable,
and fi — [ f1d) satisfies (3.35). We then write

DIFEIRY FENIED 9E)

where D; = | Y. . 5 (f5(X;) — [ f;d))] and we conclude by Propositions 3.3.6
and 3.3.7. - O

3.4 The Leighton-Shor Grid Matching Theorem.
Theorem 3.4.1. [19]. If the points (Y;)i<n are evenly spread and if (X;)i<n

are i.i.d uniform over [0,1]2, then (for N > 2), with probability at least
1 — Lexp(—(log N)3/2/L) we have
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(log N)?/4

inf sup d(X;, Yy < L , 3.48
uf sup ( (i) N (3.48)
and thus 54
log N
Einf sup d(X;, Yy(s)) < e ) (3.49)

T <N VN

To deduce (3.49) from (3.48) one simply uses any matching in the (rare)
event that (3.48) fails.

It is proved in [19] that the inequality (3.49) can be reversed. It would be
interesting to prove this by our methods, but this has yet to be done.

We consider the largest integer ¢; with 2= > (log N)?/4/v/N, and the
grid G of [0, 1]? of mesh width 2~% defined by

G = {(1]1,$2) € [o, 1]2 : 2%, €N or 20, € N} .

A vertex of the grid is a point (z1,x2) with 242, € N, 2125 € N. An
edge of the grid is the segment between two vertices that are at distance 271
of each other. A square of the grid is a square of side 27%* whose edges are
edges of the grid.

A simple curve is the image of a continuous map ¢ : [0,1] — R? that is
one-to-one on [0,1). We say that the curve is traced on G if ¢([0,1]) C G,
and that it is closed if ¢(0) = ¢(1). A closed simple curve separates R? in two
regions. One of these is bounded. It is called the interior of C' and is denoted
by 5‘

The key ingredient to Theorem 3.4.1 is as follows.

Theorem 3.4.2. With probability at least 1 — L exp(—(log N)3/2 /L), the fol-
lowing occurs. Given any closed simple curve C' traced on G, we have

‘Z (1(X:) - )\(CO'))‘ < LU(C)V N (log N)¥/4 (3.50)

i<N

where )\(8’) is the area ofé’ and £(C) is the length of C.

In particular, this result allows the control for each number A of the
supremum of the left-hand side of (3.50) over all the simple curves C' traced
on G with ¢(C) < A.

This will be deduced from the following.

Proposition 3.4.3. Consider a vertex w of G and k € Z. Define C(w, k) as
the set of closed simple curves traced on G that contain w and have length
< 2F. Then, if k < €1+ 2, with probability at least 1 — L exp(—(log N)3/2/L),
for each C € C(w, k) we have

‘Z (14(X:) - /\(5))‘ < L2FV/N(log N)*/4 . (3.51)
i<N
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Proof of Theorem 3.4.2. Since there are at most (2 + 1)? choices for w, we
can assume with probability at least

1—L(2" + 1)%(201 + 4) exp(—(log N)*?/L) > 1 — L' exp(—(log N)*/?/L’)

that (3.51) occurs for all choices of C' € C(w, k), for any w and any k with
1 <k<t+2.

Consider a simple curve C' traced on G. Then, bounding the length of C'
by the total length of the edges of G, we have

279 <(C) <202 +1) <2972,

so if k is the smallest integer for which £(C') < 2%, then —¢; < k < {1 +2, so
that we can use (3.51) and since 2% < 2¢(C) the proof is finished. O

Lemma 3.4.4. We have cardC(w, k) < 22" = Nyio 4.

Proof. A curve C € C(w, k) consists of at most 2¥+4 edges of G. If we move
through C, at each vertex of G we have at most 4 choices for the next edge,
so card C(w, k) < 42t Neaoy11- O

On the set of closed simple curves traced on GG, we define the distance d;
by di(C.C") = NG AC).

Proposition 3.4.5. We have
Y1.2(C(w, k), dy) < L2% . (3.52)
This is the main ingredient of Proposition 3.4.3; we will prove it later.
Lemma 3.4.6. Consider a metric space (T,d) with cardT < N,,,. Then
Y2 (T, Vd) < m/*y 5(T,d)"/* . (3.53)
Proof. Consider an admissible sequence (A,,) of T such that

VEeT, Y (2"A(An(t),d)” <7o(T,d) . (3.54)

n>0

Without loss of generality we can assume that A,,(t) = {t} for each ¢, so
that in (3.54) the sum is over n < m — 1. Now

A(A,Vd) < A(A,d)'/?

so that, using Holder’s inequality,
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> rPAMM VDS YT (@A)

0<n<m-—1 0<n<m—1
<m¥(Y (2 A4, d))?)
n>0
m3/4’Y1,2(Ta d)1/2 .

1/4

On the set of simple curves traced on G we consider the distance

|, = (Ndl(chcz))l/2 ; (3.55)

da(C1,C2) = VN |1, ~ 1,

so that
Y2 (C(w, k), dz) < VN2 (C(w, k), \/dy).

When k < ¢1 + 2 we have m := k+¢; +1 < Llog N, so that combining
Proposition 3.4.5 with Lemmas 3.4.4 and 3.4.6 we see that

Yo (C(w, k), dy) < L2V N(log N)*/* . (3.56)

Proof of Proposition 3.4.3. We use Theorem 1.2.9 with T' = C(w, k). It follows
from Bernstein’s inequality that the process Xe = L™ >, (lé(Xi)f)\(C))
satisfies (1.21) where ds is given by (3.55) and d; is the distance § given by
5(C,C")y =1if C # €’ and 6(C,C") = 0 if C = C’'. By Lemma 3.4.4 we
have v (T,6) < L2ktfr < L2*v/N and Yonen(T,0) < k4 ¢, + 1, since
en(T,0) <1 and e,(T,0) =0 for n > k + ¢, + 1. Also, from (3.52) we have
(see (3.54)) en(T,dy) < L2?%27" so that e,(T,dy) < Lv/N2F27"/2 and
> nsoen(Tida) < LV/N 28 We simply use (1.27) with u; = (log N)*/% | uy =
(log N)3/4 to obtain the desired bound. (]

Lemma 3.4.7. Consider the set L of functions f : [0,1] — R such that
f(0) = f(1/2) = f(1) = 0, f is continuous on [0,1], f is differentiable
outside a finite set and sup |f'| < 1. Then 1 2(L,d2) < L, where da(f,g) =

17 = gllo = (o0 (f — 9)2d0) 2.

Proof. We use again Fourier transforms, and that

1112 = O len()I?) (3.57)

pEL

where L
ep(f) = /0 exp 2mipz f (x)dx

By integration by parts, —2mipe,(f) = ¢p(f’), so that, using (3.57) for f/, we
have 37,7 p?lep(f)I? < 30 ,ez lep(f)[? < 1 and since |eo(f)] < [[fl|2 < 1, the
result follows by Corollary 3.1.4 as in the case of Proposition 3.3.4. O
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Lemma 3.4.8. If f: (T,d) — (U,d’) is onto and satisfies

Vo, yeT,d(f(x), f(y) < Ad(z,y)

for a certain constant A, then
fYa,ﬁ(Ua d/) < K(Oé, ﬁ)AfYa,ﬁ (Ta d) .

Proof. We proceed as in Theorem 1.3.6, b). It is straight forward to extend
the second proof of Theorem 1.3.5 to the case of v, 3. O

Proof of Proposition 3.4.5. To f € L we associate the curve W(f) traced out
by the map

1
wr (w420 (w4 20 (D)

where (wy,ws2) = w, so that C(w,k) C W(L). We set T = W~C(w,k)).
Consider fo and f1 in T and the map h : [0,1]> — [0,1]? given by
hu,o) = (w425 (0fo() + (1= 0)fa(3))

w42 s S a-wn ).

The area of ([0, 1]?) is at most ff[o 12 [7h(u, v)|dudv, where Jh is the Jaco-
bian of h, and a straightforward computation gives

Thi,0) = 22 (i) + =0 AC) o T = AT
1 1
= @RC T+ A= AC ) (o) = ().
so that, since |f§] <1, |fi] <1,
1 1
T, 0)] < 224 (| o) = AC)|+ 1o ) = AC 5 ™))
and, by the Cauchy-Schwarz inequality,
/ | Th(u,v)|dudv < L2%*||fo — fill2 - (3.58)

If = does not belong to the range of h, both curves W ( fo) and W(f1) “turn
the same number of times around z”, so that either x € I/i)/(fo) N I/i)/(ﬁ) or

T ¢ I/?/(fo) U I/i)/(ﬁ) Thus the range of h contains I/i)/(fO)A I/?/(fl), and by
(3.58) we have

di(W (fo), W(f1)) < 2% fo — full2 -
Lemmas 3.4.7 and 3.4.8 finish the proof. U
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We say that a simple curve C' traced on G is a chord if it is the range of
[0,1] by a continuous map ¢ where ¢(0) and (1) belong to the boundary of
[0,1]2. A chord divides [0, 1]? into two regions R; and R, and

> (1R (X)) = AR1) == D (1r,(Xi) = MR2)) -

i<N i<N

We define

D(C) = | 3 (e, (X)) = MAD)| = |3 (1, (X0) = A(R2))|
i<N i<N

If C is a chord, there exists a closed simple curve C’ on G such that Ry = C’

or Ry = C' and ¢(C") < 4¢(C). Thus, the following is a consequence of
Theorem 3.4.2.

Theorem 3.4.9. With probability at least 1— L exp(—(log N)3/4 /L), for each
chord C' we have
D(C) < LUC)VN(log N)*/* . (3.59)

Proof of Theorem 3.4.1. Consider a number /5 < ¢1, to be determined later,
and the grid G’ C G of mesh width 272,

Given a union R of squares of G, we denote by R’ the union of the squares
of G’ such one of the 4 edges that form their boundary is entirely contained
in R (recall that squares include their boundaries). The main argument is
to establish that if (3.50) and (3.59) hold, and provided ¢; has been chosen
appropriately, then for any choice of R we have

NXR') > card{i < N; X; € R} . (3.60)

Let us say that a domain R is decomposable if R = R; U Ry where R
and Ry are non-empty unions of squares of G’, and when every square of
G’ included in R; has at most one vertex belonging to Rs. (Equivalently,
R; N Ry is finite.) We can write R = R; U ... U Ry where each R; is unde-
composable (i.e. not decomposable) and where any two of these sets have a
finite intersection.

We claim that )

A D> AMR\Re) < MR\R) . (3.61)
<k

To see this, let us set Sy = R} \ Ry, so that S, is the union of the squares D
of G’ that have one of the edges that form their boundary contained in R, but
are not themselves contained in R,. Obviously we have S; C R'. When £ # ¢/,
the sets Ry and Ry have a finite intersection, so that a square D contained
in Sy cannot be contained in Ry, since it has an entire edge contained in
Ry. Since D is not contained in R, either it is not contained in R. Thus the
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interior of Sy is contained in R’\ R. Moreover, a given square D of G’ can be
contained in a set Sy for at most 4 values of ¢ (one for each of the edges of
D). This proves (3.61).

To prove that (3.60) holds for any domain R, it suffices to prove that
when R is an undecomposable domain we have (pessimistically)

N
A

4 (R'\R) > card{i < N; X, € R} — NA(R) . (3.62)

Indeed, writing (3.62) for R = R, summing over ¢ < k and using (3.61)
implies (3.60).

We turn to the proof of (3.62). The boundary S of R is a subset of G.
By inspection of the cases, one sees that

If a vertice w of G’ belongs to S, either 2 or 4 of (3.63)

the edges of G’ incident to w are contained in S.

Any subset S of G’ that satisfies (3.63) is a union of closed simple
curves, any two of them intersecting only at vertices of G’. To see this,
it suffices to construct a closed simple curve C' contained in S, to remove
C from S and to iterate, since S\C still satisfies (3.63). The construction
goes as follows. Starting with an edge wiws in S, we find successively edges
WaWs3 , W3Wy , ... With wyg # wg_o, and we continue the construction until
the first time wy = wy for some ¢ < k — 2 (in fact £ < k — 3). Then the edges
WeWet1 , We41We42 5 - .- , Wr—1Wg define a closed simple curve contained in
S.

Thus the boundary of an undecomposable set R is a union of closed simple
curves (', ..., Cy, any two of them having at most a finite intersection.

We next show that for each ¢, R is either contained in 5’4 (so that Cy is

then the “outer boundary” of R) or else 5’4 N R = (in which case 5’4 is “a
hole” in R). Indeed otherwise R would be the union of the 2 non-empty sets

R\Co‘g and RN 5’4, and these two sets cannot have an edge of the grid G’ in
common, because this edge would have to be contained in Cy, but could not
be on the boundary of R.

Without loss of generality we assume that C is the outer boundary of R,
so that

R=C\ | Co. (3.64)

2<0<k

Let R;” be the union of the squares of G’ that have at least one edge
contained in Cy. Thus, as in (3.61), we have

D AR \Re) < 4A(R'\R)

<k

and to prove (3.62) it suffices to show that for each ¢ < k we have
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lcard{i < N ; X, € Cv} = M(Cr)| < N27*A(R;'\R) . (3.65)

For ¢ > 2, C; does not intersect the boundary of [0,1]?. Each edge con-
tained in Cy is in the boundary of R. One of the 2 squares of G’ that contain
this edge is included in Rj\R, and the other in R. Since a given square con-
tained in R;"\ R must arise in this manner from one of its 4 edges, we have

1
MRy \R) > 42-%(0@) (3.66)
so that (3.65) follows from (3.50) provided
26L
27t > log N)3/4 | 3.67
> 2o ) (3.67)

where L is the constant of (3.50).

When ¢ = 1, (3.66) need not be true because parts of C; might be traced
on the boundary of [0,1]2. In that case we simply decompose C; in a union
of chords and of parts of the boundary of [0, 1]? to deduce (3.65) from (3.59).

Thus we have proved that (3.50) and (3.59) imply (3.60). Now, since the
sequence (Y;);<n is evenly spread, it should be obvious that, provided

10

276 > JN (3.68)
we have
card{i < N; Y; € (R')} > NA(R')
and by (3.60) we have
card{i < N; Y, € (R)'} > card{i < N ; X; € R} . (3.69)

Consequently, if
A() = {j < N; d(X;,Y;) <2v2.27%}
then for each subset I of 1, ..., N we have
card U A(i) > card I .
icl

This is seen by using (3.69) for the domain R that is the union of the
squares of G’ that contain at least a point X;, i € I.

The Marriage Lemma (Corollary 3.2.2) then shows that we can find a
matching 7 for which Yz(;) € A;, so that

L
sup d(X;, Yon) < 2v2-27% < log N)3/% |
igJI\)f( (@) < _Wv(g )

by taking for £5 the largest integer that satisfies (3.67) and (3.68). Since this
is true whenever (3.50) and (3.59) occur, the proof of (3.48) is complete. [
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3.5 Shor’s Matching Theorem

Theorem 3.5.1. Consider a number 0 < a < 1/2, an integer N > 2, and
evenly spread points (Y;)i<n of [0,1]2. Set Y; = (V;},Y?). Consider i.i.d
points (X;)i<nuniform over [0,1)% and set X; = (X}, X2). Then with proba-
bility > 1 — N~10 there exists a matching m such that

<2N .
Z eXp(\/logN K(o) ) < (3.70)

i<N
log N

sup [X? — V2| < K (o) Oif . (3.71)

i<N

Of course the power N'° plays no special role. Since exp |z|% > |z|/K (),
it follows from (3.70) that

S IX - Y < Ly/NlogN . (3.72)
i<N

The existence of a matching satisfying (3.71) and (3.72) is due to P. Shor
[40]. Of course (3.71) and (3.72) show that Theorem 3.5.1 improves upon
Theorem 3.3.1.

When «a increases, the conclusion of Theorem 3.5.1 becomes stronger.
This is a simple consequence of the fact that if o < o/, there exists a number
K = K(a, ') such that

(6%

1 ,
J;ZO:eXpi{ §2+4expx“ .

We conjecture that Theorem 3.5.1 remains true for o« = 2. (So that the
present version of Theorem 3.5.1 is quite far from being optimal.) This is a
special case of the following conjecture.

Research problem 3.5.2. (The ultimate matching conjecture). Prove or
disprove the following. Consider oy , g > 0 with 1/aq + 1/ag = 1/2. Then
with high probability we can find a matching 7 such that, for j = 1,2, we

have . )
N 1X] - Y;(i)| &
<2N.
Z eXp<\/logN L ) -
<N
Noting that

Z expa} < 2N = Tg%(|ai| < L(log N)'/*,
i<N "=
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we see that the case a3 = as = 4 would provide a very neat generalization
of Theorems 3.3.1 and 3.4.1.

The proof of Theorem 3.5.1 relies on a result of the same nature as (3.31),
but for a more complicated class of functions. The basic new idea idea is to
decompose each function in this class as a sum of many functions in simpler
classes. This is done in Proposition 3.5.4 below. These simpler classes are
then studied separately. Unfortunately this process apparently produces an
irretrievable loss of information, and for this reason it seems probable that
a proof of the ultimate matching conjecture cannot come from a refinement
of the present approach, but rather needs a drastic new idea. Despite its
shortcomings, the proof of Theorem 3.5.1 is significantly more involved than
the other proofs of this chapter, and could be omitted at first reading. In
fact, the author should probably have attempted to find a simple proof of a
weaker result (e.g. not trying to control exponential moments in (3.70)), and
should have refrained from presenting the version that gives the best know
result in this book. On the other hand, it is nice to show once in a while how
hard one has tried, and it is not certain that a proof of a weaker result would
be essentially simpler.

We consider o < 1/2 fixed once and for all and the function

£(x) = |z|(log(e + |a]) "/ .

We consider an integer p and the set G = {1,...,2P}2. We consider the
class H of functions h : G — R such that

> Nh(k, 0+ 1) = h(k, O + > &(h(k +1,0) — h(k, ) <2 . (3.73)

The first summation is over 1 < k < 2P, 1 < ¢ < 2P — 1, and the second
summation is over 1 < k < 2P — 1,1 < ¢ < 2P. To lighten notation we will
not mention any more that it is always understood that when a quantity such
as h(k,£+1) — h(k, ) occurs in a summation, we consider only the values of
¢ with £+ 1 < 2P,

For (k,¢) € G, we consider a integer n(k, ), with

> nkf)=N (3.74)

(k,0)eG

and we assume that for a certain integer mg > p we have

mo < n(k,£) <2myg . (3.75)
Thus
N2~ <y < N272%P (3.76)
For a function h on G, we write
1
En= > n(k, Oh(k, ) . (3.77)

(k,0)eG
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Of course, the introduction of all these objects might look mysterious until
we derive Theorem 3.5.1 from Theorem 3.5.3, at the end of this section.
The central ingredient to our approach is the following.

Theorem 3.5.3. Consider independent r.v. U; valued in G, with P(U; =
(k,0)) = n(k,£)/N. Then, with probability > 1 — exp(—96p), we have

VheH, )Z — ER)| < K(a)y/pmo 2% . (3.78)

i<N

Of course the number 96 plays no special role. We consider the class H;
consisting of the functions h : G — R such that

Vk, €, |h(k+1,0) — h(k,0)| < 1; [h(k,0+1) —h(k, 0] <1.  (3.79)
Given an integer j > 2, we set a(j) = j~ /(27 b(j) = j1/(24)27 and,
for a number V' > 0 we consider the class H;(V') of functions h : G — R such

that

Vk, £, [h(k+1,0) = h(k,0)| < a(j), [h(k, £+ 1) = h(k, )] <b(j)  (3.80)

card{(k,0) e G; h(k,£) #0} <V . (3.81)

Proposition 3.5.4. If h € H we can find a sequence (V(j));>2 with the
following properties

D V() < K()2*, V(j) < 2% (3.82)
Jj>2
h=> hj, hy € LHy, hj € LH;(V(j)) for j>2. (3.83)
j>1

Thus, we can decompose h as a sum of terms that satisfy simple condi-
tions, and that will be studied separately.
We will denote by I an interval of {1,...,2P}, that is a set of the type

I'={k; ki <k<k}.

Lemma 3.5.5. Consider a map w:{1,...,2°P} — R¥, a number a > 0 and
A= {k 3 kel w( >acard]}
kel
Then

L
card A < " Zw(k:) .
keA
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Proof. This uses a discrete version of the classical Vitali covering theorem
(with the same proof). Namely, a family Z of intervals contains a disjoint
family 7’ such that

I1<L I=1L I.
Ur < LoadUT =L 3 cand

We use this for T = {I; >, ,c; w(k’) > acard I}, so that A = (J;.; [ and
card A < L), 4 cardl. Since ), ., w(k’) > acardI for I € Z’, and since
the intervals of Z' are disjoint and contained in A, we have a ;.5 cardl <

weaw(k). u
Proof of Proposition 3.5.4. We consider h € H, and for 7 > 2 we define
A() = {(k,é) €G3, kel, Y Ak +1,0) — h(k,0)] > a(j)card[} .
k'el
Consider r < 2P. We claim that
(k,0) & A(j) = |h(k,£) = h(r, )| < a(j)|r — k] . (3.84)

To see this, assuming for specificity that r > k, we note that

h(k, €) = h(r, O)] < > |h(K +1,0) = h(k', £)] < a(j)card I
kel
where I = {k,k+ 1,...,7 — 1}, and where the last inequality follows from

the fact that k € I and (k, £) & A(j).
It follows from Lemma 3.5.5 (applied for each ¢) that

L
card A(j) < a(j) Z w(k, L) (3.85)
7 rpeaw)
where w(k, ¢) = |h(k + 1,¢) — h(k,£)|. We observe that
a(j) ,
w(k,f) < 7 card A(j) + > w(k, 01wk ozay2ey  (3.86)
(k,0)€A() ke

and substituting this in the right-hand side of (3.85) we get

a(j)card A(j) < 2L w(k, )1 gu(k.0)>a()/2L) - (3.87)
kt

Since the statement of Theorem 3.5.1 becomes stronger when « increases,
we can assume without loss of generality that o > 1/4, so that —1/2a > —2
and hence a(j) = j71/2%27 > j722J. Thus = > a(j)/2L = j < Llog(e + ),
and since Zijo j_1+1/"‘ < Ljé/a, for x > 0 we have
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Zj_1+1/a1{x2a(j)/2L} < L(log(e + z))"/* . (3.88)

J

Since o < 1/2, we have j~'t1/%q(j) > 27, so that multiplying (3.87) by
§7 11/ and summing over j > 2 we get that, using (3.73) and (3.88)

> 2card A(j) < L2% . (3.89)

j>2
We define

B(j) :{(k,f) ;allel, Z |[h(k, 0’ +1) — h(k,¢")] > b(j)card[} .
el

As in (3.84) we see that if 7, s,£ < 2P, we have
(r,5) € BG) = [h(r,€) — h(r, ) < (7)1 — 5] (3.90)
Using Lemma 3.5.5 and (3.73), we see that b(j)card B(j) < L2%P, so that
2 card B(j) < L2%P5~1/(2®)
and, since 1/(2a) > 1, this implies that

> Ycard B(j) < K ()2 . (3.91)

Jj=2
Thus, if C(j) = A(§) U B(j), we have from (3.89) and (3.91) that

> 2cardC(j) < L2* (3.92)

J>2
We define
9;(k, ) = min{h(r,s) + a(j)|k — | + b(j)|L = 5| ; (r,;s) & C(j)} -
It should be obvious that
lgj(k+1,€) — g;(k, )] < a(j) (3.93)

|95 (K, €+ 1) = g;(k, )] <b(j) - (3.94)

Consider (k,¢) ¢ C(j) and (r,s) ¢ C(j). Combining (3.84) and (3.90) we
see that
|h(k, €) = h(r,s)| < a(f)[k — 7|+ b(7)[l — 5]

and this shows that

(k,0) € C(45) = gj(k,0) = h(k,0) . (3.95)
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We define g = g;11 — g; so that, by (3.95), and since C(j + 1) C C(j),
gi(k,0) # 0= (k,0) € C(j) -

Thus, if V'(j) = card C(j), we have g € LH;(V'(j)). By (3.92) there exists
jo = jo(a) (independent of h) such that card V'(j) < 22P~! for j > jo. We
define h; = g and V(j) = V'(j) for j > jo, h; =0, V(j) = 0 for 2 < j < jo,
and hi = gj,. Thus hy € K(a)H; and h; € LH,;(V(j)) for j > 2.

It should be obvious that for j large enough (e.g. j > 22P) we have C(j) =
0, so that g; = h and this shows that h = Z_j>1 h;. The proof is complete.[]

The following simple result will take care of certain lower-order effects.

Proposition 3.5.6. Consider an integer q, a number S > 0 and the class
G(q,95) of functions h : {1,...,q} — R that satisfy

VE<qg—1, |h(k+1)=h(k)<S
Vk<q, [h(k)| <25q.
Then
LSq)

€

N(G(q,9),doo,€) < exp( (3.96)

12(6(g, ), d) < LS¢*?, (3.97)

where d denotes the Euclidean distance in R? and d~ the supremum distance.

Proof. The proof of (3.96) is as in (3.38). Since d < /qdw, (3.97) follows
from (3.96) and Theorem 1.3.5. O

The following is closely related to Proposition 3.3.4 and its relevance to
Theorem 3.5.3 should be obvious.

Proposition 3.5.7. Consider integers g1, g2 < 2P, a number S > 0 and the
class G (q1,q2,5) of functions h : G' = {0,...,q1} x {0,...,¢2} — R that
satisfy

Yk, £ |h(k+1,0) = h(k, )| < 5 s bk, 0+ 1) — h(k, )| < 5 (3.98)
1 2
Vk, £, |h(k,0)] <25 . (3.99)
Then
72(9((]1&275)’05) S L\/pS\/qqu (3100)
en(G(q1,q2,5),d) < LS\/q1q227 ™2, (3.101)

where d is the Euclidean distance on RS .
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Proof. A key idea is that there is a “main contribution” corresponding to the
class G of functions that satisfy (3.98) and

> h(k,6) =0 (3.102)
k.l

Ve < g2, h(0,0) = h(q1,0) (3.103)
Vk < q1, h(k,0) = h(k,g2) . (3.104)

We take care of this main contribution first. Consider the groups H; =
Z/@Z, Hy = 7/g2Z and the class G of functions h from the product
H, ® Hy of Hy and Hy to R, of average 0, and that satisfy (3.98), where
now k € Hy,{ € Hy and 1 denotes the image of 1 € Z in either Hy or Hs.
We use Fourier transforms in the group H; ® Hs. For integers rq, 12, we
define

: 1 T2
Cryrg (h) = exp(2ir (" k+ 20))h(k,0), (3.105)
. (kvl)€;1®H2 ( a1 q2 )

and we have the Plancherel formula

I1R]13 = > lerara (W - (3.106)

0<r1<q1,0<r2<q2
Changing k into k + 1 in (3.105) we get
. T . (T1 T2
Cryry (R) = eXp(?MT > Z exp(?mr( k+ E))h(k +1,0)
N o H, a a2

and thus
(exp(f%w Zi )— 1) Cryry ()

- ¥ exp(zm(“ k2 z)) (h(k +1,0) — h(k,0)) .
q1 q2
(k£)EH1®H>

Using (3.106) for the function h'(k,¢) = h(k+1,¢) — h(k,¢) and the first part
of (3.98) we get

. T 2 SQ q
> ie(-2im ) lenn WP = 1K1 < 7y ma =577
0<r1<q1,0<r2<qz2 q1 G ¢

We now use that for 0 < r; < ¢; we have
. "M 1 .
1-— exp(f2z7r )‘ > min(ry,q1 — 1
‘ qQ L (1, )

to get
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Z min®(ry, g1 — 1) |cryrs (h)|2 < LS%qigs .

0<r1<q1,0<r2<q2

Proceeding in the same manner with the second variable, we get

Z (min2(r1, q1 — 7“1) + min2(r2, q2 — TQ)) |C7'17'2 (h)|2 < LS2(]1(]2 )
0<7r1<q1,0<r2<q2

This relation and the Plancherel formula (3.106) describe G as isometric to
a subset of an ellipsoid £. For each integer n the number of pairs (ry,rs)
for which the above coefficients of |c;.,, (h)|? are < 27 is at most L2", and
moreover 71,7 < 2P so that using (2.20) we get that v2(G,d) < LS\/pq1q2,
and using (2.26) we get e,(G,d) < LS2*”/2\/q1q2. The same bounds hold
true for G; since G; is isometric to a subset of G.

To finish the proof, we use a decomposition similar to (3.47) to write
G C LG1 + G2 + G3 + G4 where Gj, for 2 < j < 4 is a genuinely smaller class
that G, that can be handled through Proposition 3.5.6. Finally, we appeal
to (2.14) and to the easy relation e, 1 (T1 + T2, d) < e,(T1,d) + e, (Ta,d). O

Proposition 3.5.8. Consider 1 < k; <ko <2P,1</l; </l <2P and R =
{k1,...,ko} x {l1,...,03}. Consider independent r.v. U; valued in G, with
P(U; = (k,?)) = n(k,0)/N. Then, with probability at least 1 — L exp(—100p),
the following occurs. Consider any function h : G — R, and assume that

h(k,£) =0 unless (k,¢) € R. (3.107)
(k. 0),(k,t+1) € R= |h(k, L+ 1) — h(k,0)] < o (3.108)
by — 01 +1
(o 0), (k+1,0) € R= [h(k+1,0 —h(k,0)] < > (3.109)
ko — k1 +1
Y(k,0) € G, |h(k,0)] < 25 . (3.110)
Then we have
'Z(h(Ui) - Eh)‘ < LS\/pmo(ks — ki + 1)(l2 — £, +1) . (3.111)

i<N

Proof. By homogeneity we may and do assume S = 1, and we denote by
G the class of functions on G that satisfy conditions (3.107) to (3.110). As
in (3.42) we see that e,(G,dw) < L27"/2. Consider then the largest integer
m such that 2™ < pmg(ke — k1 + 1)(¢2 — ¢1 + 1) and a subset T of G with
card T' < N,, and

Vi€ G, doo(t,T) < L27™/%. (3.112)

Then by Theorem 1.3.5 we have 11 (T, doo) < L2™/2. By Proposition 3.5.7,
we have
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Y2(T,d) < Ly/p(ks — k1 + 1)(fa — £, + 1)
Vn >0, en(T,d) < L2712 \/(ky — k1 + 1) (3 — 01 4+ 1).

We observe that by (3.75) we have

2 n(k,t) o 2mog 2
En?=>" N < > hA(k,0) .
k0 k4
Thus, by Bernstein’s inequality, the conditions of Theorem 1.2.7 are satisfied
with di = Lds and dy = L./mod. With this choice of distance d; and
ds, the quantities D1 and Dy of Theorem 1.2.9 satisfy D; < L and Do <
L\/mo(kig — k1 +1)(¢3 — ¢1 + 1). Using this theorem for u; = Lp and uy =
L./p, and since p < myg, we see that with probability > 1 — exp(—100p) we
have

Sup’z —Eh) ’ < Ly/pmo(ks — ki +1)(fa — 61 +1) . (3.113)
heT

Consider another function A* € G. Since h and h* are 0 outside R, we have

‘Z —Eh) — S (h*(U;) — ER%) (3.114)
<N <N
<> I, U:)| + NE|h — h*|
i<N

< || = h*||oo(card{i < N; U; € R} + NA)

where A = P(U; € R). Since P(U; = (k,¥)) = n(k,¢)/N < 2mgy/N, we note
that

2 2
A< ZocardR < zo (ks — k1 +1)(0s — 01 + 1) . (3.115)
By (3.114) and (3.112) we have
su —Eh ‘ < su ' —Eh) 3.116
gl 3w el >t 116

+ L2_’”/2(NA +card{i < N ; U; € R}).

By Bernstein’s inequality, we have

2

P(Z(lR(Ui) —A) Zu) Sexp(—imin(NuA,u))

i<N

so that, taking u = LNA, and since NA > mgy > p, we see that with
probability at least 1 — exp(—100p) we have

card{i <N ; Uy € R} = > 1p(U;) < LNA < Lmg(ky — k1 +1)(fa — £ +1) ,
i<N
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using (3.115) in the last inequality. Combining with (3.113), (3.116) and
recalling the choice of m finishes the proof. (The reader observes that there
is some room in the choice of m.) (]

Proof of Theorem 8.5.3. Since in Proposition 3.5.8 there are (crudely) at
most 2% choices for the quadruplet (ki, ko, £1,¢2), with probability at least
1 — Lexp(—96p), Condition (3.111) holds for all values of &y , ko, €1, f2. We
assume that this is the case in the rest of the proof.

Consider h € H, and the decomposition of h provided by Proposition
3.5.4. Using (3.111) for ky =41 =1, ko = ¢ = 2P and S = L2P we get

’Z(hl(Ui) - Eh1)’ < K(a)y/pmo 22 .
i<N

By (3.82) all we have to show is that if h € H;(V),V < 2?71 and V <
K(a)2792%P then

’Z(h(Ui) - Eh)’ < K(a)y/pmo 2’V . (3.117)

The idea is to use (3.111) for the functions hlgr where R is a suitable
rectangle, and to recover (3.117) by summation. Considering j as being fixed
once and for all, we define d as the largest integer for which 2¢ < 85/ so
that d > 3. For d < ¢ < p we consider the partition D(q) of G consisting of
the sets of the type

{0029 41, ... (0 +1)29) x {£52974 41, ..., (by +1)297} (3.118)

where 0 < ¢; < 2P~% and 0 < {5 < 2P~9+4. For 3 < ¢ < d, we define D(q) as
the partition consisting of the sets of the type

(62941, (6, + 1)27) x {k} (3.119)

where 0 < /; < 2P % and 1 < k < 2P,

We observe that if ¢ > ¢, R’ € D(¢’) and R € D(q), then either R C R’
or RNR =0.

Consider the set C = {(k,) : h(k,{) # 0} so cardC <V < 22~1 We
proceed to the following construction. First, we consider the set U(p) that is
the union of all rectangles R € D(p) such that

1
card(RNC) > 8cardR. (3.120)

Then we consider the union U(p — 1) of all the rectangles R € D(p — 1) that
are not contained in U(p) and that satisfy (3.120), and we continue in this
manner until we construct U(3). Since the sets U(q), ..., U(3) are disjoint,
we have from (3.120) that
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Z cardU(p) < 8cardC' < 8V . (3.121)
3<g<p
Moreover
cc Y Ulg. (3.122)
3<q<p

This is simply because if (k,¢) € C and (k,¢) € R € D(3) then if (k,¢) &

U U(q) we have R C U(3) since (3.120) holds because card R = 8. We also
g=4

note that
1
ReD(q),q<p—-1,RCU(q) = card(RNC) < 2cardR . (3.123)

Indeed if R' D R and R’ € D(q+ 1), then card R’ < 4card R. Since R € D(q)
we have R’ ¢ U(q — 1), so that

card(RNC) < card(R'NC) < écard R' < ;cardR .

From (3.122) we have
h=>Y hlg (3.124)

where the summation is over 3 < ¢ < p, R € D(¢q) and R C U(q). We will
apply (3.111) to each of the terms hlg. We start by the typical case, R €
D(q), d < q < p. Writing R = {k1,...,ka} x {l1,...,¢2} as in Proposition
3.5.8, we have ko —k1+1 = 29, fo—f1+1 = 299 50 that by (3.80) the function
h1p satisfies (3.108) and (3.109) for S = L29+7=4/2 (since a(j) < S279 and
b(j) < §27(@=9). By (3.123), there exists (k, ) € R with h(k,£) = 0, so that
(3.108) and (3.109) imply that (3.110) holds and by (3.111) we have

'Z(th(UZ—) — E(h1R))| < Ly/pme 272244 (3.125)

i<N

= L\/pmg 2/card R .

The case 3 < ¢ < d being similar to the case d < ¢ < p, we consider the
case ¢ = p so that R € D(p). We take S = L2PT7=4/2, The difference with
the case R € D(q) for ¢ < p is that we have to find a new argument to prove
(3.110). We have R = {1,...,2P} x {£,2P=4 +1,...,(¢; +1)2P~¢ + 1}. Given
an integer r, define

R=Gn{1,..,2°yx {62074 1 —r,... (64 +1)2274 14 7}) .

Then, for r < 2P, we have card R’ > 2Pr/L, so that if 2°r/L > V|, R’ contains
a point (k, ¢') with h(k, ¢') = 0. Then R contains a point (k, ¢) with |{—¢'| < r,
so that by (3.80) we have

|h(k, O)] < rb(j) -
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Assuming that we chose r as small as possible with 2Pr/L > V', we then have
\h(k,€)| < LV27Pb(j) < LV27PHi t/2

Since V2 < K(a)2%, since 2¢ < 85/ and since j/* < K(a)27, we have
LV2-P+ijl/2e < K(a)S, so that R contains a point (k,£) with |h(k,£)| <
K (a)S and hence using (3.80) again

sup |h(k,0)] < K(a)$ .
(k,0)eER

We can appeal to (3.111) to see that (3.125) still holds true if one replaces
there L by K(«). Summation of the inequalities (3.125) for R € D(q), R C
U(q) and 3 < ¢ < p yields (3.117). O

Consider a number ¢, depending on « only, that will be determined later,
and the function 6 given by

0(z) = 0 if |2| < cq and 0(x) = |z|(log(1 + |z|))/* for |z| > cq .

Besides Theorem 3.5.3, the proof of Theorem 3.5.1 requires the following,
where we keep the notation of Theorem 3.5.1. We consider the function

o(x) =exp|z|* =1
Theorem 3.5.9. One can choose c,, such that the following property holds.
Consider numbers u(k, ) for (k,f) € G ={1,...,2P}, and define
h(k,€) = inf{u(r,s) + ok —7) : (r,s) €G, [l —s| <1}. (3.126)
Then

moz h(k +1,0) = h(k, 0)) + |h(k, £ + 1) — h(k,0)|) (3.127)

< LZn(k,é)(u(k,é) — h(k,0)) .

k.6

Proof of Theorem 8.5.1. Consider an integer N > 2 and an integer p, that
will be determined later. For (k,£) € G we consider the point

a(k,t) = ((2k — 127771 (20 —1)27P71) .

These are the centers of 227 little squares C(k,¢) of side 277 that divide
[0,1]2. To lighten notation, for w = (k,¢) € G we write a(w) = a(k,f) and
C(w) = C(k,?).
Consider evenly spread points (Y;)i<n, amap n : {1,..., N} — G such
that
Y; € C(n(7)) , (3.128)
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so that
d(Yi, a(n(i)) < 277+ (3.129)

and set
n(k, ) = card{i < N ; n(i) = (k,£)},

the number of points Y; that belong to C(k, £). To avoid trivial complications,
we assume that no point Y; belongs to the boundary of a little square C(k, ¢),
so that > n(k,¢) = N. The points Y; are evenly spread, so that these points
are centers of non-overlapping rectangles of area 1/N and diameter at most
20/ V'N. Tt should be clear that for N and N2~ 2 large enough, each square
C(k, £) contains about the same number of points Y;, so that, for a certain
integer mg, we have

mo < n(k,£) < 2mg . (3.130)

We consider N points (Z;) of G such that exactly n(k,¢) of them are
located at the point n(k,¢). We can assume by (3.129) that these points are
labeled in a way that d(Y;,a(Z;)) < 27P+L,

Consider points X; independently uniformly distributed over [0, 1]%. We
claim that we can find independently distributed points U; of G such that
P(U; = (k,£)) = n(k,0)/N and d(X;,a(U;)) < L27P. To see this we recall
that by our definition, the fact that the points (Y;);<n are uniformly spread
means there exists a partition of [0,1]? into N rectangles (R;);<y of area
1/N, each with a width and a height of order 1/v/N, and each containing
exactly one point Y;. For (k,¢) € G we define the domain D(k, ) as the
union of the sets R; for which n(i) = (k,¢), and we define U; = (k, ¢) when
X; € D(k,?) to obtain the required points U;.

Let us write X; = (X}, X?), Vi = (V;},Y?) and, for w € G, let us write
w = (w!,w?). Thus, by definition, if w = a(k, £) we have w! = 27P~1(2k — 1)
and w? = 27P~1(2¢ — 1). Thus, for j = 1,2 we have

la(U:) — a(Zu)?| = 27P|U - 7)) . (3.131)
For j = 1,2 we have
X] = Y| <1X] = a(U)| + (Ui = a(Zi )| + |a(Z0) = Y|
< d(Xi,a(Uy) + a(Ui)f = a(Zi)’| + d(a(Zi), Yir)
< L27P+27P\U) - 7)), (3.132)

using (3.131) in the last line. We then see that to prove Theorem 3.5.1, it
suffices to find p such that

log N

27P <L
- N

(3.133)

and such that, with probability > 1 — N~19, there is a permutation 7 of
{1,..., N} for which
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> (exp|U} = Zh|* = 1) < K(a)N (3.134)
i<N

Vi< N,|U = Z2,l<1. (3.135)

The reason why (3.134) suffices to obtain (3.70) is that the function
o(x) = exp |z]|* — 1 satisfies p(Ax) < A%p(x) for 0 < A < 1.

We appeal to Proposition 3.2.1 (with ¢;; = (U} — Z}) if U7 — Z7| < 1
and ¢;; very large otherwise) to see the smallest value of the left-hand side
of (3.134) among all permutations that satisfy (3.135) is given by

M; = sup Z(wl +wl) , (3.136)
i<N
where the supremum is taken over all families (w;), (w}) such that

Vi, j<N,|U}=Z| <1=w +w; <oU} —Z]). (3.137)

J
We fix families (w;), (w}) satisfying (3.137), and such that the supremum
is attained in (3.136). We consider the function b’ on G given by
B (k,0) = mjin{gp(k —Z})—wy; |[0—ZZ| <1},

When w = (k.£) € G we define h/(w) = h/(k,£). By (3.137) we have h/(U;) >
w; and thus by (3.136) we have

My < SO(H(U) + ).
i<N

For (k,¢) € G, we define

1 I —
u(k,é) = _n(k,ﬁ) Z{wi 9 Zi - (k,f)} .

When Z; = (k, £), we replace w; by —u(k, £). In this manner we do not change
Yien wp = — > g n(k,)u(k, £), while we can only increase h’. Thus

M, < ;Vh(UZ—) - ;n(k,ﬁ)u(k,ﬁ) (3.138)

where
h(k,t) = inf{o(k —r) +u(r,s); |(—s| <1}.

From (3.138) we get
My < |37 (h(U:) — ER)| = D nlk, Oulh, ) = h(k,0)) . (3.139)
i<N k.0

Define
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B =27 "|h(k, e+ 1) =h(k, O] +272 Y &(h(k+1,0)—h(k,0)), (3.140)

and B’ = B+ 1. For A >0, A < 1 we have {(Az) < X{(x) so that h/B’ € H.
By Theorem 3.5.3, it is true with probability > 1 — L exp(—96p) that we have

'Z(h(m) - Eh)' < K(a)y/pmo 2B’ . (3.141)
i<N

There exists a number K (a) such that £(z) < 2(6(z) + K(«), so that
0(z) > &(x)/2 — K (o)), and by (3.127) and (3.140) we have

> (k. O)(u(k, €) (Z|hk€+1 h(k, 0)|
+Z h(k+1,0) — h(k,f)))
m0221”
> "0 (B - K(0).

Combining with (3.139) and (3.141) we get, since B’ = B + 1,
My < K(a)y/pmo 22 B’ — ”20 22 (B - K(a)) (3.142)
< 2p Mo 2p (1100 -
< B2 (K(a)\/pmo I ) + K(a)2 ( I + \/mop)

Thus we see that if we have chosen p so that the first term is negative, and
if p < myg, then (3.142) implies as desired that M; < K(a)mo2% < K(a)N,
recalling (3.76). To ensure that K (a),/pmo < mo/L, it suffices to ensure that
p < mo/K(a) (so that in particular p < mg as required) and using (3.76)
again, that p2=2 < N/K (), i.e. 272" < N/(K («)log N). Taking p as small
as possible that satisfies this condltlon for large N we have 96p > 11log N,
and Lexp(—96p) <1 — N~10, O

We turn to the proof of Theorem 3.5.9. This proof requires a significant
amount of work of an elementary nature. This work is not related to the main
theme of the book. We recall the function ¢(z) = exp |z|* — 1.

Lemma 3.5.10. Consider numbers (vi)r<2e and for k < 2P define

g(k) =inf{v, + p(k—r); 1 <r <2°}. (3.143)
Then we have
D 0(g(k+1)—g(k) <16 > (v — g(k)) - (3.144)
k<2p k<2p

Proof. For y > 0 we write ¢ '(y) = (log(1 + y))/®, so that we have
o~ (y)) = y. For * > ¢, we have §(x) = xp~!(x). Consider the set
A C{1,...,27 —1} consisting of the integers k for which g(k+1)—g(k) > cq4.
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For k € A, we define o, = k+1—p 1 (g(k+1)—g(k)), so that p(k+1—2x) =
g(k +1) — g(k). Our first goal is to prove that

zp <m<k=g(m)<gk). (3.145)
To this aim consider 1 < r < 2P with g(k) = v, + ¢(k — r). Thus
v tok—r)=gk) <glk+1)<v, +ok+1-7) (3.146)

and hence p(k —r) < p(k+1—7) , so that r < k. Also, using (3.146) in the
first inequality, we have

plk+1—ap)=gk+1)—gk) <plk+1-—1)—plk—1)<pk+1-71),
so that xx > r > 1. For r <m < k, we have
g(m) <v.+p(m—r) <v.+ok—r)=gk),

and this proves (3.145). Consider, for k € A, the domain

Dy = {(m,y); me{l,...., 2P} ,yeR, zp, <m <k,
gk) Sy <glk+1) =k +1-m)} .

We show that for k, s € A, k # s, we have D N Dy, = ). To see this,
we can assume for definiteness that s < k. If s < zj, we obviously have
Dy N Dy =0. If s > xp, by (3.145) and since s + 1 < k, we have g(s + 1) <
g(k). Now, if (m,y) € Dy, we have y > g(k), while if (m,y) € Dy we have
y <g(s+1)<g(k).

If (m,y) € Dy, and since g(k + 1) < vy, + o(k +1 —m), we have y < v,
so that

DkCA:{(m,y); me{l,...,ZP},g(m)gygvm}.

Let us denote by p the measure on {1,...,2P} x R such that its restriction
to each line {m} x R is the Lebesgue measure on that line. Since the sets
(Dg)kea are disjoint, we have

S u(D) < (A = Y (or — g(h)) - (3.147)

keA k<2r

We proceed now to prove that if ¢, has been suitably chosen, we have
1
wDr) = (O(g(k+1) = g(k)) - (3.148)
First, we observe that by definition of u we have

p(Di) = (g(k+1) — g(k) — ok +1—m)) , (3.149)
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where the summation is over the integers m for which x; < m < k. Calculus
shows that ¢(z)/z increases for z > dg, := (1/a)"/* so for xp < m < k+1—d,

we have
o(k+1—m) < ok +1—xr)  g(k+1)—g(k)

k+1—-m — k+1-—ux4 k4+1—x
and thus
m — T
1) — — 1-— > 1) —
gk +1)—g(k) —p(k+1—-m) > (g(k +1) g(k))kﬂka
Now,
1 m — T 1
> 1 . 1
m_Q(wk—i—kz—i— ):k+1f:rk_2 (3.150)

The number of integers contained in a closed interval of length y is greater
than y—1. Thus the number of values of m with (zx+k+1)/2 <m < k+1-d,
is greater than

o +k+1 1_k‘—|—1—$k
2 B 2

> k+17:17k
- 4

k+1—d, —do—1

because k + 1 — 2 = g(k + 1) — g(k) > ¢ *(ca), and provided ¢, has been
chosen such that c¢q > @(4(do + 1)). Thus it follows form (3.149) that

p(De) > | (k41— ) (glk +1) — (k)

1 _
= otk +1) = g(k)e™ (g(k +1) — g(k))
which is (3.148). Combining (3.148) and (3.147), and considering similarly
the set B where g(k) — g(k 4+ 1) > ¢, finishes the proof. O

‘We recall Definition 3.143.

Lemma 3.5.11. Consider numbers (vy)r<or , (V},)k<2r, and the numbers
g'(k) defined from the sequence (v},) the way the numbers g(k) are defined
from the sequence (vg). Then we have

D lgtk) =g’ B < > (vk +vf, — g(k) — g'(k) + ok — i) . (3.151)
k<2r k<2r
Proof. Since ¢(0) = 0 we have g(k) < v and ¢'(k) < v,. If ¢'(k) > g(k), we
have
g'(k) — g(k) < vj, — g(k) = vj, — vx + vx — g(k)
< Jvp — vg| + vk — g(k) + v, — g’ (k) .

A similar argument when g(k) > ¢’(k) and summation finish the proof. O



3.5 Shor’s Matching Theorem 127

We consider numbers u(k, £) for (k,£) € G, and h(k,?) as in (3.126). We
set
v(k,€) = min{u(k,s); |¢ —s| < 1}. (3.152)

Thus we have
h(k,€) = inf{v(r,0) + (k —r); 1 <r < 2P} . (3.153)
Lemma 3.5.12. We have

mo > ok, 0+1)—v(k, 0] <10 " nlk, O)(ulk, O)—v(k,0)) . (3.154)

k<2p £<2P k,e<2p
Proof. We observe that |a — b| = a + b — 2min(a, b), and that

o(k, €) < min(u(k, € + 1), u(k, £))
ok, €+ 1) < min(u(k, €+ 1), u(k, 0)) .

Thus

u(k, €+ 1) — u(k, 0)] = u(k, €) + u(k, £ + 1) — 2min(u(k, £ + 1), u(k, £))
< ulk, ) —v(k, €) + ulk, 0+ 1) —v(k, £+ 1) .

By summation we get

ST Julk e+ 1) —ulk, 0l <2 ST (ulk,£) - v(k, £)

k<2pr f<2p k,£<2p

and since my < n(k,?),

mo Y fu(k 0+1)—u(k, )] <2 > 0k, £)(u(k,0)—v(k,0)) . (3.155)

k<2pr £<2p k<2
Now
[v(k, 0) — u(k, 0)] < |u(k,l+ 1) —u(k, )| + |u(k, £ — 1) — u(k, )|
so that

lo(k, £ + 1) — vk, )| C+1) —ulk, £+ 1) + |u(k, €+ 1) — u(k, £)]

v(k,

u(lk, 0) — vk, )

u(k,€) — u(k, £ — 1)| + 3lu(k, £+ 1) — u(k, 0)]
u(k, l+2) —u(k, L+ 1) .

Then (3.154) follows by summation from (3.155). O
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Proof of Theorem 8.5.9. Given 1 < £ < 2P we use Lemma 3.5.11 for v, =
v(k, ), and vj, = v(k, € + 1), where v(k,£) is given by (3.152). Thus g(k) =
h(k,£) and ¢'(k) = h(k,€+ 1). Summing the inequalities (3.151) for 1 < k <
2P we get

> bk e+1) - H|<2Z (k, ) — h(k, 1))

k<2p 0<2p
+Z|v (k,0) —v(k, £ +1)| .
Using (3.154), and since mg < n(k, £) we get

mo Y |h(k L+ 1) = Ak, 0)] <2 n(k, 0)(v(k,€) — h(k, )

k<2r (<2p ke
+1oz (k, 0) (u(k, €) — v(k, €))
ke

using that h(k,f) < v(k,f) < u(k,?) in the last line. On the other hand,
summing the inequalities (3.144) for ¢ < 2P, we get

> O(h(k+1,0) = h(k,0)) <162 (k, &) — h(k,0))

k<2pr £<2p
< 162 h(k,€))
and thus
mo Y. O(h(k+1,0) - 16> n(k — h(k,0)).
k<2p 0<2p k.0



4 The Bernoulli Conjecture

4.1 The Conjecture

Gaussian r.v. are arguably the central object of Probability theory, but
Bernoulli (= coin-flipping) r.v. are also very useful. (Thus, if € is a Bernoulli
rv., Ple==+1)=1/2)

Consider a subset T of ¢, and i.i.d. Bernoulli r.v. (¢;);>1. We set

b(T) = Esu tiei. 4.1
(1) = Esup - (1)

We observe that b(T") > 0, that b(T) < b(T") if T C T’, and that b(T +tg) =
b(T).

We would like to understand the value of b(T) from the geometry of T
We denote by [|t[[1 = ;5 [t:] the ¢ norm of ¢, and by B; the unit ball of

0'. The following is trivial.
Proposition 4.1.1. We have
b(T) < sup lt] - (4.2)
teT
We recall the notation g(T') = Esup,cr Y~ tigi- Here is another way to
control b(T). B

Proposition 4.1.2. We have

WT) < \/ T o(T) . (4.3)

Proof. If (€;);>1 is an i.i.d. Bernoulli sequence that is independent of the
sequence (g;)i>1 , then the sequence (¢;|g;|);>1 is i.i.d. standard normal. Thus

g(T) = Esup €lgilti .
(T) = Esup Yo

i>1

Using Jensen’s inequality to integrate in the r.v. g; inside the supremum
rather than outside, we get
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g(T) > \/WE?EHT)Ztez:\/ (T)

since E|g;| = /2/7. O

Thus, besides (4.2), another way for b(T) to be small is that g(T), or,
equivalently, v2(7") is small. The Bernoulli conjecture expresses that the only
way b(T') can be small is from a mixture of the two previous situations.

Congecture 4.1.3. (The Bernoulli conjecture). There exists a universal con-
stant L such that given any subset T of £2, we can find two subsets T} and
Ty of 2 with

v2(T1) < Lb(T) (4.4)
T5 C Lb(T)Bl ,le t €Ty = HtHl < Lb(T) (45)
TCT +Ty. (46)

The decomposition (4 6) would give a very explicit reason why b(T) < oo,
since it implies b(T') < /7/2g(T}) + SuPer, it < Lya(T1) + supser, [[t]1-
Let us remind the reader that there is a $ 5000 prize offered by the author
for a positive solution of this conjecture.

Using Theorem 2.6.2, we see that we get an equivalent conjecture if we
also request that v (71, doo) < Lb(T).

One intrinsic difficulty in attacking the Bernoulli conjecture is that the
decomposition (4.6), when it exists, is neither unique nor canonical.

4.2 Control in £°° Norm

The main result of this section is as follows.

Theorem 4.2.1. There exists a universal constant L such that for any subset
T of £? we have

72(T) < L(B(T) + V/b(T)m(T, do)) - (4.7)

In particular, if v1 (T, ds) < Lb(T), we have yo(T) < Lb(T) < L'y (T).
Our main tool is as follows.

Proposition 4.2.2. There exists constants L1 and Lo with the following
properties. Consider numbers a, b, o > 0, vectors t1, -+, t, € %, and
assume that

(£ = [ty —tell2 > a. (4.8)

Assume moreover that
Ve <m, [ltelloe <D (4.9)
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For £ < m consider sets Hy with Hy C Ba(ts,0). Then
1 2
b( U Hg) > min(a\/logm, ¢ > — Lyo+/logm +minb(Hy) . (4.10)
s L1 b <m

Corollary 4.2.3. There exists a constant Ly such that if the points t; satisfy
(4.8) and ty € D with A(D,dw) < 4a/+/logm, and if Hy C Ba(tg,a/Lo), we
have
a
> i . .
b(U Hg) > LO\/logm+?%1n11b(Hg) (4.11)

<m

Of course the factor 4 in the condition A(D,ds) < 4a/+/logm can be re-
moved. Its only purpose is that it find it convenient later to use the exact
statement given here.

Proof. We observe that without loss of generality we can assume that t; = 0,
so that [|t¢|lcc < b= 4a/\/logm for all £ < m and (4.10) used for ¢ = a/Ly
gives

1 L
b( U Hg) > 4L1a\/logm - aL02 \/logm+lnéinrib(Hg) ,

<m
so that if Lo > 8L1Ls and Lo > 8L, we get (4.11). O

The proof of Proposition 4.2.2 is identical to that of Proposition 2.1.4, if
one replaces Lemmas 2.1.2 and 2.1.3 respectively by the following principles.

Theorem 4.2.4. (Sudakov minoration for Bernoulli processes [53], Propo-
sition 2.2). Forty, -+, t,, in (? that satisfy (4.8) and (4.9), we have

2

EsupZtheZ > mm( \/1ogm ) . (4.12)

<m i>1

Theorem 4.2.5. ([61] Theorem 8.2, or [18]) If T C B(t,c0) then

2

Yu >0, P(|Sup2t e —b(T)| > u) < Lexp(fLuﬁ) . (4.13)

teT

Remark 4.2.6. In our constructions, we will not only have the information
(4.8), but we will also know that for a certain s,

V¢ <m,t; € Ba(s,ra) .

Only minor changes are required to set things in a way that (4.12) is only
needed under this extra information. In that case this follows directly from
the main result of [67] (combined with the Sudakov minoration for Gaus-
sian processes), the proof of which is simpler and more elegant than that of
[53] (but one can also deduce (4.12) from the result of [67], combined with
iteration).
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Let us note a simple fact.

Lemma 4.2.7. For a subset T of {5 we have
A(T,ds) < Lb(T) . (4.14)

Proof. Assuming without loss of generality that 0 € T', we have

VieT, bT) >Emax( Zet)

i>1

- 1E’Z t

= 9 : €ilg
i>1

using symmetry in the equality and Khintchine’s inequality in the last in-
equality, and this proves (4.14). O

> L
_L 2

Proof of Theorem 4.2.1. We consider an integer 7 > 1 to be specified later,
and an admissible sequence of partitions (D,,) of T such that

sup Y 2PA(Dy(t), doo) < 291(T, do) - (4.15)

teT 135
The proof will rely on the application of Theorem 1.3.2 to the functionals
Fp(A) =sup{b(AND) +U,(D), D € Dyyr, AND # 0},

where

Un(D) = SHPZQPA p+'r( )sdoc) -

teD p>n

We now check that these functionals satisfy the growth condition of Def-
inition 1.3.1 for a suitable value of the parameters. Consider m = Nyj4r41
points t1, ..., t,, of T such that

AU = [te—te]2 > a, (4.16)

and consider sets Hy C Ba(t¢,a/r), where r = 8Lg, Lo > 1 being the constant
of Corollary 4.2.3.

Consider ¢ < ming<, Fy41(Hy), and for each ¢ consider Dy € Dyyrq1
such that Hy, N D, # () and

b(Hg N Dy) + Un_;,_l(Dg) >c. (4.17)

Each of the m sets Dy is contained in one of the sets of D,,,. Since m =
Nptre1 = N2+T > Ny4r-cardD,, ., by the pigeon hole principle we can find

n

D € D, such that if

I={{<m; D,C D}
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then card I > N,,4.. We have

F( U Hg) > b(D nlJ Hg) +UL(D). (4.18)

<m lel
Now, for each ¢ € I, we have
Un(D) =2"A(D,dw) + Up+1(D) > 2" A(D,doo) + Up+1(Dy) . (4.19)

Case 1. We have A(D,dw) > a2~™/2. Then (4.17), (4.18) and (4.19) show
that if ¢y is an arbitrary element of I, we have

Fn( U Hé) = 2n/2a + b(Dfo n Héo) + U7z+1(Déo)

<m

22”/2a+c,

using (4.17) for ¢ = ¢y, and thus

Fn( U Hg) > 2"2a+ inf Foyi(He) - (4.20)

L<m

Case 2. We have A(D,dy) < a27"/2, and thus A(D,dw) < a/v/log N,.
We select an arbitrary subset J of I with card J = N,,. For £ € J we choose
arbitrarily u, € Hy N Dy, C D, so that, since Hy C Ba(tg,a/r), we have
Hy; C Ba(ug,2a/r) = Ba(ug,a/(4Lg)) since r = 8Lg. We observe that, since
r >4, by (4.16) we have da(ug,up) > a/4 for £ £ ¢'.

We use Corollary 4.2.3 with m = N,,, H; N Dy instead of Hy, a/4 instead
of a and uy instead of t, to see that

v(pnlJ#) =o(JHen D)
Lel teJ

a
> ‘ .
= Viog N, + inf b(H; 1 Dy)

Combining with (4.17), (4.18) and (4.19) we get

r(U m) ="

<m

n/2

a ) n/2
I +t}2f]Fn+1(He) >

a .
I +21£1£1F7L+1(Hg). (4.21)

Thus, this relation holds, whichever of the preceding cases occur. That is, we
have proved that the growth condition of Definition 1.3.1 holds with §(n) =
2”/2/L, 7+ 1 instead of 7 and 8 = 1 and we can apply Theorem 1.3.2 for
these values of the parameters. By definition we have

Fo(T) < b(T) + Uo(T)

and by (4.15) we have 27Uy(T) < 271 (T, dw), so that
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Fy(T) < b(T) + 277y (T, dw) -
Since A(T,dz) < Lb(T) by (4.14), we deduce from Lemma 1.3.3 that
7%2(T) < L272(b(T) + 27" (T, dec))

and Theorem 4.2.1 follows by optimization over 7 > 1. O
A striking application will be given in Section 6.2.

4.3 Chopping Maps and the Weak Solution

The purpose of this section is to prove the following weak form of the Bernoulli
conjecture, where B), denotes the unit ball of /7,

Bp:{t; Z|ti|”§1}.

i>1

Theorem 4.3.1. Given p > 1, there exists a number K(p) < oo such that,
given T C 02, we can find two sets Ty, To C £ with T C Ty + T,

Y2(T1) < K(p)b(T) . (4.22)
Ty € K(p)b(T)B, . (4.23)

Besides the fact that this result provides support for the Bernoulli con-
jecture, it does have striking applications to Banach Space Theory (Section
6.1).

The most successful idea to date about Bernoulli processes is that of
chopping maps.

Definition 4.3.2. Given ¢ > 0 we define the chopping map . : R — R” as
follows. We have Yc(x) = (Ve j(2))jez, where, if x >0,

besl) =0 if j<0
Yes@)=c it c(j+1) <z, 20

bes@) =z —cj it j<a<cli+1), >0
Yei(x)=0 if z<c¢j, j>0.

If x <0, then Y j(z) = =t —;(—2).

In other words, = is “chopped” in pieces of length ¢ that are laid side to
side.
We define the chopping map ¥, : RY — RN*Z component-wise

Pe((ti)iz1) = (Ve,j(ti))ien jez - (4.24)
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Thus ||&:(t)]le < c.
It should be obvious that (after suitably renumbering the coordinates) we
have, for k € N,
ch/k = ch/k o Wc . (425)

In particular, if ¢ is an integer, we have

Wq—j—l = Wq—j—l [¢] qufj (426)

for all j € Z.
The following is obvious.

Lemma 4.3.3. Ifz, y € R, then

=yl = |ve (@) = e (v)l (4.27)
JEZ
and thus
= y? > (Wi (@) — e () - (4.28)
JEZ

One of the reasons for the usefulness of chopping maps is their interplay
with the ¢! and ¢? norms.

Lemma 4.3.4. (a) If |x —y| < ¢, we have

2=y <4 (Ye(@) — e (y)? < Az —yl* . (4.29)

JEL
(b) If |lx —y| > ¢, we have

cle —y| <4 (Pej(@) = e, (y))* < 8w —y| . (4.30)
JEL
Proof. The right-hand side inequality of (4.29) follows from (4.28). To prove
the left-hand side inequality we note that when |z — y| < ¢, at most two of
the terms |t ;(z) — ¢, (y)| are not zero, and by (4.27) one of them is at
least |z — y|/2.
To prove the right-hand side inequality of (4.30) we use (4.27) and that,
since |¢¢ ;(z) — e, j(y)| < 2¢, we have

(Ve (x) = e () < 2¢fpe (@) — e 5 ()] -

To prove the left-hand side inequality, we note that there are at most two
indices, say j1 and jo, for which u; = |9 j(x) — v ;(y)| satisfies 0 < u; < c.

Thus
Z uﬁzc Z Uj .

J#51,32 J#J1,52
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We are done if } ., - u; > v —y|/4. Otherwise, by (4.27), we have u;, +

uj, > 3|z —y|/4, so that

1 9
u +ud, > (ug, +ug,)? >

| |2>11| |
x c|lr .
= 39 yr =z Y

Corollary 4.3.5. (a) For xz,y € R we have

2=y amyicep + ol = YL oyzey 4D [Wej(@) — Yo ()]> (4.31)
JEZ

D e (@) = e i) < |2 = YPPLjomyiccy + 20| — YL (ooyzey - (4.32)
JEZ

(b) Ifs,tel? we have

Z(Si—ti)Ql{\sFm@}JrCZ |si =il (s, —t, > cy < 4l|Te(s) —Pe(t)]13 (4.33)

i>1 i>1

[We(8)=Pe(t)]3 <Y (si—t:)*L(js,—t 1<y 26 D |si—tilL(js,—t, 2} - (4.34)

i>1 i>1

Proof. To prove (4.31) we use the left-hand side of (4.29) if |x — y| < ¢ and
the left-hand side of (4.30) otherwise. Then (4.33) follows by summation of
(4.31) over the coordinates. To prove (4.32) we use the right-hand side of
(4.29) if |z — y| < ¢ and the right-hand side of (4.30) otherwise, and again
(4.34) follows by summation. O

The chopping map ¥, sends £?(N) to £?(NxZ). In the following B, denotes
either the unit ball of £2(N) or of £?(N x Z), and similarly for Bj.

Corollary 4.3.6. Ift € 2 we have
2

7, (t 4Byt €C Bl) C Wo(t) + 4eBo (4.35)

4 2
WY (W, () + €Bo) C ¢+ 2eBy + Z B . (4.36)

Proof. Consider s € £2 and t = s+u where u € (€?/c)B;. We write u = v+w
where
V; = uil{‘ui|<c} , Wi = uil{‘u”zc} . (437)
Thus Yo, 07 < ¢d oy |us| < €@ and 3., Jwi| < €/c. Tt then follows
from (4.34) that ||¥.(t) — We(s)||3 < 4€2 so that

2
Q/(s 4 € Bl) C Wu(s) + 2B, .
C
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If now v € €By, and v, w are as above, we have ) .., vf < €2 and
isq lwil <300 u?/e < €%/c, and, as before

U.(s + €B2) C W.(s) + 2By .

This proves (4.35).

To prove (4.36), we consider u € £ and the decomposition u = v + w as
before. If t +u € W (W (t) + €Bs), then |[e(t + u) — W.(t)|2 < ¢, and we
appeal to (4.33) to see that

4¢?
vllz < 2, lwllh <~ -,

so that t +u € t + 2eBy + (4€2/c) By. O

Besides the fact that the chopping maps have the remarkable behavior of
Corollary 4.3.6, it is central for our approach that they “decrease b(T")”.

Proposition 4.3.7. If T C (2, then
bL(T)) < K(T) . (139)

Proof. We consider i.i.d. Bernoulli r.v. (&;)i>1, (€j)ien,jez. The double se-
quences (€;;) and (e;¢€;5) have the same distribution, so that

b(W(T)) =Esup > €ijthe;(ti) (4.39)
t€T jeNjez

= Esup Z €i€ije,j(t)

teT jeN,jez

= E(EE sup Z €:0; (tz)>

teT i>1

where 0;(2) = > 7 €ijte,j(z), and where Ec means averaging only in (€;)i>1.
We note that 6; is a contraction, since

10:(x) = 0:(y)| <D [the j(x) — e i(y)| < |z —y]

JEZ

by (4.27). The key point is then the comparison theorem for Bernoulli pro-
cesses, ([53], Theorem 2.1) that implies that we have that

E. supz €:0;(t;) < EsupZeiti =b(T) .

teT i>1 teT i>1

Combining with (4.39) finishes the proof. O

Chopping maps were invented to prove the following, that illustrates well
their power.
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Proposition 4.3.8. There exists a constant L such that for each subset T
of 12 we have, for e >0

e\/log N(T, eBy + Lb(T)B;) < Lb(T),
where N(T,C) is the smallest number of translates of C that can cover T.

This would also follow from the Bernoulli conjecture. Indeed, by the Su-
dakov minoration (Lemma 2.1.2) we have e\/log N(T1,eBs) < Lyo(T1), and
if T'C Ty + T we have

N(T, €B2 + Lb(T)Bl) S N(Tl, EBQ)N(TQ, Lb(T)Bl) S N(Tl, GBQ)
whenever Ty C Lb(T)B;.

Proof. Considering ¢ > 0, successive application of Propositions 4.3.7 and
Theorem 4.2.4 yields

b(T) > b(W(T)) > é min (ey/log N(,(T), eBa), f) , (4.40)

because if m < N(¥.(T),eBs), we can find points (t¢)e<m in ¥.(T) with
[te — te]| > €/2 for £ # ¢/, and since ||t]|oo < ¢ for t € U.(T). Thus if we
choose ¢ = €2/(2Lb(T)) where L is as in (4.40) we get

b(T) > min(ie\/log N(LDC(T),EBQ),Qb(T)> ,

so that Lb(T) > €y/log N(¥.(T), eB2) and by (4.36) we have

4 2
N(T,2¢By+ < By) < N(W.(T),eBs,) .
&

O

The proof of Theorem 4.3.1 will rely on a specialized version of the par-
tition scheme of Section 1.3. This special scheme will not be used anywhere
else in the book. In this scheme we consider a set T' provided with a family
of distances (di)g>0. This family is decreasing:

Vk >0, depr < di - (4.41)

We denote by Ag(A) the diameter of a set A for the distance di. We denote
by Bi(t,a) the ball for di of center ¢ and radius a.

Consider a family of functionals (Fj)r>1 and assume that Fiiq1 < Fj.
Consider v > 1.
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Definition 4.3.9. We say that the functionals satisfy the growth condition
(with parameter v) if the following occurs. Given n >0, and 1 < k < j such
that

. 1
ky > rion/2< (4.42)
T

then, setting m = 22n, given any points (te)e<m such that
JteT,V<n,t;c B(tr)
\24 7é gl, dk(tg,tgl) > pi-t (443)
and given sets Hy C By (to,7=772) for £ < m, we have
> p—i—1lon/2 i . .
Fk(ég Hg)_ P72 min Fy (Hy) (4.44)

The reader observes that in (4.44), the functionals depend on which dis-
tance we use rather than on n.

Theorem 4.3.10. Under the previous conditions, and if moreover Fy(T) <
1/2r2, Ay (T) < 1/r and v > 4, we can find an admissible sequence (Ay) of
T and for each A C A,, an integer j(A) > 1 such that

VAE A, , Ajay(A) <2rW (4.45)
veeT, Y 2" A < K(r,4) (4.46)
n>0
AcA,,BeEA, 1,ACB=j(B)<j(A)<jB)+1. (4.47)

Proof. The proof resembles that of Theorem 1.3.2. The difference is that the
construction will be performed for a distance that varies with the stage of the
construction. The main difficulty is that the information we have about the
behavior of certain sets for a distance dj says little about their behavior for
the distance dj11. The way around this difficulty is that (roughly speaking)
we perform the construction of Theorem 1.3.2 as long as possible with the
same distance dy before we switch to another distance dy/, where k' > k.
When we switch distances, we lose a lot of information, but, fortunately,
enough information has been gathered while we were using the distance dy,
to make the construction useful.

Together with C' € A,, we construct a point t¢, integers 1 < k(C) < j§(C),
and numbers a;(C) > 0, 0 < ¢ < 2. (The numbers a,;(C) play the role of the
numbers b;(C') of Theorem 1.3.2. We avoid the notation b;(C') to prevent
confusion with the quantity b(C).) The integer k(C') indicates with which
distance we work. Writing k = k(C') and j = j(C') we will have the following.

C C By(tc,r™7) (4.48)
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Fr(C) <ap(C)<3-—-27" (4.49)
Vt € C, Fi,(C N By(t,r 77 1) < ay(0) (4.50)
Yt € C, F,(C N By(t,r7772%)) < ax(0) (4.51)
ag(C) — 20~ D/2p=3(O)=1 _ 971 < 4, (C) < ao(C) (4.52)
al(C) S ao(C) . (453)
We will also require the following technical conditions:
j2,-5 < 1
DA N (4.54)
r
UI=k27" < ag(C) — a1 (C) (4.55)

where U = r¢, for ¢ = 2v/(y — 1). The intuitive meaning of (4.55) is that it
is a technical device to ensure that the ratio j/k stays close to one, since we
want this ratio to be < 7 to be able to use (4.44). Finally, we will also ensure
the following relation. If A € A1, A C C € A, then

1
4

1 _
< Uag(C) 4 a1(C) 4 ax(C) + 82(7171)/2,,4*](0)*1 4ot

Uag(A) 4 a1(A) 4 az(A) + 2/ 211 (4.56)

To start the construction, we set Ag = {T'}, a1(T) = a2(T) = [1(T) <
1,a0(T) = a1(T)+1 < 2 =3-2%and k(T) = j(T) = 1, and we easily
check all the required relations. To perform the induction, given C' € A,,, we
set m = 22", so that mN,, < N,.1; and we proceed to split C' in at most m
pieces. We set k = k(C), j = j(C) and € = min(27", 2"/2p=9~1),

By induction over £, 1 < ¢ < m, we construct points t; € C' and sets
Ay C C as follows. First, we choose t; such that

Fp.(Cn Bk(tl,r_j_Q)) > sup F(C'N Bk(t,r_j_2)) —€.
teC

We then set Ay = C N Bg(ty,r—771).
Assume now that ¢, --- , t, and Ay, --- , A, have been constructed, and

set Dy = C\ U1<p<e A,. If Dy = 0, the construction stops. Otherwise, we
choose ty11 in Dy such that

Fi(Dg N By (teg1,r7772)) > sup Fi(De N By(t,77772)) — ¢, (4.57)
teD,
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we set App1 = D¢N B (tes1, r_j_l) and we continue. If the construction does
not stop before ¢, 1 is constructed, we define A,,, = Dy,,—1 = C\U,.,, Ae-
In this manner we have partitioned C in at most m pieces. Consider one of
these pieces; call it A.

We first consider the case where A = A,,,. Weset j(A) = j = j(C), k(A) =
k=k(C), ta=tc,

ao(A) = ag(C), a1(A) = a1(C) and az(A) = ag(A)—2"2r 7 4e. (4.58)

It is obvious that (4.48) to (4.50) and (4.53), (4.55) hold for A. Since e <
27/2p=3=1 it is also obvious that (4.52) holds for A. From (4.55) and since
ap(C) < 3 we have

Uitk <3

so that .
Uy’ :
( ) <3.Uk2mp=2 < y*
r2

using (4.54) and since r > 4. Since U = r¢, this yields

,,,j(cf2) < ,,,ck

so that k > j(c—2)/c, i.e. vk > j. Thus using (4.54) we see that (4.42) holds,
and hence, setting Dy = C, and choosing an arbitrary point ¢ = ¢, in A we
can use (4.44) for the sets Hy = Dy_1 N By (te,7~72). We first conclude that

. 1
rIToM2 < R (C) < Fi(T) < 0p2
so that »=72("+1)/2 < 1/ and (4.42) holds for A. Next, as in the proof of
Theorem 1.3.2, we deduce from (4.44) and (4.57) that

Vie A, Fr(AN By(t,r772)) < F(C) — 272771 1 ¢

and since Fi(C) < ao(C), the definition of az(A) shows that (4.51) follows
for A.

To prove (4.56), we set w = 2*/2r~7~1. By definition we have ag(A) =
ao(C) — w + ¢, and since —3/4 < —1/+/2, since e < 27" < 27U, we have

w

3
4 = Uao(C) +a1(C) + ao(C) — jw +e

4

< Uao(C) + a1(C) + ao(C) — \1/”2 Loy

< Uap(C) + a1(C) + az(C) + 27U .

Uao(A) + al(A) + GQ(A) +

using the left-hand side of (4.52) in the last inequality. This finishes the
construction when A = A4,,.

We now examine the situation where A = A, , ¢ < m. In this situation we
will have j(A) = j(C) + 1. In order to maintain the ratio j/k close to 1 as is
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required by (4.55) we will want to increase k often. There are two different
cases.
Case 1. We have

(U +2)a1(C) < Uag(C) + a1 (C) + ax(C) . (4.59)

The idea here is that this relation will suffice to prove (4.56), so that we can
afford to increase k as much as possible, change distances and lose much of
the information contained in (4.50) and (4.51). We set k(A4) = j(A) =j + 1,
ta =ty and

a1(A) = az(A4) = a1(C)
ao(A):al(C)—i—Q n-l

The purpose of this latter definition is to obtain (4.55) for A. By (4.53)
and (4.49) we have ag(A4) < ap(C) +2 "~ < 3 — 27"~ 1. Moreover, since
k(A) = j+ 1>k, using (4.50) in the last inequality we have

Friay(A) = Fj1(Ar) < Fr(Ar) < Fp(C N By(te,r771)) < ar(C) .
This proves (4.49) for A. It follows from (4.59) that
Uag(A) + a1 (A) + az(A) < Uag(C) + a1 (C) + az(C) + 271U,
>

and since we have /2r~! < 1/2 because r > 4 this implies (4.56), since
j(A) = j(C) = 1. All conditions (4.49) to (4.56) should now be obvious.
Case 2. Relation (4.59) fails, i.e. we have

(U +2)ar(C) > Uao(C) + a1 (C) + az(C),
which we rewrite as
a1(C) — a2(C) > Ulap(C) — a1(C)) . (4.60)
We then set k(A) = k = k(C), j(A) = j +1, ta = tr,
ao(A) = az(A) = a1(C), a1(A) = min(a (C), a2(C)) ,

so that ag(A4) — a1(A4) > a1(C) — a2(C) and (4.60) and (4.55) for C imply
that (4.55) holds for A. To prove (4.56) we simply observe that ag(A) <
a1(C) < ap(C) and that a1 (A) + az(A) < a1(C) 4 a2(C) and we recall that
Vor-l <1 /2. The other relations should be obvious.

Summation of the relations (4.56) gives

Z on/2,—i(An (1)) < K(r,7)
n>1

and this yields (4.46), since j(T') = 1. As for condition (4.47), it holds by
construction. O
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Proof of Theorem 4.3.1. Without loss of generality we can assume that 0 € T,
We recall the constant Ly of Corollary 4.2.3. We consider 2 > p > 1 and we
choose 7y such that 2y =1+ 1/(2 — p) so that 1 < and (2 — p)y < 1. We
then fix 7 > max(4, Lo) such that ¢ = 7?7 is an integer. For k € Z we set
c(k) = r=2"% = ¢*, and we consider the distance dj on ¢? given by

die(,) = [[Pe(ry(8) = Pe(ry (8|2 -

It follows from (4.26) and (4.28) that dy1 < di. For a subset A of /2, we
define
F.(A) = bWy (A)) .

Thus by (4.26) and Proposition 4.3.7 we have F} , < Fj. Consider points
(te)e<m as in (4.43), and sets (Hy)o<m, with Hy C By(te,7=772). The defini-
tion of dy, shows that we have W, ) (H;) C B(ug,7772) where uy = W (te)
and where the ball is for the ¢? distance. Moreover uy € D = {u , [|ul/c <
c(k) = ¢ %}, and A(D,dw) < 2¢~%. Thus, if

2¢ % < 4r=71)\/logm, , (4.61)

we can apply (4.11) with a = r=7=1 to the sets We(ry(H¢) rather than Hy
and the points u, rather than t,. Since log2%?" < 2", we see in particular
that (4.61) holds for m = 22" whenever ¢~ * < r=77127"/2 and since 2"~ ! <
log 22" we then have

F’Q(U Hl) = 22

i lgn/2 4 min F (H) .
<m =m

0

The condition
q—k — T—Q’yk < r—j—12—n/2

is equivalent to
on/2, =i+l < p2(vk—j)

so that it holds whenever vk > j and 2*/2r=7 < 1/r. Thus we see that
the functionals Fj(A) = 2LoF) (A) satisfy the growth condition of Defini-
tion 4.3.9. Next we observe that there is a constant K (r) such that

1 1
= Fl(T) < A(T, dg) < Ay

b(T) <o

< k) : (4.62)

where now dy denote the distance induced the norm of ¢2. This follows from
the fact that Fy(T) < 2Lob(T) and from (4.14). Thus, if b(T) < 1/K(r) all
the hypothesis of Theorem 4.3.10 are satisfied, and we can find an admissible
sequence (A,,) of T and integers j(A) that satisfy (4.45) to (4.47).

From (4.33), used for ¢ = c(k) = r=27% we see that if s = (s;);>1 and
t= (ti)iZI we have
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Z(Si —t)2 A c? < Adi(s,t),

i>1
and if we set V =727, since ¢2 = V2¥ we get

D (si— ) AV < ddi(s,1) .

i>1

Since k(A) < j(A) we then see that the hypothesis of Theorem 2.6.3 are
satisfied when p is the counting measure on N and if §(A) = 2r~7(4). Since
0€T and A(T,d2) < 1/(4r7), we have ||t||co < 1/(2r7) <1/(2V) fort € T,
and since j(T') = 1 we have T3 = {0} by (2.105), and thus T' C Ty + T». By
(2.102) and (4.46) we have y2(T1,d2) < LK (r,p). Also,

V2j(An+1(t))_pj(An(t))62(An+1(t)) < Lr#r=2)5(An41(5) =2p75(An (1))
< K (r, ,Y)T?((%p)v*l)j(An(t))

since j(An+1(t)) < j(An(t)) + 1 by (4.47). Since (2 — p)y — 1 < 0, it follows
from (2.104) that ||t||, < K(r,p) for t € Ts.
The conclusion of Theorem 4.3.1 follows by homogeneity. (|

4.4 Further Thoughts

It should be stressed that the results presented in Sections 4.2 and 4.3 do not
even come close to addressing the real difficulty of the Bernoulli conjecture.
The method of chopping maps, by which we obtained lower bounds, is in-
sufficient. To see this, consider an integer k£ > 1, and consider the class C of
elements ¢t = (¢;) that have the following property. For each i, ¢; takes one of
the values 0,271, .-, 27% and for each 1 < ¢ < k, there are exactly 2¢ in-
dices 7 for which t; = 27¢. Consider a set T that consists of 22" clements of
C that have disjoint support. Since for t € C we have P} e;t; = k) > 2_2k+1,
it is simple to see that b(T') > k/L. Yet it does seem possible to use chopping
maps to prove this, or even to prove more than b(T') > 1/L.

The previous example shows that it could be of interest to study the
special case of the Bernoulli conjecture where there is a partition (Ij)r>1 of
the index set such that for each t € T', we have t; € {0, 2"“} for i € I.

Many of the results of this book were first discovered by following the idea
that T is “large” if and only if it contains a “large tree”. (What this means
precisely is explained in the Appendix.) Trees do not seem to suffice in the
case of the Bernoulli conjecture, as the previous example shows.



5 Families of distances

5.1 A General Partition Scheme

Not all processes of interest satisfy a condition as simple as (0.4) or even
(1.21). In certain natural situations, the increments of a process cannot be
controlled using only one or two distances, but can be controlled using a
family of distances. Quite interestingly, once the first surprise is passed and
the right setting has been found, it turns out that this is not more difficult
than working with a single distance.

The goal of the present section is to generalize to this setting the partition-
ing scheme of Section 1.3. In Section 5.2 we will apply this tool to the study
of “canonical processes” and in Section 5.3 to infinitely divisible processes.
These two sections are independent of each other.

We consider a family of maps (¢;);ez, with the following properties:

;i TxT —RYU{oo}, p; >0, ¢(s,t) =¢;(t,s), pjt1 > ¢ .

These maps play the role of a family of distances (although it probably would
be better to think of ¢; as the square of a distance rather than as of a
distance).

We consider functionals F, ; on T for n > 0, j € Z. We assume

F7L+1,j < Fn,j ; Fn,j-‘rl < Fn,j . (51)

We define
Bj(t,c)={seT; ¢j(s,t) <c},

so that Bj11(t,c) C Bj(t, c).

We will assume that the functionals satisfy a “growth condition”, that
is very similar in spirit to Definition 1.3.1. This condition involves as main
parameter an integer x > 6. We set r = 2774, The role of r is as in (1.30),
the bigger r, the weaker the growth condition. The reason why we take r of
the type r = 2774 for an integer & is purely technical convenience.

The growth condition, that also involves as secondary parameter an inte-
ger ng > 1, is as follows.
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Definition 5.1.1. We say that the functionals F, ; satisfy the growth con-
dition (for ng and r) if the following occurs. Consider any j € Z, any n > ng

and m = Ny. Consider any pointst, t1, -, ty, in T and assume
Ve <m,t, € Bj_1(t,2" 1) (5.2)
Vf,élgm,g#ﬁl,wj(tg,tg/)ZQ”. (5.3)
Consider any sets Hy C Bjy1(t,2"""). Then
Foj (ZEJ He) > 2" I 0 Py e (He) - (5-4)

Besides the rather weak requirement that ¢;11 > ¢;, we have not made
assumptions on how ¢; relates to ¢ 41; but we have little chance to prove
(5.4) unless Bj11(t¢, 2"1%) is quite smaller than Bj(t,,2").

To understand the preceding conditions we will carry out the case where

(s, t) = 2 d? (s, 1) (5.5)

for a distance d on T'. The reader is encouraged to carry out the more general
case where ¢;(s,t) = r®d®(s,t) for a, 8 > 0. Denoting by B(t,b) the ball for
d of center t and radius b, we thus have

Bj(t,c) = B(t,r7/c).
Thus in (5.3) we require that
VOO <m, 0# L, d(te,ty) > 2% :=q . (5.6)
On the other hand, the condition Hy C Bjt1(t¢, 2"1") means that
Hy C B(tg, 2 )/2p=71) = B(ty,na) ,

for n = 2"‘/2/7" =2 r/2+4 = 4/+/r. Thus, as r gets larger, n gets smaller, and
the sets Hy; become better separated. Also, (5.4) reads as

Fn,j< U He) > 2"/2a+lrgi£ Fot1j+1(He)

<m
which strongly resembles (1.31) for 6(n) = 2"/ and 3 = 1.

Theorem 5.1.2. Assume that the functionals F, ; are as above, and in par-
ticular satisfy the growth condition of Definition 5.1.1, and that, for some
Jo € Z we have

Vs, t €T, pjo—1(s,t) <2t (5.7)

Then there exists an admissible sequence (Ay) and for each A € A,, an integer
Jj(A) € Z such that
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veeT, Y 2 i) < L(F,, , (T) + 2mor=) (5.9)
n>ngp
Vn>ng, VA€ Ay, Ita €T, AC Bjiay—1(ta, 2" ). (5.10)
To make sense out of this, we again carry out the case (5.5). Then (5.7)

means that A(T,d) < r—70F12(m0=1/2 while (5.10) implies that A(A,d) <
pmi(A)F19n/2+1 and (5.9) implies that

vt e T’ Z 2n/2A(An(t)a d) < LT(Fno,jo (T) + 2"07“”'0) .

n>ngp
Taking for jo the largest integer such that A(T,d) < r—70+12(70=1/2 we get

VteT, Y 2"2A(A(t).d) < Lr(F,

n>ngo

(T) + 2" /2A(T, d)).

0:J0

This relation resembles the relation one gets by combing (1.33) with
Lemma 1.3.3, and the parameter ng plays a role similar to 7.

The proof of Theorem 5.1.2 follows closely the proof of Theorem 1.3.2,
and of course the reader should master this latter result before attempting
to read it.

Proof of Theorem 5.1.2. Together with C' € A,, , n > ng we construct inte-
gers j(C) € Z, q(C) € N, points tc € T, and numbers bo(C), b1(C), be(C) >
0 satisfying the following conditions, where j = j(C)

CCBj_i(tc, 2" (5.11)

F,3(C) < bo(C) (5.12)

Vte C, F,;(Cn B;(t, 2"t 1)) < b, (C) (5.13)
Vt € C, Fp j+1(C' N Bjyq(t,2" 1) < be(C) (5.14)
bo(C) > by (C) > bo(C) — 27 Hr—a(C)=4p=5 (5.15)
bo(C) > ba(C) > bo(C) — 2" 1p7 . (5.16)

Moreover, we will arrange that if A C C', A € A,41 and n > ng then
bo(A) + b1 (A) + ba(A) + i2”r—j<A> (5.17)
< bo(C) 4+ b1 (C) + ba(C) + 1362’“17«—3’(0) .
To start the construction we pick an arbitrary point ¢t € T. We define

Ano = {T} , j(T) = jo, q(T) = 0, bo(T) = bl(T) = bQ(T) = F"O7j0 (T) Thus
(5.11) holds by (5.7), while (5.12) to (5.16) are obvious.
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To construct A,41 once A, has been constructed, we will show how to
split an element C of A,, in at most m = N,, pieces. (Thus, since N2 < N, 41,
Apnt1 contains at most Npi1 sets.) We set j = j(C) and ¢ = ¢(C). We
consider € > 0 to be determined later. We set Dy = C. First we choose t; in
DO with

Frt1,j+1(Do N B (t1,2"7%)) > sup Fpp 1 (Do N Bjya (8,2"77)) — €.
teDg
We then set Ay = Do N B,(t1,2") and D1 = Do\ A;. If Dy is not empty, we
choose t2 in D7 such that
Foy1j11(D1iN Bjga(ta,2"4%)) > sup Fup1 j11(D1 0 Bja(t,2"49)) — e,
teDy
and we set As = Dy N Bj(t2,2") and Dy = D1\ Az. We continue in this
manner until either we exhaust C' or we construct D,,_1. In the latter case
we set A, = D,,_1 and we stop the construction.
In this manner we split C' in at most m = N,, pieces Ay, -+, A,,. Con-

sider one of these, which we call A.
We first examine the case where

A=Ay =Dp1=C\ ] Bj(ts,2") .

£<m
In that case we set j(A) = j = j(C), q(4) = q¢(C) + 1, t4 = tc and
bo(A) = bo(C), bl(A) = bl(C) R bQ(A) = bo(C) — oI +e€. (518)

It is obvious that (5.11) holds for A since it holds for C. Since Fy41,; < Fp,
and since n+ 1 — q(A) = n—q(C), the fact that (5.12) and (5.13) hold for C
imply that they hold for A. It is obvious that (5.15) holds for A, and (5.16)
holds for A as soon as € < 27r 7,

We turn to the proof of (5.14). Consider 1 < ¢ < m. By construction of
ty we have, since A = D,,_1 C Dy_1,

Vt S szl, Fn+1,j+1(A N Bj+1(t, 2n+n)) (519)
< Foyrjri(Deo1 N By (t,2"19))
< Fog1,j+1(Dec1 0 Bjga (86, 2"7)) + €.
Consider t € A and set Hy = Dy_1 N Bj11(tg,2""") for 1 < ¢ < m and

H,, = AN Bji1(t,2"%). By (5.19), for £ < m we have F, 41 j4+1(Hp) <
Frt1+1(H¢) + € and thus

2?51 Frt1j+1(He) > Fog jy1(Hm) — €.

Define t,, = t. We have @;(te,ter) > 2™ for £ # ¢, and t, € C C
Bj_1(tc,2" 1), so we have by (5.12) and (5.4) that
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bo(C) Z FnJ(C) Z Fn,j( U Hg) Z 2”7’_‘j + Fn+1,j+1(Hm) — €

= 2"7“7j + F7L+1,j+1(A n Bj+1(t, 2n+n) — €

and this proves that (5.14) holds for A.
A good choice of € is now obvious. Taking € = 2" 2r~7, and since by
(5.16) we have by(C) > bo(C) — 2" 1r=J we get by (5.18) that
1 . .
bo(A) + b1(A) +ba(A) + 2177 < 2b9(C) + b1(C) — 2ty
< bo(C) +b1(C) + b2(C),

from which (5.17) follows.

We now consider the case where A = Dy_1 N Bj(te,2"),1 < ¢ < m. We
define j(A) =j+1, q(A) =2, t4 = tg. It is obvious that (5.11) holds for A.
By (5.14) for C, and since Fy 41 j4+1 < F, j+1, we have

Vt € A, Fopjiay(AN By (t,27571) < bo(0) . (5.20)
We note that, using (5.16) we have
ba(C) > bo(C) — 277177 = by(C) — 2nHitr—ald) =4, =5(4) (5.21)

because r = 2574,
For the rest of the argument we need to distinguish cases. Let us first
assume that ¢(C) > k. We then take

bi(A) = ba(C) , bo(A) = by(A) = bo(C). (5.22)

Since Fn+1,j+2 S Fn+1,j+1 S Fn,j+1 S Fn,ja it is obvious that (512), (514)
and (5.16) hold for A. Moreover, since n+1—¢q(A) =n—1, (5.13) and (5.15)
for A follow from (5.20) and (5.21) respectively. Using again (5.22) we have
bo(A) + b1 (A) + b2 (A) = 2b0(C) + b2(C)
< bo(C) + by (C) + by(C) + 27— =4p=5

using (5.15). Thus, since ¢(C) > k + 1 we have

bo(A) + b1(A) 4 b2(A) < bo(C) +b1(C) + b2(C) + 1162"—17~—j . (5.23)

Since k > 6 we have r = 254 > 4, so that 2774 < 2n=1r=J /2 and (5.23)
implies (5.17).
Suppose now that ¢(C) < k. In that case we take

bl(A) = mln(bg(C),bl(C)) 5 bo(A) = bQ(A) = bl(C) .
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From (5.13) we see that, since Fy41 11 < Fyj
Fatja(A) < Fusja(C 0 By(t,27) < bi(C) = bo(A) = ba(4) . (5:24)

This implies that (5.12) and (since F,11 j4+2 < Fpi1,j+1) that (5.14) hold
for A. Moreover, it follows from (5.24) and (5.20) that (5.13) holds for A.
Relation (5.16) for A is obvious, and since b1(A4) < bo(A) by construction,
relation (5.15) for A follows from (5.21) since bg(C) > b1(C). Finally, we have

bo(A) + b1(A) + b2(A) < 2b61(C) + b2(C) < bo(C) + b1(C) + b2(C)

and since 2"r~7(4) < 27=1p=7 /2 (5.17) holds. This completes the construc-
tion.
Summation of the relations (5.17) for n > ng yields

1 1 —ia 3 no1 —i
VteT, Y 162 Lp=in®) < 3F, 5 (T) + 62" Lp=io
n>no+1
This concludes the proof, using that j(Ay(t)) = j(T') = jo to control the term
n = ng in the summation of (5.9). O

5.2 The Structure of Certain Canonical Processes

In this section we prove a far reaching generalization of Theorem 2.1.1. We
consider independent, centered, symmetric r.v. (¥;);>1. We assume that

Ui(z) = —log P(|Y;| > x) (5.25)

is convex. Since it is a matter of normalization, we assume that U;(1) = 1.
Since U;(0) = 0 we then have U/(1) > 1.
Given t = (t;);>1 € €2, we define

Xt:Ztm.

i>1

The condition ¢ € ¢2 is to ensure the convergence of the series. (Very little
of the results we will present is lost if one assumes that only finitely many of
the coefficients ¢; are not 0). The aim of this section is to study collections of
such r.v. as t varies over a set T'. It is in truth a rather amazing fact that this
can be done at all at the level of generality that we will achieve. The price
to pay for this is the same as ever: we will have to go through a few abstract
definitions. These represent the outcome of many steps of abstraction, and
the ideas behind them can be understood only gradually.
We consider the function U;(x) given by
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Ui(z) =2?if 0 < |z| <1
Ui(z) = 2U;(|z|) = 1if || > 1,

so that this function is convex.
Given u > 0, we define

N, (t) = Sup{Ztiai ; Zﬁl(al) < u} )

i>1 i>1
We define
B(u) = {t; Nu(t) <u}

and, given a number r, we define
oj(s,t) =inf{u>0; s—ter/Blu)}.

The only way to get a feeling of what happens is to carry out the meaning
of these definitions in a concrete case. The simplest case is when, for all ¢, we
have U;(z) = z%. In that case, it is rather immediate that

7 <Ui) <26 [l < M) < Ve

so that Bz(0,+/u) C B(u) C B(0,v/2u), where By denotes the ball of ¢2,
and

1, .
27“2J||8 —tl3 < @j(s,t) < v s —tll3 (5.26)

and we are almost in the situation of (5.5).

The second simplest example is the case where for all ¢ we have U;(x) =
for # > 0. In that case we have |z| < U;(x) = 2|z| — 1 < 22 for || > 1. Thus
Ui(z) < 22 and U (z) < 2|z| for all z > 0, and hence

Zaf SuéZUi(ai) <u

i>1 i>1
and .
> 2al <u= > Uila) < u.
i>1 i>1

Moreover, if 2121 Ui(a;) < u, writing b; = a;l{jq,)>1} and ¢; = a;1{jq, <1}
we have -, [bi| <wand 37,5, ¢7 < w. It follows that

1
7 (ulltlloe + Vaulltll2) S Nu(t) < Llullt]l o + vVaullt]]2)
and thus

1
gt oo < 15 1tz < Vu} € Blu) € Lit; [[tloe < 1, Itz < Vu}
(5.27)
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In this case the functions ¢; have a genuinely more complicated structure
than in the case of (5.26).

The third simplest example is the case where for some p > 1 and for
all ¢ we have U;(z) = 2P for x > 0, and the reader who truly wants to
understand what really is going on would do well to work out a version of
the general result in this special case. (The cases p > 2 and p < 2 offer
significant differences.) This case was treated by the author in [54] and we
owe the present more general setting to a further effort by R. Latala [16].

Theorem 5.2.1. Assume that there exists an admissible sequence (Ay) of
T C 2, and for A € A, an integer j(A) € Z such that

VAe A, Vs, s € A, pja-1(s,s") <2m. (5.28)
Then _
Esup X; < Lrsup Z o p—i(An(®) (5.29)
teT teT 10

Let us first interpret this statement in the case where for each i we
have U;(z) = 2. In that case (and more generally when U;(z) > z?/L
for x > 1) we have p;(s,t) < Lr%|s — t||3, so that (5.28) holds as soon
as r2j(A)_2A(A,d2)2 < 2" /L, where of course dy denotes the distance in-
duced by the norm of ¢?. Taking for j(A) the largest integer that satis-
fies this inequality, we see that the right-hand side of (5.29) is bounded by
Lrsupyer >0 2"/ 2 A(A,(t), ds), so by taking the infimum over the admis-
sible sequences (A,,) we see that (5.29) implies

Esup Xy < Lrye (T, d3) .
teT

Let us now interpret Theorem 5.2.1 when U;(x) = z for each i. Using
(5.27) we see that if ||s — t||sc < 777/L we have ¢;(s,t) < Lr*||s — t||3, so
that (5.28) holds whenever 77(1) =1 A(A, dy) < 1/L and r¥(N =2 A(A, dy)? <
2™ /L, where of course dn, denotes the distance induced by the norm of £*°.
Taking for j(A) the largest integer that satisfies both conditions we see that

rI W < L(A(A doo) + 27" A(A, da))
so that (5.29) implies that
Esup X; < Lrsup Z(Q"A(An(t),doo) + 272 A(A, (1), d2)) -

teT teT n>0

Using the argument at the beginning of the proof of Theorem 1.2.7, we then
see that

ESu;Xt S LT(’)/Q(T, dz) + ’yl(T, dl)) . (530)
te

This resembles Theorem 1.2.7, and could actually be deduced from this
theorem and an appropriate version of Bernstein’s inequality.

It will be a simple adaptation of the proof of Theorem 1.2.6 to deduce
Theorem 5.2.1 from the following.
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Proposition 5.2.2. If u >0, v > 1, we have
P(X; > LuN,(£)) < exp(—uv) . (5.31)

Proof of Theorem 5.2.1. We consider an arbitrary element ¢y of T and we set
To = {to}. For n > 1 we consider a set T}, such that

VAe A, ,card(ANT,)=1.

For t € T we define m,(t) by {m.(t)} = A,(t) N T,. For any integer k and
any t in T} we have

~Xto= Y Xeo) = Xru i) - (5.32)

1<n<k
For v > 1 consider the event (2, defined by
Vn>1,VseT,,Vs' €T, 1, |Xs— Xg| < LoNgn-1(s —5), (5.33)

where L is as in (5.31). Then, using (5.31) and the fact that cardT,
cardTy_1 < Ny Noo1 < 22" we see that

P(025) < p(v) ==Y 22" exp(—v2"71) . (5.34)

n>1
From (5.28) and the definition of ¢; we have
Vs, s € A€ Ay, s —s criWHip@any. (5.35)
Since 7y, (1), mp—1(t) € Ap_1(t), by (5.35) we have
Tn(t) — Tp_1(t) € r A1 ®O)F1 p(gn=1y
so that, by definition of B(u) we have
Nonoi (7 (1) = 71 (t)) < 277 Lpmd(Ana @)+

By definition of {2, when this event occurs, we see using (5.33) for s = m,(t)
and s’ = m,_1(t) that we have

| X (6) = Xy ()] < L2y Anma () F1
and by (5.32) for ¢t € T}, we have

|Xi = Xip| < Lo Y 20/ OFL
1<n<k

and thus
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sup |Xt - Xt0| S LUSup Z 2n7ﬂ_j(An,—1(t))+1 ,
ret teT 1<n<k

so that

P(sup | Xt — Xt | > Lvsup Z 27Lr_j(An—1(t))+1) < P(2),
teTy teT 1Sn<k

and using (5.34) we get

E sup | X: — Xi,| < Lsup Z onyp—i(An—1()+1
teTy teT 1<n<k

which implies the conclusion since k is arbitrary. (]

The proof of Proposition 5.2.2 requires several lemmas. For A > 0 we
define V;(\) = sup,(A\z — U;(z)), so that V;(\) < oo for A < A;, where
Ai = lim, o0 Us(z)/x > 1 (that exists by convexity). Taking z = A/2 we

observe that
)\2

A2 Vi) =)

(5.36)

and taking x = 1 we get
Vi) >A—1. (5.37)

Lemma 5.2.3. For A > 0 we have
Eexp \Y; <expVi(L)).

Proof. Since U/(1) > 1, for z > 1 we have U;(z) > z, so that by (5.25) we
have P(]Y;| > ) < e~ ® and hence

EY? exp D;' <L.

We have e® < 1+ x + z2%el®l so that, if A < 1/2,

Eexp\Y; < 1+ AN?EXZexp\|Y;| <1+ LA
< exp LA\? < expV;(L')\)

using (5.36).
If X\ > 1/2, we have

EexpAY;| =1 —i—)\/ exp Az P(|Y;| > x)dx
0

<1+ )\/ exp(A\x — U;(x))dx .
0

If £ < 1, we have 4 \x <4\ < 6A—1 < V;(6)\), using that A > 1/2 and (5.37).
Thus we have
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Az —Ui(z) < Az < %(26)\) —\z.
If 2 > 1 we have U;(z) > U;(z)/2 and
Az —Ui(z) < Az — (@) < Vi(4y) -z

2 = 2
by definition of V;. Thus, since V;(4\) < V;(6A) we have

Eexp \|Y;| < 1+)\/ exp(v(26 ) —\z)dx
0
=1+exp Vi(26)\) < 2exp Vi(6))
< expV;(6})
because V;(6A) > V;(3) > 2. O

Lemma 5.2.4. We have
t
S Vi)
i>1
Proof. Tt suffices to show that given numbers x; > 0, we have

Z ks “’“ N Uiai) < u. (5.38)

i>1 i>1

If >y Ui(z;) < u, then by definition of N, (t) we have Zi>1 timy < Ny(t)
so we are done. If 3., Ui(z;) = Ou with 6 > 1, then > i1 Uiz /0) < u, so
that 3,5, t;z; < 0N, (t) and the left-hand side of (5.38) is in fact <O0. 0

Lemma 5.2.5. Ifv > 1 we have
Naw(t) < vNL(1) . (5.39)

Proof. For v > 1 we have U;(a;/v) < Uj(a;)/v. If Y1 U Ui(a;) < uv we then

have 3., U, Ti(ai/v) < u so that by definition of N, we have disitiai/v <
Nu(t) and thus 3, tia; < oN(t). O

Proof of Proposition 5.2.2. Since by Lemma 5.2.5 we have v, (t) > Ny (1),
we can assume v = 1. Using Lemma 5.2.3 we have

P(X: > y) < exp(—Ay)Eexp AX;
<exp(=Ay+ Y Vi(LoAlti])) -

i>1

We choose y = 2Lo/Ny(t) , A = 2u/y, and we apply Lemma 5.2.4 to see that
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My + Y Vi(LoMi) < —2u+u=—u.

i>1

O
Let us now turn to the converse of Theorem 5.2.1. We assume the following
regularity conditions. For some constant C, we have

Vi Z 1 s Vs Z 1, UI(ZS) S CoUl(S) . (540)

Vi>1,U/0)>1/Co. (5.41)

Here, U/(0) is the right derivative at 0 of the function U;(z). Condition (5.40)
is often called “the Ay condition”.

Theorem 5.2.6. Under conditions (5.40) and (5.41) we can find r (depend-
ing on Cy only) and a number K = K(Cy) such that for each subset T of
02 there exists an admissible sequence (Ay,) of T and for A € A, an integer
J(A) € Z such that (5.28) holds together with

iup Z o= ()) < K(Cy)Esup X . (5.42)
€T n>0 teT

Together with Theorem 5.2.1, this essentially allows the computation of
Esup,cr X; as a function of the geometry of T'.

Let us interpret this statement in the case where for x > 1 we have
U;(z) = 2°. In that case, and more generally when U;(z) < 2?/L for = > 1,
we have

i(s,t) 2 r¥ s —t|3/L, (5.43)

so that (5.28) implies that A(A,dy) < L27/2p=3(A)+1 and (5.42) shows that

igg Z 2"/2 A(A,(t),dy) < LrE fgIT) X,
n>0

and hence
Y2(T,ds) < LrEsup X; . (5.44)
teT
Thus, we have proved (an extension of) Theorem 2.1.1.

Consider now the case where U;(x) = z for all 2. From (5.27) we see that
we not only have (5.43), and thus (5.44), but also ¢;(s,t) = o0 if ||s — t]|c0 >
Lr=7. Thus (5.28) implies that A(A,ds) < Lr—3+! and (5.42) implies
that

Y1(T,dso) < LrEsup X; .
teT

Recalling (5.30) (and since here r is a universal constant) we thus have
proved the following very pretty fact.
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Theorem 5.2.7. Assume that the r.v. Y; are independent, symmetric and
satisfy P(|Yi| > x) = exp(—z). Then we have

1
7 (2(Tsd2) + (T deo)) < Esu1T>Xt < L(72(T,d2) + (T, ds)) -
te
We turn to the proof of Theorem 5.2.6.

Lemma 5.2.8. Under (5.40), given p > 0 we can find ro, depending on Cy
and p only, such that if r > rq, for u € RT we have

Bj11(0,16ru) C pB;(0,u), (5.45)
where Bj(t,u) = {s; ¢j(s,t) <u} =s+r7B(u).
Proof. Tt suffices to prove that
B(16ru) C prB(u) . (5.46)

Indeed if ¢ € Bj11(0,167u), then we have t € r—7~1B(16ru) C pr—7B(u) =
pB;(0,u) by definition of ¢;.

To prove (5.46), consider ¢t € B(167u). Then Nigp,(t) < 16ru by defini-
tion, so that for any numbers (a;);>1 we have

> Ui(a) < 16ru =Y ait; < 16ru. (5.47)
i>1 i>1

From (5.40) we see that for some constant C7, depending only on Cy we
have A R
Yu >0, UI(QU) < Cle(u) . (548)

Consider an integer k large enough that 274 < p and let ro = CF. Assume
that » > 79 and consider numbers b; with Y. U;(b;) < u. Then by (5.48)

we have U;(28b;) < CEU;(b;) < rU(b;), so that D1 U:(2b;) < ru < 16ru,
and by (5.47) we have >, 2Fb;t; < 16ru i.e. we have shown that

. t
Z (b)) <u= Z p u
i>1 i>1
so that M, (t/pr) < wu and thus t/pr € B(u). O

Theorem 5.2.9. Under Condition (5.41) we can find a number p > 0 with
the following property. Given any points ti,---,tm, in £? such that

C#£0 =ty —ty & B(u) (5.49)

and given any sets Hy C ty + pB(u), we have

1
E sup X; > _min(u,logm)+ minE sup X; . (5.50)
te H, L <m teH,
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The proof of this statement is very similar to the proof of (2.8). The first
ingredient is a suitable version of Sudakov minoration, asserting that, under
(5.49)

Esup X;, > 1 min(u, log m) (5.51)

<m L

and the second is a “concentration of measure” result that quantifies the
deviation of sup;c g, X; from its mean. Condition (5.41) is used there, to
assert that the law of Y; is the image of the probability v of density e 2/
with respect to Lebesgue measure by a Lipschitz map. This allows to apply
the result of concentration of measure concerning v first proved in [47]. Since
neither of these arguments is closely related to our main topic, we refer the
reader to [54] and [16].
Proof of Theorem 5.2.6. Consider the functionals F;, ;(A) = 2LE sup,c 4 X,
where L is the constant of (5.50). Consider n > 1. We use (5.50) with v = 2",
m = N,, and homogeneity to see that if

C# 0 =t —ty g7 B(2") (5.52)

then given any sets H, C t; +r~7pB(2") we have

Fn,j< U He) > P 212172 Fn+1,j+1(Hl)7

<m

because logm = 2" log2 > 2"~ . The definition of ¢; shows that (5.3) coin-
cides with (5.52). If » = 2% where & is large enough (depending on Cj only),
Lemma 5.2.8 used for u = 2" shows that B(2"t") C prB(2™) and the condi-
tion Hy C ty + 177 pB(2") follows from the condition H, C Bji1(ts,257") =
te + 17971 B(25F"). So we have proved that (5.4) holds true for n > ng = 1
under (5.2), i.e. we have proved that the growth condition of Definition 5.1.1
holds true (for ng and r).
From (5.51) we see that if s,t €T, s —t ¢ aB(1), then

Y < Emax(X,, X;) < Esup X; .
L teT

Thus if jo denotes the largest integer such that r—7o+! > LE supyc7 X¢, for
s,t €T we have s —t € r=70T1B(1) and thus ¢j,_1(s,t) < 1, that is (5.7)
holds for ng = 1 and this value of jyo. Thus we are in a position to apply
Theorem 5.1.2. Setting j(T') = jo, and recalling that Ay = {T'}, we then see
that (5.42) follows from (5.9), and we prove (5.28). By definition of B; (¢, u)
and of ¢;, we have

s € Bj_1(t,u) = p;_1(s,t) <u=s—t€r T B(u).
Thus, from (5.10) we have

Vn>1,VAeA, Vs€ A, s—ty € r_j(A)+1B(2”).



5.2 The Structure of Certain Canonical Processes 159

Since B(u) is a convex symmetric set, we have

_ o .
s—tp €r IR ¢ — 1, e iAHBn) = ° ) * i+ p(on)

s s

)=
2°2/ 7

= st(A)q(

and finally

!/
Vn>1,YA€ A, Vs,s €A, gpj(A),1<;, 52) <o,
This is not exactly (5.28), but of course to get rid of the factor 1/2 it would
have sufficed to apply the above proof to 2T = {2t; ¢t € T} instead of T. O

As a consequence of Theorems 5.2.1 and 5.2.6, we have the following
geometrical result. Consider a set T' C ¢2, an admissible sequence (A,) of T
and for A € A, an integer j(A) such that (5.28) holds true. Then there is
an admissible sequence (B,,) of conv T' and for B € B,, an integer j(B) that
satisfies (5.28) and

sup Z onp—i(Bn(1) < K(Cp)sup Z 2ny I (An ()

t€coann20 teT n>0

Research problem 5.2.10. Give a geometrical proof of this fact.

This is a far-reaching generalization of Research Problem 2.1.9.

The following generalizes Theorem 2.1.8.

Theorem 5.2.11. Assume (5.40) and (5.41). Consider a countable subset
T of €2, with 0 € T. Then we can find a sequence (z,,) of vectors of £2 such
that

T C conv{z,,n >2}U{0}

and, for each n,

Mogn(wn) < K(Co)E sup X; .
teT

To appreciate this result, one should note that, by (5.31), if the sequence
(Tn ) n>2 satisfies Mogn(zn) < 1, then Esup,,5o X, < L.

Proof. We consider a sequence of partitions of 1" as provided by Theorem
5.2.6. We choose t7 = 0, and for A € A, , n > 1 we select t4 € A,, making
sure (as in the proof of Theorem 2.1.1) that each point of T is of the form ¢
for a certain A . For A € A,,, n > 1, we denote by A’ the unique element of
A, _1 that contains A.

We define
ta—ta

YA gnp—j(an+1
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and U = {ua, A € A,,n > 1}. Consider ¢t € T, so that t = t4 for some n
and some A € A, and, since Ay(t) =T and tr =0,

fmty = Z Ea) =t i) = Z Qk,r—j(Ak—l(t))"rluAk(t) .
1<k<n 1<k<n

Since ;¢ 2kp=3(Ac(®) < K(Cp)E supyep X¢ by (5.42), this shows that

T C (K(Cy)Esup X1)U .
teT

Next, we prove that Non+1(ua) < 2 whenever A € A,. By (5.28) and the
definition of ¢; we have by homogeneity of NV,

Vs,s' € A, s—s er7ATIB("),

Since t4,t4 € A’, using this for A’ instead of A and using the definition of
B(u) we have
Nonoi(ta —ta) < 20 tp=d(AD+L

and thus MVon-1(ua) < 1/2, so that Non+1(ua) < 2 using (5.39).

Let us enumerate U = (¥ )n>2 in such a manner that the points of the
type uy for A € A; are enumerated before the points of the type ua for
A € Ay, etc. Thenif y, = ug for A € A, we haven < No+Ni+...+N, < N?
and logn < 281 Thus Moegn(yn) < Nowi1(yn) = N1 (ua) < 2.We then
set xp, = yn K (Co)Esup,cr Xy O

It is not very difficult to prove that Theorem 5.2.6 still holds true without
condition (5.41), and this is done in [16]. But it is an entirely different matter
to remove condition (5.40). In fact, it is not difficult to see that if one could
obtain (5.42) without condition (5.40) (and a universal constant instead of
K (Cy)), one would have a positive answer to the Bernoulli conjecture.

5.3 Lower Bounds for Infinitely Divisible Processes

If T is a finite set, a stochastic process (X;)ier is called (real, symmetric,
without Gaussian component) infinitely divisible if there exists a positive
measure v on R” such that [, (3(t)> A1)dv(3) < oo for all ¢ in T, and such
that for all families (ay)ter of real numbers we have

EexpiZatXt = exp<—/
R

teT

(1 - COS(Z oz,ﬁ(t)))du(ﬁ)) . (5.53)

T teT

Here, as in the rest of this section, £ A 1 = min(z, 1). The positive measure v
is called the Lévy measure of the process. To get a feeling for this formula,
consider the case where v consists of a mass a at a point 8 € R”. Then,
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in distribution, we have (Xi)iter = (B(#)(Y — Y'))ter where Y and Y’ are
independent Poisson r.v. of expectation a/2. One can then view the formula
(5.53) as saying that the general case is obtained by taking a (kind of infinite)
sum of independent processes of the previous type.

The reason for which we exclude Gaussian components is that they are
well understood, as was seen in Chapter 2.

The reason why we consider only the symmetric case is that this is essen-
tially not a restriction, using the symmetrization procedure that we have met
several times, i.e. replacing the process (X¢)ier by the process (X; — X])ier
where (X});er is an independent copy of (X)ier.

For the type of inequalities we wish to prove, it is not a restriction to
assume that 7T is finite, which we will do for simplicity. But for the purpose of
this introduction it will be useful to consider also the case where T is infinite.
In that case, we still say that the process (X¢)ier is infinitely divisible if (5.53)
holds for each family (o )er such that only finitely many coefficients are not
0. Now v is a “cylindrical measure” that is known through its projections
on R for S finite subset of T, projections that are positive measures (and
satisfy the obvious compatibility conditions).

An infinitely divisible process indexed by T is thus parameterized by a
cylindrical measure on R (with the sole restriction that [(8(t)2A1)dv(8) <
oo for each t € T). This is a huge class, and only some extremely special
subclasses have yet been studied in any detail. The best known class is that
of infinitely divisible process with stationary increments. Then T = Rt and
v is the image of 1 ® A under the map (2, u) — (1{¢>u} )ter+, Where i is a
positive measure on R such that [(2?A1)du(z) < oo and where ) is Lebesgue
measure. More likely than not a probabilist selected at random (!) will think
that infinitely divisible process are intrinsically discontinuous. This is simply
because he has this extremely special case as a mental picture. As will be
apparent later (through Rosinski’s representation) discontinuity in this case
is created by the fact that v is supported by the discontinuous functions
t— 21>,y and is certainly not intrinsic to infinitely divisible processes. In
fact, some lesser known classes of infinitely divisible processes studied in the
literature, such as moving averages (see e.g. [24]) are often continuous. They
are still very much more special than the structures we consider.

Continuity will not be studied here, and was mentioned simply to stress
that we deal here with hugely general and complicated structures, and it is
almost surprising that so much can be said about them.

Unfortunately to prove lower bounds on infinitely divisible processes, we
need the following regularity condition. (On the other hand, the upper bound
of Theorem 5.4.5 requires no special conditions.)

Definition 5.3.1. Consider § > 0 and Cy > 0. We say that condition
H(Cy,9d) holds if for all s,t €T, and allu >0, v > 1 we have

v({B; 18(s) = B(t)| > uv}) < Cov™ " w({B; |B(s) — B(t)| = u}) .
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It should be observed that without loss of generality one can assume that
0 < 1. This will be assumed henceforth.

Condition H(Cp,d) is certainly annoying, since it rules out important
cases, such as the case where the image of v under the map 8 +— ((¢) charges
only one point (i.e. X; is a symmetrized Poisson r.v.).

It is probably an interesting and difficult program to investigate what
happens when condition H(Cy,d) does not hold.

A large class of measures v that satisfy condition H(Cp,d) can be con-
structed as follows. Consider a measure p on R, and assume that

Vu > 0,Yo > 1, p({z; |z| > w}) < Cov ' 0u{x; |z| > u}) . (5.54)
Consider a probability measure m on R?. Assume that
v is the image of u ® m under the map (z,v) — . (5.55)

Then v satisfies condition H(Cy, ). This follows from (5.54) using the formula

v({B; 18(s) = BO)| = u}) = /u({x; |z[[7(s) =~ ()] = u})dm(v) .

An important special class of measures that satisfy (5.54) is obtained when p
has density P! with respect to Lebesgue measure on R*, and 1 < p < 2.
In that case, if the Lévy measure is given by (5.55), the process in (X¢)ier
is p-stable. To see this, we observe the formula

/ (1 — cos(az))z P tdx = C(p)|al?,
R+

that is obvious through change of variable. Then, for each real A we have

/RT (1 — cos(A Z atﬁ(t)))du(t)

teT

- / ) / (1= cos( Y ain(®) ) dadm()

teT

P
= AP (5.56)

where

7 =200) [ 3" an()"dm(). (5.57)

teT

and (5.53) and (2.31) show that the r.v. >, a; X (t) is p-stable.
The functions

plovtn) = [ (@ (B() ~ BO) A 1)aw(5)
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will help measure the size of T.
For any fixed number u, ©(s,t,u) is the square of a distance on T, so that
for elements s, s', t of T' we have
(s, 8", u)' /2 < (s, t,u) 2 + o(s/ t,u) /2
and, using the inequality (a + b)? < 2(a? + b%) we have

(s, 8 u) < 2(p(s, t,u) + (s’ t,u). (5.58)

Theorem 5.3.2. Under Condition H(Cy,?d), there exists a number r > 4
(depending only on Cy and §), an admissible sequence of partitions A, and
for A e A, a number j(A) € Z such that (5.8) holds together with

Vn>0,VAecA,, Vs, s €A, (s, s r/A71) <ontl (5.59)
vteT, Yy 2" /) < KEsup X, . (5.60)
n>0 teT

Here, and everywhere in this section, K denotes a number that depends
on Cy and § only and that need not be the same at each occurrence.

Of course the level of abstraction reached here might make it hard for the
reader to understand the content of Theorem 5.3.2. As we will see in the next
section, this theorem is extremely precise. It exactly captures a certain aspect
of the process, in the sense that the necessary condition of this theorem is
sufficient to imply the boundedness of an “important part” of the process.

To gain a first understanding of Theorem 5.3.2, let us prove that in the
case where v is obtained as in (5.55) and where p has density 77~ on R
with respect to Lebesgue measure, we recover Theorem 2.3.1. By change of
variable, it is obvious that

/ ((az)? A Dz—=1dz = Cy (p)]al?,
R+
so that
et = [ [ ((@ua9) = 9(0) A1) dadmo)
=G [ o) =2oPam).

Using (5.56) and (5.57) when }, . oy 3(t) = B(t) — 5(s) and comparing with
(2.31) and (2.33) we see that

90(87 t7 U) = 02 (p)updp(sv t) )

so that (5.59) implies A(A,d) < K27/Pr=i(A)+1 and (5.60) implies
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Z 2”/‘1A(An(t), d) < KEsup X;,
"0 teT

where 1/¢ =1 — 1/p and thus (T, d) < KEsup,cr X:.

It is possible to prove a result that is conceivably stronger than Theorem
5.3.2. We know how to replace in (5.60) the upper bound KEsup,cp X; by
KM where M is such that P(sup,cr Xy < M) > 1 — g, where ¢¢ is a
certain number (depending on Cy and ¢). Carrying out this improvement is
straightforward, but cumbersome, and, for clarity, we will refrain to do it.
Moreover, it is believable (although we do not know how to prove it) that
when Condition H(Cp, d§) holds, there always exists a number €; (depending
on Cp and ¢ only) such that if P(sup,cp Xy < M) > 1—¢€, then Esup,cp Xy <
KM.

The key to Theorem 5.3.2 is that infinitely divisible processes can be rep-
resented as a mixture of Bernoulli processes. Since we do not understand
Bernoulli processes as well as we understand Gaussian processes we can ex-
pect that the proof of Theorem 5.3.2 will be more difficult than the proof
of Theorem 2.3.1. We can also expect that there should be a strong corre-
lation between the possibility of extending Theorem 5.3.2 beyond condition
H(Cp,d) and a better understanding of Bernoulli processes. While our proof
of Theorem 5.3.2 is very much simpler than the original proof of [53], it cer-
tainly remains one of the hardest of this work. The reader should probably
learn first the remarkable consequences of this theorem explained in Section
5.4 to gather the energy required to penetrate this proof.

We now start the description of this representation of infinitely divisi-
ble processes as a mixture of Bernoulli processes. We denote by (7;);>1 the
sequence of arrival times of a Poisson process of parameter 1. Equivalently,
7; = In +--- + I}, where the sequence (I'y)r>1 is i.i.d. and P(I} > u) = e~ ™.
Consider a measurable function G : Rt x RT” — R”. Consider a probability
measure m on R”, and denote Lebesgue’s measure on RT by A\. We denote
by (Y;)i>1 an i.i.d. sequence of RT-valued r.v, distributed like m, and by
(€i)i>1 a Bernoulli sequence. We assume that the sequences (7;), (&), (¥7)
are independent of each other.

Theorem 5.3.3. (Rosinski [35]) Denote by v the image measure of A @ m
under G, and assume that it is a Lévy measure, i.e. that [5, (B(t)*A1)dv(8) <
oo for each t in T. Then the series Zi>1 €;G(1:,Y;) converges a.e. in RT and
its law is the law of the symmetric infinitely divisible process of Lévy measure
V.

In practice, we are not given A and m, but v. There are many ways to
represent v as the image of a product A ® m under a measurable transforma-
tion. One particular method is very fruitful (and is also brought to light in
[35]). Counsider a probability measure m such that v is absolutely continuous
with respect to m. (There are of course many possible choices, but, remark-
ably enough, the particular choice is irrelevant.) Consider a Radon-Nikodym
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derivative g of v with respect to m and define G(u, ) = R(u, )3 where

R(u,B) = 1 gy (u) - (5.61)

For simplicity we write R; = R(7;,Y;). It follows from Theorem 5.3.3 that

> R, (5.62)

i>1

is distributed like the infinitely divisible process of Lévy measure v. This
representation of the process will be called Rosinski’s representation. Let us
note that

R; € {0,1}; R; is a non-increasing function of 7; . (5.63)

Conditionally on the sequence (7;);>1, the sequence (R;Y;);>1 is indepen-
dent. The influence of the sequence (7;);>1 will be felt only through the two
quantities (that exist from the law of large numbers)

Ti Ti

a_ =min .| ; oy = max . . 5.64
i>1 0T st ( )

Conditionally in the sequences (7;);>1 and (Y;);>1, the process (5.62) is
a Bernoulli process. Before we study it, however, we must understand better
the behavior of the sequence (R;Y;);>1. We start a series of simple lemmas
to this effect. The first one is obvious.

Lemma 5.3.4. Consider @ > 0 and a non-increasing function 0 on RT.
Then

oS 0(ad) < /0 T o@)dr@) < a3 0(0d) - (5.65)

i>1 i>0
Since R(z, 3) € {0,1}, the following is also obvious.
Lemma 5.3.5. If h(0) = 0 then

h(R(z, B)B) = R(z, B)h(B) . (5.66)
We denote by E. expectation given the sequence (7;);>1.

Lemma 5.3.6. Consider a non-negative measurable function h on RT, with
h(0) = 0. Then
1

Q.

/R h(B)dv(B) —suph < > E-n(RY;) < al, /R _h(Bav(B) . (5.67)

i>1
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Proof. Given 3, the function f(x) = h(R(z,3)8) is non-increasing since its
value is h(3) > 0 for u < g(8) and h(0) = 0 for u > g(3). Thus by (5.65) we
have

S h(R(1:,8)8) +suph > > h(R(ayi, 5)3)

i>1 i>0

1 o0
> / h(R(z, 8)B)dA(x) .

a+

Since Y; is distributed like m and since v is the law of A ® m under the map
(x,8) — R(x, )0, integrating both sides in 3 with respect to m yields the
left-hand side of (5.67). The right-hand side is similar. O

The following simple fact can be deduced from Bernstein’s inequality, but
it is amusing to give a direct proof.

Lemma 5.3.7. Consider independent r.v. (W;);>1, with 0 < W; < 1. Then
(a) if 4A < 37,5 EW;, then
P(Y Wi <4) <exp(-4)
i>1

(b) if A>4% 5, EW;, then
A
P(;Wl > A> < exp<—2> .

Proof. (a) Since 1 —x <e * <1—2xz/2for 0 <z <1 we have

EWi>

Eexp(—W;) <1-— EW 9

< —
= 2 —eXp<

and thus

Eexp(— ZM) < eXp(—; Z EWi) < exp(—2A)

i>1 i>1

and we use the inequality P(Z < A) < exp A Eexp(—2).
(b) Observe that 1 +z < e® <1+ 2z for 0 < z <1, so, as before,

EepoWi < eprZEWi < exp;1

i>1 i>1
and we use now that P(Z > A) <exp(—A)Eexp Z. O

We denote by P, conditional probability given the sequence (7;);>1.
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Lemma 5.3.8. (a) Assume that 2a4 < (s, t,u). Then

P, (Z(Rﬁ(m(s) Y62 AL < ‘p(s’t’“)) < exp(~- ‘p(;”t’“)) L (5.68)

a a
i>1 Bay +

(b) If A > 4o(s,t,u)/a_ then

P, (Z(Riu%m) —Yi)R) AL = A) <ep(-0). (69

i>1

Proof. We set W; = (R;u?(Yi(s) — Yi(t))?) A 1. We use Lemma 5.3.6 with
h(B) = u?(B(s) — B(t))?> A1 and the definition of ¢ to get that, under the
assumptions of (a),

1 1
tou) < tu)—1<Y EW,; < .
sy B0 S Pt =1 FEWS (ot

and we use Lemma 5.3.7 to conclude. O

We now explore some consequences of Condition H(Cy, d). We recall that
K denotes a quantity depending on Cy and ¢ only.

Lemma 5.3.9. Under condition H(Cy,0), fors,t € T andu > 0 , we have,

forv>1,
1446

K P
Proof. We write f(5) = |6(s) — B(t)], so that

o(s, t,uv) > (s, t,u) .

(st ) = / ((2£2(8)) A 1)dw(B)

- / V({8 w2 12(5) > x})da
1/v? 1
- / V({8; 2 £2(8) = a})d + / v({8; w2 12(8) > x})de

1/v2

Setting x = y/v? in the first term and z = y?/v? in the second term we get

uv

1 1 /7 y
o(s,t,u) = .2 (s, t,uv) + )2 / 2yu({ﬁ; f(B) > })dy . (5.70)
1
Now, by condition H(Cy,d), for y > 1 we have

v({B: 1(8) 2 7 1) < Coy™ {85 wof (B) 2 1)
< 009_1_590(3,?5’““) :
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Since we assume ¢ < 1, substitution in (5.70) yields

K v
o(s,t,u) < 2<p(é>’,t,uv)(1+/ yOdy) < Kv™'%p(s, t,uv) .
v 1

O

Lemma 5.3.10. Assume condition H(Cy,?d). Consider s,t € T and u > 0.
Set
Wi = R;|Yi(s) = Yi(t)] .
Then %
U1+6/22E7Wi1+6/21{uwi21} < o(s, t,u) . (5.71)
= a_
Proof. We set f(5) = |5(s) — B(t)]. We use Lemma 5.3.6 with the function

h(B) = (uf(B))'%/*1(,s(p)>1} to see that the left hand side of (5.71) is

bounded by
1

a_

/ (wf (5))H2dv(5) < 1411
{uf(B)>1}

where

1= Dugur 2 < L els )

H]’ﬂmww;wﬂmﬂﬁﬂzzhm.

a_

Now, by condition H(Cy, ), for x > 1 we have

v({8; (wf(B)'T = a}) = v({B; uf(B) = «t/UH2)Y)
< Cox™ 52 u({B; uf(8) > 1})

and since v({8; uf(8) > 1}) < (s, t,u) the result follows. O

Lemma 5.3.11. Consider independent r.v. (W;)i>1 such that W; > 0, and
consider 0 < § < 2. Assume that for certain numbers v, S > 0 we have

W RN EW T < s (5.72)
i>1
Then we have
P(uz Wilpw,s1y > 45) < LS9 (5.73)

i>1
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Proof. Replacing W; by uW; we can assume u = 1. We can assume S > 1,
for there is nothing to prove otherwise. We set

Ui =Wilp<w,<sy — EWilp<w,<sy) -

We have s
Z EWilpicw,<sy) < Z EW, " < g,

i>1 i>1

so that
P(Z Wilti<w,<sy = 45) < P(Z Ui 2 35)

i>1 i>1

and thus

P(YWiliwoyy 2 48) <P(DUi235) + Y PO = ) .

i>1 i>1 i>1

Now

1 1468/2 —5/2
ZP(WiZS)SSHMZEWi < §70/2
i>1 i>1

Also, we note that |U;| < S, so that since 1 — /2 > 0 we have
EUZ < S'0/2E|U, |1 1072 < LSO 2EW, 2 (5.74)

using that (a 4+ b)¢ < L(a®+ b°) for ¢ < 2. Thus we have
1 2 1
P(Y Ui>38) < LED U) = EU7 < LS~
(ovi239) < g B(0) = g5 LBV <

using (5.74) and (5.72). O

Lemma 5.3.12. Consider a measure pu on R such that [(z* A1)dp(z) < oo,
and a r.v. X that satisfies

Va € R, EexpiaX = exp(f/(l — cos az)du(x)) . (5.75)

R

Then we have s N2
/R((2E|X|> A 1>du(z) <L. (5.76)
Proof. Since cosx > 1 — |z| we have
EcosaX >1—aE|X| > ;

if 0 < a<1/2E|X]|. By (5.75) we have
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1
5 < EcosaX = exp(—/

R(l — cos ozac)du(a;))

and hence
/(1 —cosax)du(z) <log2 .
R

Averaging the previous inequality over 0 < o < 1/2E| X, we get

B sin(z/(2E| X)) . o
/R<1 2/ (2E|X ) )d“”gng

and the result since y> A1 < L(1 — (siny)/y). O

The proof of Theorem 5.3.2 will rely upon the application of Theorem 5.1.2
to suitable functionals, and we turn to the task of defining these. Consider
an integer k£ > 6, to be determined later, and r = 25~%. Consider the maps

" (57 t) = 50(57 ta Tj)
for j € Z. From Lemma 5.3.9, we note that

7,.1-‘,—5
piri(st) 2 o pi(s,t). (5.77)

Given the sequences (7;)i>1, (Y5)i>1, to each ¢ € T we can associate the
sequence S(t) = (R;Y;(t))i>1. To a subset A of T we can associate S(A) =
{S8(t); t € A}. This is a random set of sequences. Since the process (5.62) is
distributed like (X;), we have the identity

Esup X, = Eb(S(T)) , (5.78)

where the notation b is defined in (4.1). We recall the chopping maps ¥,
of Chapter 4, and for a set of sequences U, we use the notation b;(U) =
b(¥,—; (U)).

Let us fix once and for all a number « such that P(£2y) > 3/4, where

!20:{;§a_§a+§a}. (5.79)

A random subset Z of T is a subset of T' that depends on the sequences
(11)i>1 and (Y;);>1 and is such that for each ¢ the set {¢t € Z} is measurable.
It might help to think to a random subset of T' as a (small) set of badly
behaved points.

Consider two decreasing sequences c¢(n),d(n) > 0, tending to 0, that will
be determined later. Given a probability measure p on T', we first define the
functional F, ;(i) as the supremum of the numbers ¢ that have the property
that there exists a random subset Z of T with Eu(Z) < d(n), with the
following property:
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YUCT,UNZ=0,uU) > cn) = b;(SU)) > clg, . (5.80)

In words, when {2y occurs, for any subset U of T' that is not too small and
contains no badly behaved points, we have b;(S(U)) > c.
Given a subset A of T', we then define

Fr j(A) = sup{Fy (1) ; u(A) =1} .

Since ¢(n + 1) < ¢(n) and d(n + 1) < d(n), it is obvious that F,,41 ; < F, j;
and it follows from Proposition 4.3.7 that F, j41 < Fp, ;.

Lemma 5.3.13. Ifd(n) < 1/8 and c¢(n) < 1/2, then F,, ;(T) < 2Esup,cr Xy
for all j € Z.

Proof. Consider a probability measure y on T with F,, ;(u) > ¢ and Z a
random subset of T with Ex(Z) < d(n), that satisfies (5.80). If d(n) < 1/8,
then P(u(Z) < 1/2) > 3/4 and thus P(£21) > 1/2 where £y = 2o N {u(Z) <
1/2}. Since

1
wWT\Z) > o Lin(2)<1/2)
we see that by (5.80) we have

bj(8(T\Z)) = clq, ,

so that b(S(T)) > clgp,. Since b(S(T)) > 0, taking expectation we get ¢ <

2Eb(S(T)), and the conclusion by (5.78). O

Lemma 5.3.14. Under condition H(Cy,d) and if r > K, there exists j =
Jo € Z such that

Vs, teT, pj_1(s,t) <1 (5.81)

r~J < 4rEsup X; . (5.82)

teT

Proof. Consider s,t € T. By Lemma 1.2.8 we have

E| X, — Xi| <2Esup X; :=2S.
teT

Using (5.53) we see that the r.v. X = X, — X; satisfies (5.75) where u is
the image of v under the map 8 — (3(s) — (t). From (5.76) we get that
¢(s,t,1/(48)) < L. Consider the largest integer j such that r—7/ > 25, so
that ¢;(s,t) < L and r=7 < 2rS. It follows from (5.77) that if r > K we have
C)Ojfl(s,t) S 1. O
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Proof of Theorem 5.3.2. The main step is to prove the existence of a
number K5, depending on Cy and § only, and of sequences (d(n)),>o and
(¢(n))n>0, also depending on Cy and ¢ only, tending to 0 as n — oo, such
that if n > K; and x > K, the functionals KF, ; satisfy the growth
condition of Definition 5.1.1.

Once this is done, we complete the argument as follows. We choose
ng > K large enough that d(ng) < 1/8 and ¢(ng) < 1/2, and depending
only on Cy and 0. Consider the value of jy constructed in Lemma 5.3.14,
so that 2"0r=Jo < KEsup,cr Xy by (5.82) and F, j,(T') < LEsup,cr X¢ by
Lemma 5.3.13. We then apply Theorem 5.1.2 with these values of jy and nyg.
We observe that for n > ng (5.59) follows from (5.10) and (5.58). Finally for
A e A,,n < ng we define j(A) = jo, and (5.81) shows that (5.59) remains
true for n < ng. This completes the proof of Theorem 5.3.2.

We now turn to the proof of the growth condition. Let us assume that
we are given points (t¢)r<m, as in (5.3), where m = N, and consider sets
Hy C Bjiq(te, 27F5).

The basic idea is that we want to apply (4.11) to the sets H; =
V,.—;(S(Hy)). We however face two problems.

(a) It is not always true that the points u, := ¥,—; (S(t¢)) for £ < m are
far from each other.

(b) It is not true that all the points of H) are close to u.

The route around these problems is to prove that

(c) it is very likely that sufficiently many of the points u, are far from
each other,

(d) for most of the points ¢t of Hy it is true that ¥,—;(S(t)) is close to u,.

The exceptional points are eliminated by putting them into a suitable
random set. This is the main purpose of introducing random sets.

Consider ¢ < ming<,, F41,j+1(Hy). Since Fyi41 j+1 < Fp41,5, we can find
for each ¢ < m a probability measure py with ps(Hy) = 1, a random subset
Zyp of Hy with E(ue(Z¢)) < d(n + 1), with the property that

U C Hg\Zg, Mg(U) > c(n + 1) = bj(S(U)) >clg, . (5.83)

Consider an integer p that will be determined later, and, assuming n > p,

set 1
— -
L<Npn_p L<Nn_p
The sets Hy are disjoint, and u¢(H,) = 1. This implies that we have u(Z’) =
N2, Y e, 1e(Ze) and thus Ep(Z') < d(n+1).
We turn to the realization of (c) above. Since @;(t¢,te) > 2™ for £ # £/,
we see from (5.68), used for u = 7, that

Pr (Z(Rim(“) = Yi(te))?) AT < 2%7%) < exp<* 8a+> :

i>1 8oy
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Recalling (5.79), we have

n,r—2j

P(2on{ Y (Ri(Yi(te) = Yilte)2) A% < 2 a ) <e(- :a) . (5.84)

(0%
i>1

It follows from (4.33) that
Y (Ri(Yite) = Yi(te)?) Ar™ < AW, (S(te)) — ¥ (S(te))I3 -
i>1
We choose p once and for all such that 277 < 1/(32a). Then we get from
(5.84) that
P(20 N {[1Z,-5(S(te)) — s (S(ter))l|l2 < 20" P20 7})
< exp(—2"7PH2)

Consider the event (2; defined as
Q0N {30 <l < Npeps Wi (S(te)) — Ui (S(ter)) |2 < 20079/ 2p9}
Then
P(Ql) < Ny%,p exp(_27z—1)+2) < eXp(—Q”_p‘H) )

Consider the random subset Z” of T' given by Z” = T1p,. Thus Eu(Z”) <
exp(—2n—P+l),

We turn to the realization of (d) above. We observe that for ¢t € H, C
Bji1(te, 2"F), we have ¢j41(t,t) < 2"T%. By (5.77), and since r = 2774,
we have @, (t,t,) < K2"r~°. Thus by (5.69) we have

P(L% 3" R(Yi(t) — Yi(te)? Ar ¥ > K2y ) < exp(—2"r7%) .
i>1
(5.85)
Using (5.71) and (5.73) with S = K2"r~% and u = 17 we get
P(Lay > RilYi(t) = Yilt) Loy vieoizr—sy = K2~ °r77) (5.86)
i>1

< K27n6/2,’,52/2 .

Let us say that a point t € |J,.,, He is reqular if, when £ is such that ¢ € Hy,
we have -

S Ri(Yi(t) = Yi(te)? ArTH < o2t 0rm % (5.87)
i>1
D RiYi(t) = Yilt) Ly vt zr—p < Ko2"rr 7 (5.88)

i>1

Thus, (5.85) and (5.86) imply that if K is large enough, the probability that
2y occurs and ¢ is not regular is at most exp(—2"r—%) + K2-10/2,0°/2,



174 5 Families of distances

Consider the random set Z”” defined as

7" = {t € U Hy; tis not regular} ,

<m

if 2y occurs and Z"” = () otherwise. Thus Eu(Z"”) < exp(—2"r~%) +
KQ_n6/2T62/2.
We consider the random set Z = Z' U Z” U Z"", so that

En(Z) < d(n+ 1)+ exp(—2" P 4 exp(—2"r %) + K2 18/2p8°/2 (5.89)

This finishes the construction of the appropriate random set, and we turn
to the question of bounding F,, ;({J,<,, He) from below. Consider a set U C
Up<,, He, with UN Z = 0, and assume that

1

U)>cn+1)+ .
MOz et 1)+

(5.90)
Using the definition of p we see that
1
pU) < 1 card{f < Noy; we(U) 2 eln+ D} +e(n+1)

n—p

so that cardl > Ny, /Np_p—1 > Np—p_1, where
I={{<Npp;pe(U) = c(n+1)}.

Let Uy = U N Hy, so that ue(U) = pe(Uy), and since UyNZ, CUNZ =0, it
follows from (5.83) that we have

Vlel, bj(S(UﬁHg)) >clg, .

We define H; = ¥,—;(S(Uy)), so that b(H;) = b;(S(Uy)). Defining uy =
W,—;(S(te)), since U cousists only of regular points, (5.87), (5.88) and (4.34)
show that

H) C B(ug, Kr—9/22n/2p73) (5.91)

Moreover, since U # 0, U N Z"” =, and since Z"” = T'1q,, the event {4
does not occur, i.e.
VO <l < Npp, llue—upls > 207 P/2073

We appeal to (4.11) with m = N,_,_1 and a = r=32(n=p)/2 We then
see that if we choose r = 2%~% where & is the smallest integer such that
Kr=%/2 <27P/2 /g, where Lg is the constant of (4.11), then

1 ,
b( H/> > (c+ 2" )1, .
EEUI )= ( K )10,
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Since

b(U ) = (w0 (S U0)) < b8, (SW)) = by(SW))

lel Lel
this implies that
1 .
U)) > b(U H,ﬁ) > (c+ . 2 )1, . (5.92)
ter Ky

From (5.90), we see that it is appropriate to define

and from (5.89)

d(n) = 3 (exp(~2077 ) 4 exp(~2077) 4 K2 ~95/25°/2)

q=n

(Where the value of r is the one previously fixed.)

With these choices (5.89) implies that Eu(Z) < d(n), and (5.90) means
that u(U) > ¢(n). We have proved that these conditions, together with U C
Up<r, He and ZNU =0, imply (5.92). By definition of the functionals F), ;,

this implies that
1.,
Fn,j(UHZ>ZC+K22TJ7

<m
so that (5.92) implies that (5.4) holds for the functionals K> F;, ;, and this
completes the proof of Theorem 5.3.2. O

5.4 The Decomposition Theorem for Infinitely Divisible
Processes

This section is closely connected to the previous one. The reader needs in
particular to keep in mind Rosinski’s representation (5.62) of an infinitely
divisible process of Lévy measure v. We consider a Borel subset £2 of R” with
m(£2°) = 0 and we assume without loss of generality that Y; is valued in §2. On
T we consider the distance dw(s,t) given by deo (s t) = supﬁen |B(s) — B(¢)],
and the distance da(s,t) given by d3(s,t) = [, (8 B(1))*dv(B).

Theorem 5.4.1. We have

EsuTQXt < L(v2(T,d2) + 11 (T, ds)) - (5.93)
te
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Proof. Let us denote by E, and P, expectation and probability given the
sequence (7;);>1. We will prove that

1
E,sup X; < L(
teT \/Oéf

Writing P(a— <€) < > ,o; P(7 < ie), simple estimates show that P(a_ <
€) < Le, so that E(1/,/a_) < oo and taking expectation in (5.94) finishes the
proof.

Consider s, t € T, and G; = ¢;R;(Yi(s) — Yi(t)). Thus |G;| < doo(s, 1),
and, by the right-hand side of (5.67), used for h(3) = (8(s) — 5(t))?, we have
> o1 ErG? < da(s,t)*/a_. Thus (5.94) follows from Theorem 1.2.7 since, by

Bernstein’s inequality (Lemma 2.7.1), we have

2

(S ) <ol )

O

We have thus described a class of processes that we can certify are
bounded, and we turn to the description of another class of processes that
we can also certify are bounded, but for a very different reason.

Given a finite set T', we say that the process (X;)ier is positive infinitely
divisible if there exists a positive measure v on (RT)T, such that

/ (B(t) A 1)du(B) < oo

for each ¢ in T, and that for each family (o )ier of real numbers we have

Eexpi ZatXt = exp(— /(1 - exp(iz atﬁ(t)))du(ﬁ)) .

teT teT

We will call v the Lévy measure of the process. While by “infinitely divisi-
ble process” we understand that the process is symmetric, a positive infinitely
divisible process is certainly not symmetric. It is not obvious that this process
is positive; but another version of Rosinski’s representation shows that (with
the notation of Section 5.3) the process

> RY(t) (5.95)

i>1

has the same law as (X;);er. This is also proved in [35]. (The representation
(5.95) will also be called the Rosinski representation of the positive infinitely
divisible process.) The important feature here is that all terms in (5.95) are
non-negative. There is no cancelation in this sum.



5.4 The Decomposition Theorem for Infinitely Divisible Processes 177

Consider now a (symmetric) infinitely divisible process (X;)ier with Lévy
measure v and assume that

VteT, /(|ﬁ(t)| A)dV(B) < oo .

Consider the positive measure v/ on (R*)7 that is the image of v under the
map [ — |5, where [f[(¢) = [5(t)|. Then

Ve, /(ﬁ(t) A1)V (B) < oo

so v/ is the Lévy measure of a positive infinitely divisible process that we
denote by (| X|¢). If v is the image of A®m under the map (z, 5) — R(z, 8)0,
then, since R(z,5) > 0, v/ is the image of A ® m under the map

(z,0) = |R(z, )| = R(x, B)|5] .

Thus if ), €;R;Y; is a Rosinski representation of the process (X;), then
> is1 RilYi| is a Rosinski representation of the process (|X ;). Hence

Esup X, = Esup Y ;R;Y;(t) < Esup Y  Ri|Vi(t)| = Esup|X]; .
teT teT i>1 teT i>1 teT

This shows that to control E sup,c X it suffices to control E sup,cp | X|¢,
a control that does not involve any cancelation.

We now come to the main result of this chapter. In the following definition
as usual v is the image of A ® m under the map (z, 8) — R(z, 3)0.

Definition 5.4.2. We say that an infinitely divisible process is S-certified
if 11(T,doo) < S and y2(T,d2) < S, where, for a certain set 2 C RT with
m(£2°) =0, we have

doo(s,t) = sup |B(s) — B(t)],

BeN
and

s t) = ([ (866) - propavis)) .

Theorem 5.4.3. Consider an infinitely divisible process (Xi)ier, and as-
sume that condition H(Cy,0d) of Definition 5.3.1 holds. Let S = Esup, e X;.
Then we can write in distribution

X, = X|+ X/

where both processes (X])ier and (X[)ier are infinitely divisible with the
following properties: (X}) is KS-certified, and Esup,cp | X"|; < KS.
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In other words, we know two ways to control Esup,.r X;. One way is
that the process is S-certified. The other way is that we already control
Esup,cr | X|¢. Under condition H(Cy, d) there is no other method: every sit-
uation is a combination of these.

To prove this theorem, it is convenient to adopt a different point of view.
This will also bring to light the fact that the material of this section is closely
connected to the material of Section 2.7. To make this more apparent, rather
than considering 3 € £2 C R” as a function of ¢t € T, we will think of ¢t € T
as a function of 4, by the formula ¢(3) = B(t). Since v is a Lévy measure, we
have

VteT, /Q(t(ﬁ)Q A1)V (B) < oo (5.96)

Conversely, assume that we are given a (o-finite) positive measure space
(2,v) and a (countable) set T' of measurable functions on (2 such that (5.96)
holds. Consider a probability measure m such that ¥ < m and a function g
such that ¥ = gm. Consider an i.i.d. sequence Y; distributed like m, and set
R; = 19 4(v;))(7i). Then Rosinski’s representation

Xy =Y eRit(Y:)
i>1

defines an infinitely divisible process (X;):er. Its Lévy measure 7 is the image
of v under the map w — (t(w))ser. If, moreover,

Ve, /Q(|t(6)| A)dv(8) < oo, (5.97)

we can define a positive infinitely divisible process (| X|¢)ier by

|Xle = Rilt(Yi

i>1

The distances do and do, of Theorem 5.4.1 are simply the distances induced
by the norms of L?(v) and L>(v) respectively.

Let us repeat: for the purpose of studying boundedness, an infinitely di-
visible process is essentially a class of functions on a measure space.

Theorem 5.4.4. We have

Esup|X|t <L(Esup|Xt +Sup/|t )|dv (8

Proof. As explained, if a Rosinski representation of X; is ) .., € R;it(Y;), a
Rosinski representation of | X|; is >, Ri[t(Y;)]. We will need to use (5.67)
and a minor technical difficulty arises because 1/a_ is not integrable. This
is why below we consider the first term separately. We write
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Esup|X|t—EsupZR|t 3| <1410 (5.98)
teT i>1
I=EsupRi[t(Y1)] ; TI= EsupZR [t(Y;)] . (5.99)
teT teT i>2

We have

Esup R1[t(Y1)| = Esup|61R1t )| < Esup‘z e, Rit(Y;
teT

(5.100)

To control the term II, we denote by E. expectation at (7;);>1 given.

Given 7;, the pairs of r.v. (R;,Y;) are independent. We appeal to (2.153) to
get

E, supZR|t |<supZER|t |+2ETsup‘ZelRt 3)
teT

z>2

< supZE Ri|t(Y:)| + 2E- §u$|Xt| . (5.101)
€

teT (5o

An obvious extension of the right-hand side inequality of (5.67) gives

SE RV <, [ 1), (5.102)

i>2

where o/ = inf;>9 7;/i. Writing

P <e¢) < Z P(r; <€),
i>2
one sees through simple estimates that E(1/a’) < oo. We plug (5.102) in
(5.101), we take expectation, and we combine with (5.98), (5.99) and (5.100)
to conclude the proof. O

Proof of Theorem 5.4.3. We still think of T as a set of functions on
(£2,m). Without loss of generality we can assume that 0 € T, so that
Esup,er | X:| < 2S by Lemma 1.2.8. The main argument consists in de-
composing T' C Ty + Ty, where v1(T1,d) < KS, 72(T1,d2) < KS,0€ T
and sup,eq, [ |t(6)|dv(3) < KS. Once this is done, it follows from Theorem
5.4.1 and Lemma 1.2.8 that Esup,cp, |X:| < K5, and, since we can assume
that Ty C T — T, that Esup,cp, |[X;| < KS. It then follows from Theorem
5.4.4 that Esup,cp, |X|; < KS. Finally, the decomposition X; = X/ + X/’
is obtained by fixing a decomposition t = t; + to for each ¢ in T with
t1 € Ty, to € Ty, and setting X| = Xy, , X|' = Xy,.

To decompose T we first use Theorem 5.3.2 to find a number r (depending
only on Cy and §), an admissible sequence (A,) of T and for A € A, an
integer j(A) € Z that satisfies (5.8) and
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Vs, te A, (s, t,r7 A1) < gntt (5.103)
veerT, Y 2 i) < K3 (5.104)
n>0

We then use Theorem 2.6.3, choosing p = v,V = r and §(A) =
2(nH+1)/2p=3(A)+1 5o that (5.103) implies (2.101). Condition (2.99) follows
from (5.8) and Condition (2.100) is automatically satisfied since n > n’.

We consider the decomposition T" C Ty + T» + T3 provided by Theorem
2.6.3. We set Ty = Ty + T3, so that T C Ty + Ty. By (2.102), (2.103) and
(5.104) we have vo(T1,d2) < KS and 71 (T1,dw) < KS. By (2.104), used for
p =1, we have ||ty < KS for t € Ty, as is obvious since

Y2 (An i ()= (An M) 524, (1)) = 2 LI (An )42

Thus all we have to do is to show that ||t]|; < KS fort € T3, and, from (2.105),
we see that it suffices to show that [|¢]|; < KS for t = [s|1ip5>p-smy, s €T
Now, since 0 € T', using (5.103) for n = 0 and A = T we have

V({53 15(3)] 2 r70/2)) < [ (D2 A1
< 47“2<p(s,0,rj(T)_1) < 8r?.

It follows from condition H(Cy,d) and integration by parts that [[t||; <
Kr=7™) and since 77T < KS by (5.104), that ||t|; < KS. The proof
is complete. ]

We conclude this section by a “bracketing theorem” in the spirit of Os-
siander’s Theorem (Theorem 2.7.10). In this theorem, we still think of T as
a set of measurable functions on ({2, m).

Theorem 5.4.5. Consider an admissible sequence (Ay) of T, and for A €
An consider ha given by ha(w) = supg e alt(w) — s(w)|. Assume that for
A € A, we are given j(A) € Z satisfying A C B = j(A) > j(B). Assume
that for some numbers r > 2 and S > 0 we have

VAe A,, /(T2j(A)h?4 A 1)d1/ < m

veeT,y 2 i) < g,

n>0
and that hy < r=3T) . Then we have Esup,er | X¢| < LS.

This result follows from Theorem 2.7.12 (with 6(A) = 2"r—7(4) just as
Theorem 2.7.10, using that T3 = {0} since hy < r=I(T) The details are left
to the reader.
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5.5 Further Thoughts

The content of Theorem 5.4.3 can be viewed as the statement that (at least
under the condition H(Cy, d)), to understand boundedness of infinitely divis-
ible processes, it suffices to understand the boundedness of positive infinitely
divisible processes. As seen is the previous section, this basically amounts
to the following question. Given a probability space ({2, m), a non-negative
function g on {2, the positive measure v = gm, and a class F of measurable
non-negative functions on {2 such that

erf,/(f/\l)du<oo,

how can we control

sup S RF(Y)), (5.105)

fer i>1

where (Y;);>1 are i.i.d. of law m and where R; = 1;4(v,)<r}? More precisely,
how could we compute this quantity from the “geometry” of F? This is a
rather difficult question, in particular because it is not clear in what direction
one should look. The author has made several attempts on problems of a
somewhat similar nature, and in particular [63], [44] and [68] (see also [27]),
by considering combinatorial quantities.

We would like to explain a new direction of investigation that became
apparent during the writing of this book. Let us first revisit our results on
Gaussian processes. Theorem 2.1.1 gives a complete description of the quan-
tity Esup,c Xt as a function of the geometry of the metric space (7', d). This
is the kind of result one wishes to prove, as it provides a full understanding of
the situation. But is there a way to gather some understanding even if we do
not yet have the hope to fully understand the situation? Let us look back at
Theorem 2.1.8. A consequence of this result is that for any Gaussian process
we can find a jointly Gaussian sequence (ux) such that

{sup|Xt| > KEsup|Xt|} c Jtw =1} (5.106)
teT teT E>1

and moreover 1
> Plur=1)< .

k>1

In words, we have found a concrete witness that the set on the left-hand side
of (5.106) has a probability at most 1/2. This is a non-trivial information,
even though it is not as good as the information provided by Theorem 2.1.1.
(Let us observe in particular that this information is rather easy to deduce
from Theorem 2.1.1, but that it does not seem easy to go the other way
around.)
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Going back to the quantity (5.105), if M denotes a median of this quantity,
one can hope that, for some universal constant K, there always exists a
“concrete witness” that the set

{supZRif(Yi) > KM} (5.107)

fer i>1

has a probability at most 1/2. What should these concrete witness be? We will
not discuss this question, because it seems more fruitful at this stage to turn
towards a simpler problem of the same nature. We consider a number 0 <
d < 1 and we consider independent r.v. (d;);>0 such that P(§; = 1) = ¢ and
P(d; = 0) = 1—4¢. (These random variables are often called selectors, and have
been used in a variety of situations to select at random a “small proportion”
of a given set.) Consider a (finite if one wishes) class F of functions f on N,
such that (to avoid summability problems) each function has a finite support.
Assume moreover that for each i and each f € F we have f(i) > 0. We are
interested in the quantity

EsupZ(?if(i) .

f€F >0

According to the philosophy previously explained, we would like that for some
universal constant K there always exists a simple witness that the set

sup > 6:f(i) > KE S‘E‘EZ 8if (@) (5.108)

feF >0 feri>o

has a probability at most 1/2.
There is a simple and natural choice for these witnesses. For a finite subset
I of N, let us consider the event B(I) defined by

B(I)={viel,é =1},
so that P(B(I)) = §card ],

Research problem 5.5.1. Is it true that we can find a universal constant
K such that given a class of functions F as in (5.108), we can find a family
G of subsets I of N with

> gl <12 (5.109)
Ieg
sup ¥ 6;f(i) > KEsup Y 6;f(i); C B(I)?
{fg; fEfizZo } ILng

In this problem, the sets B(I) play the role that the half-spaces play for
Gaussian processes in (5.106).

Part of the beauty of Problem 5.5.1 is that possibly the best way to ap-
proach it is through a natural question of a more general nature. To formulate
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this more general question, we need to consider the law P of the sequence
(6;)i>0 in {0, 1}. With some abuse of notation, we will denote by (§;);>¢ the
generic point of {0, 1}, We define an abstract operation as follows. Given a
set D C {0,1}" and an integer g, let us define the set D@ as the subset of
{0,1}Y consisting of the sequences (8;);>1 such that

V(01 )is0, -5 (69)is0 € D,H €N, §; = 1,¥0 < ¢,6¢ = 0.

In words, D@ consist of the sequences (6;) such that the set {i € N; ¢; =1}
cannot be covered by ¢ sets of the type {i € N; ¢, = 1} for 6 € D. To
understand the link with Problem 5.5.1, we observe that if D is the set
consisting of the sequences (;)ien for which sup ez > ;5 0if (i) < M, where
M is a median of the left-hand side, then P(D) > 1/2, while, due to positivity,
we have

{supZ(Sif(i) > qM} c D@,

fer i>0

Research problem 5.5.2. Prove (or disprove) that there exist an integer
q with the following property. Consider any value of § and any subset D of
{0,1}N with P(D) > 1 — 1/q. Then we can find a family G of sets I as in
Problem 5.5.1, that satisfies (5.109), and such that

P(D(Q)\ U B(I)) ~0.

Ieg

Maybe one can even get D@ C Ureg B(I). A positive solution of this
problem will be rewarded by a $1000 prize, even if it applies only to suffi-
ciently small values of §. It seems probable that progress on this question
requires methods unrelated to those of this book.

Material on “selector processes” related to this line of thought and to
Problem 5.5.2 can be found in the paper [69]. The methods of [69] being
unrelated to those of this book, we do not reproduce the results of this paper.
We will meet again selector processes in Chapter 6.
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6.1 Cotype of Operators from C(K)

We start by recalling some basic definitions. More background can be found
in classical books such as [9] or [71].

Given an operator U (i.e. a continuous linear map) from a Banach space
X to a Banach space Y and a number g > 2, we denote by Cg(U) its Gaussian
cotype-q constant, that is, the smallest number A (possibly infinite) for which,

given any integer n, any elements x1,-- -, x, of X, we have
1/
N0 @l) " < AE|IS gir| -
i<n i<n

Here, (gi)i<n are i.i.d. standard normal, the norm of U(xz;) is in Y and the
norm of >, giz; is in X.

Given a number ¢ > 2, we define the Rademacher cotype-g constant
C;(U) as the smallest number A (possibly infinite) such that, given any
integer n, any elements (z;)i<, of X, we have

ZHU H‘I 1/q<AEHZe .Tl

i<n i<n

, (6.1)

where (¢;)i<n are i.i.d. Bernoulli r.v. The name Rademacher cotype stems
from the fact that Bernoulli r.v. are usually (but inappropriately) called
Rademacher r.v. in Banach space theory.

Given 1 < p < g, we define the (g, p)-summing norm ||U||q, of U as the
smallest number A (possibly infinite) such that, for any integer n, any vectors
r1,- -+, T, of X we have

11U (@)))7) <Asup{ O la(@)P)? s ot e X+, J|la*| < 1}. (6.2)

i<n i<n

This is an ideal norm, and in particular for an operator W from Y to another
Banach space we have

[Wo UHq,p < ||W||||U||q,p- (6.3)

The proof is immediate. These quantities are related as follows.
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Proposition 6.1.1. We have

CI(U) < \/;C;'(U) (6.4)

1Ullg1 < G5 (U) - (6.5)

Proof. To prove (6.4) we simply observe that by Proposition 4.1.2 we have
Bl > icn €l < V//2E|| > i<n 9i%il|- To prove (6.5) we observe that

||Z eixiH = sup{z 6r(z;); 2F e X*, |27 < 1}

i<n i<n

< sup{ S " (@) 5 27 € X7, 2| < 1}

i<n
O

In the rest of this section we specialize to the case where X is the space
03 of sequences x = (z;);<n provided with the norm

[#]| = sup |z .
J<N

It is however possible to show that these results also hold in the case where
X = C(W), the space of continuous functions over a compact topological
space W. The reduction technique that allows this is unrelated to the methods
of this book, see [26].

Theorem 6.1.2. Given q > 2, there exists a number K(q) depending on q
only, such that, given an operator U from {3} to a Banach space Y, we have

2 max(@(©). 10, < C0) (6.
< K () max(C(U), V]

We observe right away that the left-hand side inequality is a consequence
of Proposition 6.1.1.

One of the ingredients of the proof of Theorem 6.1.2 is the following result
of B. Maurey, that will be proved just after Theorem 6.1.7.

Proposition 6.1.3. If 1 < p < q there exists a constant K (p,q) depending
on p,q only, such that, for any operator U from £ to Y, we have

1Ulla.p < K(p,@)[[Ullg.1 - (6.7)
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Proof of Theorem 6.1.2. In this proof we fix a value of p with 1 < p < 2, e.g.
p = 3/2. We will prove that

Cq(U) < L(CTU) + 1U]lg,p); (6.8)

from which the right-hand side inequality of (6.6) will follow using (6.7).
For i < n we consider elements x; of £, and we write x; = (z;),<n. We
want to prove that

O IU @) < LCHU) + [Ullp.0) B> il (6.9)

i<n i<n

Clearly, it suffices to consider the case where x1; = 0 for each i < n. For
j < N, consider t; € R™ given by t; = (xi;)i<n, so that t; = 0. Consider
T ={ty,---,tn}, so that

=E sup Zezxw < EHZ elacZH (6.10)

J<N i<n i<n

We appeal to the weak solution of the Bernoulli problem (Theorem 4.3.1)
for this value of p. We can write t; = t; +t/, where t; = (z;)i<n,t] =
(27} )i<n, and

E su lz < Lb( 6.11

J<R;g (T) (6.11)

i< N, (Yl < ). (6.12)
i<n

(Since we have fixed p = 3/2 we do get a universal constant L in the right-
hand sides of these inequalities.) Since ¢; = 0 = #] + ¢{, we can replace
by t; — ] and ] by ] —t{, so that we can assume that ¢} = 0. For i < n,
we consider the elements z; = (z};);<n and zi = (27});<n of 3. Thus
x; = x} + x} . We will prove that

B Iwei) )V < LogUnT) (6.13)
(U@ < LIV ab(D). (614)

Since ||U(x;)|| < [|[U(@)]| + |U(x)]|, by the triangle inequality in €2 we

have
S IuEn) < S IwEp ) + (S IvEh)n),

i<n i<n i<n

and combining with (6.10), (6.13) and (6.14), this proves (6.9) and hence
(6.8) and (6.6).
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To prove (6.14) we observe that in the quantity
sup{ZLr 2] < 1}
i<n

by convexity the supremum is attained at an extreme point of the unit ball
of (£32)* = £} . These extreme points are the canonical basis vectors, and so
by (6.12) we have

sup{ (3l @) 77 o < 1} < Li(T), (6.15)
i<n

and this implies (6.14) by definition of the norm ||U|4,p-
To prove (6.13) we observe that since t; = (2}, )i<n = 0, using Lemma 1.2.8,

we have
E[D gii] = Esupﬂzgz x5

i<n =" i<n

< 2Esungl T .
J<N1<n

Thus, using (6.11), we see that (6.13) follows from the definition of CJ(U).0J
We now turn to the computation of CJ(U). We denote by Hy(U) the

quantity
Hy( —sup{ ZHU Uq},

i<n

where the supremum is taken over all n and all families (z;)i<, with z; =
D k>0 GikUk, Where up € (37, the elements (up)r>2 have disjoint supports,
[luklloo < 1, and the numbers a;x satisfy

< 1
Vk > 2 2 < : 6.16
— ’ ; a’zk — 1ng ( )
The following result is due to S. Montgomery-Smith.
Theorem 6.1.4. [28] For allU : {5 — 'Y we have

1
L

Proof. Suppose first that for ¢ < n the elements z; satisfy x; = Zk>2 Aik Uk,
where the elements (uy)g>2 of €% have disjoint support, ||u|e < 1, and
(6.16) holds. Then, if uy = (ug;);<n, we have

||Zgzzz|| = Sup‘Zgl Z alkukj'

H,(U) < C3(U) < LH,(U).

i<n J=N i<n k>2
= sup‘ g Xiugj|,
J<N

k>2
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where X}, = Y., gia;;. Since the elements uj, have disjoint support and
lukllco < 1, for each j we have Y ,<,|ugj| < 1, and hence we have
SUP;j< v | Dopso Xktrj| < supy |Xg|. Now the r.v. X are Gaussian and by
(6.16) we have EX? < 1/logk. Thus Esup;~, |Xx| < L by Proposition 2.1.7,
and thus E|| Y., gizi|| < L. Hence -

)9 < Loz,

i<n

and thus H,(U) < LCI(U).
We now turn to the proof of the converse inequality. Consider for i < n
elements x; in (Y, ©; = (x;;),<n and

=E>_ g = E Sup‘z girij| > E sup (Zm%) = Esungz i

i<n = i<n i<n

where

T ={0}u{t; = (zij)i<n, j < N} .
Since 0 € T, by Theorem 2.1.8 we can find a sequence (ay)x>2 of points of
22 with |lag|l2 < 1/+/logk, such that

T C LD conv({ay, k> 2}U{0}) .

Thus for each j < N, we can find numbers (u;x)r>2 with t; = >, o, ujrar
and -
Vi <N, lu| < LD.
k>2

Writing ax = (aik)i<n, this means that

VJ SN,V’L Sn,x” :Zujkaika
k>2

so that

Vi<n, =) aiu, (6.17)
k>2

where ug = (u;x)j<n. We observe that

>k =lawlg <

i<n

When we fix the numbers a;, the quantity >, [[U(D ;5o aivur)||? is a
convex function of the numbers (u;r)j<n k>2. On the set

{%i <N. Y lupl < LD},

k>2
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the maximum of this function is attained at an extreme point (vjx);<n k>2-
By extremality, for each j, there is at most one value of k for which v;; # 0,
and of course |v;i| < LD. Thus if we define vy, = (v,i);j<n, this means that
the elements (vg)r>2 have disjoint supports and satisfy ||vg|| < LD. Hence

QoI = (N0 (3 aumen) )"

i<n i<n k>2

< (N (X s |

i<n k>2

< LDH,(U).

where the first inequality follows from the choice of the numbers (vjx) j<n k>2
and the second inequality from the definition of H,(U). This completes the
proof. O

Theorem 6.1.4 is the starting point of a rather complete theory for the
cotype of operators from £37. We will refer the reader to [48] for a full de-
velopment. We will only illustrate how sharp results can be with a precise
example. This example involves the spaces Ly 1(p), ¢ > 1, where p is a posi-
tive measure. (These spaces will again be used in Section 6.4.) The norm is
given by

WM@AMWMﬂZﬂDW&- (6.18)

(This quantity is not really a norm, but can be shown to be equivalent to a
norm.)
We note that

p<q = |Ifler < K@ o)l fII? 2 fIE?, (6.19)

where K (p, ¢) depends only on p and ¢. Indeed, if ¢ = ¢/(¢ — 1) denotes the
conjugate exponent of g, by Holder’s inequality we have

£ le X
Hﬂur:A (g1 = 1) ae

[1£lloo o 1/q’ ey 1/q
< =P q¢ / P u{|f] > ¢})dt
(/ ) (] et = oar)
< K(p, o) ISP N fI1E9

since (p—1)¢'/qg=(p—1)/(¢—1) <land 1+ (1 -p)¢'/q)/d =1—p/q.
Also, we have, for all probability measures g

a<p = |fllg1 < Kl fllp- (6.20)

Indeed, assuming without loss of generality that || f||, = 1, we have p({|f| >
t}) <min(1,¢7P) and || f]lq,1 < K(p,q) by (6.18).
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Finally, for all probability measures u we have

[fllg < KDl fllg.1 - (6.21)

Indeed, assuming without loss of generality that ||f|l;1 = 1, by (6.18) we
have p({|f| > t})/9 <t~!, so that we have

({11 > 1) < (a1 > )Y (u{1f] > )Y
({1 f1 = )Y,

IAIA

and thus

Il = [ a2 inat < k).

using (6.18) again.

Proposition 6.1.5. Consider a probability measure p on {1,---,N}. Then
if p < q the canonical injection Id : £5F — Lg1(p) satisfies

HId”q,p S K(pa q) )
where K (p,q) depends on p and q only.

Proof. Consider elements (z;)i<n of €3¢, x; = (z5)j<n~, and assume that

Vo € Oy = ()7, Y [t (@a)|P < Jla*||P.

i<n

Thus we have
Vi< N, Jagl <1, (6.22)
i<n
which we simply write as

> faP < 1. (6.23)

i<n
Here and in the next few pages, we view an element of /37 as a function on
{1,---, N}, so that for z = (z;);<n € €3, |z|P is the element (|z;["),;<n of
£%. From (6.23) we have ||zi]lco < 1, so that, still viewing z; as a function
on {1,---,N}, by (6.19) we have

ity < K(p.q) / sl dp,

so that 7, [|#illg; < K(p,q) by (6.23) and since y is a probability. O
Remark 6.1.6. When p = 1, we can take K(p,q) = 1.

The importance of the previous example stems from the fact that it is
essentially “generic” as the following factorization theorem, due to G. Pisier,
shows.
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Theorem 6.1.7. Given an operator U : £y — Y, there is a probability
measure p on {1,---, N} such that if we denote by V' the operator U as seen
operating from Lgy1(p) to Y we have

VI < LU

- (6.24)

We refer the reader to [32] for a proof.
This result witnesses the value of |U||,,1 (within the multiplicative con-
stant L). Indeed, by (6.3), Proposition 6.1.5 and Remark 6.1.6 we have

1Ullg,1 = IV o Idflgx < [[VI[[[1d]lg,1 < [IV]] -

Proof of Proposition 6.1.3. Consider the positive measure provided by Theo-
rem 6.1.7, and V as in this theorem. Then, using Proposition 6.1.5 and (6.3)
we have

1Ullg.p = IV o Td]lgp < [VI[[Tdllg,p < K (g, )V < LE(g,2)[Ullg,1 -

O
Here is a simple fact.

Lemma 6.1.8. If M > 2, for a positive measure u on {1,---, M} and ele-
ments (z;)i<n of £33, we have

Yo lwilP <1=) lwillsy < Llog Mu({1,---, M}).

i<n i<n

Proof. By homogeneity we can and do assume that p is a probability measure.
There exists a probability measure ' on {1,---, M} such that p/ > p/2
and p' gives mass > 1/(2M) to each point of {1,---,M}. With obvious
notation we have ||z2,1, < v2||2||2,1,»- Thus we can assume without loss
of generality that p gives mass > 1/(2M) to each point of {1,---, M}. We
will prove that this implies that

Vo, ||lzl|3, < Llog M]3 .

This will conclude the proof since Y, [|@;||3 < 1. We set tg = 0 and for
¢ > 1, we define -

te = sup{t; p({|z| > t}) > 27},

so that
te <t <t =21 <pu({|z|>t}) <27 (6.25)

and thus

[zll2.1 = /OOO Vi{lz] = 8}y dt <3272 (ten —te). (6.26)

>0



6.1 Cotype of Operators from C(K) 193

If ¢ is the smallest integer with 27 < 1/2M, for £ > ¢y we have t; = tg, =
[|Z]loo, so that the sum in (6.26) has in fact at most (fy + 1) terms. Since
(te41 — te)* < £, — t7, using (6.26), the Cauchy-Schwarz inequality and
(6.25) we get

231 < (bo+1) D (tF1 — )27

>0
toy1
<A+ )Y [ tul{lal = e
>0 Vte

= 2(fo + 1)|]|3 -
O

Theorem 6.1.9. For an operator U from (3¢ to any Banach space Y, we
have, for N > 3
Cy(U) < Ly/loglog N|[U 2.1 -

Proof. Consider the probability measure provided by Theorem 6.1.7, and the
operator V as in that theorem. We have

Cr(U) = CI(V o Td) < |V]|C(Id) .

Thus it suffices to prove that C}(U) < Ly/loglog N when U(= Id)
is the canonical injection from ¢% to Lg1(p), where p is any probability
measure on {1,---, N}. Using Theorem 6.1.2 and Proposition 6.1.5, it suf-
fices to show that C§(U) < L+/loglog N, and, using Theorem 6.1.4, that
H>(U) < Ly/loglog N. Consider then elements (uy)g>2 of £5 with disjoint
supports, |[ukllco < 1, and numbers (a;k)i<n k>2 such that

1
Yk > 2 2 < } 6.27
22 Vs ) (01

i<n

Set x; = Y > ikur. We want to prove that

> i3, < Lloglog N . (6.28)

i<n

We observe that there are at most NV of the elements u that are not zero
(since they have disjoint support). By renumbering them, we can assume that
k> N+2= ur=0.For £ >0, we set

Tig = Z ik Uk (6.29)

My<k<Mpi1

where M, = 92" (so that My = 2). Consider the smallest integer £y such that
My, > N + 2. Then



194 6 Applications to Banach Space Theory
v S
0<¢<to
so that, since || - ||2,1 is equivalent to a norm, we have

lzillon <L Y lwiel

0<£<0y

2,1,

and, by the Cauchy-Schwarz inequality,

Yolwlis < Llto+1) D0 lzid

i<n 0<t<¥y,i<n

2
2,1 -

Thus, it suffices to prove that 37, , ;. [|ziel5, < L. Denoting by Sy the

union of the supports of the vectors uy for My, < k < My1, we observe that
the sets Sy are disjoint, so that it suffices to prove that

D il

i<n

51 < Lp(Se) . (6.30)

First we prove that for each ¢ we have Y. |z;¢> < L27¢ We set
Ti¢ = (zi0;)j<n and ug = (ugj)j<n. Consider j < N. By (6.29), if j
does not belong to the support of any wuy, the numbers x; ¢ ; are 0 for each .
Otherwise, since the supports of the elements uy are disjoint, j belongs to the
support of a unique element wy,. If either kg < M, or kg > M1, by (6.29)
the numbers z; ¢ ; are again 0 for each . If M, < ko < M4 then by (6.29) for
each i < n we have |z; ¢ ;| < a,, so that >, :ci&j < 1/logky < L27¢ by
(6.27), and since ko > M,. This proves the claim that Y, |z;¢*> < L27%
Since |luglloe < 1 we have |ug;| < 1. Since the vectors uy have disjoint
support, increasing |uy;| increases || -y, <p<ns,,, Giktrll2,1, and we can as-
sume without loss of generality that |ux;| € {0,1}. The span of the elements
|ziel, ¢ < min €39 consists of functions on {1,---, N} that are constants on
the sets {|ug| = 1} for My < k < Mpy41, and that are zero outside the union
of these sets. If we identify each of these sets to a point, we are in a situation
where the underlying measured space has at most M,;; points, and since
log Myy1 < 2¢t1 we see that (6.30) follows from Lemma 6.1.8. O

Theorem 6.1.10. Consider the uniform probability measure p on {1, -+ ,N}.
Then for N > 3 we have

1
C§(U) = | Vioglog N,

where U is the canonical injection from €37 into Lo 1 ().

Thus, we have shown that ||U||21 < 1, and that both C§(U) and C5(U)
are of order v/loglog N.
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Proof. To avoid messy details we will assume that IV is of the type N =
(p — 3)22" for some p > 4. _
For 2 < j < p — 2 we consider disjoint sets S; with card S; = 22”2, and

S =Uscjcp 25

Consider the probability measure v on S that gives mass 1/((p—3) card S;)
to each point of S;. The mass of each point of S is a multiple of N~!, so that
Lo 1(v) is isometric to a subspace of Lg1(ut), and it suffices to prove that if
V is the canonical injection from ¢>°(S) into Lo 1(v) we have

Hy(V) > ép . (6.31)

We consider the family X' consisting of all the elements x of £°(S) of

the following type. The element x takes only the values 0 and 2* for 3 <

k<2072 If 2771 < k < 27 where 2 < j < p — 2, then the set {z = 2¥}

consists of exactly 272*~2/card S; points of S;. This is possible because this

number is an integer since 2772 — 25 — 2k > 292 — 25 — 27+ > (. Thus
v({z = 24}) = 27221 /(p — 3), and

l]l2,1 > Z/ \/V({|.T| > t})dt > ZQkﬂ\/Z[({m — 9k}
o Jok— -

> N 3 o A A (6.32)

2<j<p—22i-1<k<2i Vp=3 4/p-3 7~ L

Let us consider the family F consisting of the elements of £°°(S) of the
type /v M, where x € X and M = cardX. Then, by (6.32), we have

Sl >} (6.33)
yEF
For z € X, the average value of 2 on the set S; is
Z 92kg—2k—2j _ 9—j—1
2i-1< k<27
and thus, writing y = (yx)kes, we have

Vke S, Y yp=27"", (6.34)
yeF

since by symmetry > yeF y,% is independent of k € S;. We can and do assume
that the sets S; are consecutive intervals. In that case, for k € S; we have
logk < L27, and (6.34) implies that

L
wfesj,zyiglo . (6.35)
yeF &
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If we denote by (ux) the canonical basis of £>°(.S) then

y= Zykuk

keS

and the elements uy have disjoint supports. Combining with (6.33) and (6.35)
we have indeed shown that Hy(V) > /p/L. O

6.2 Computing the Rademacher Cotype-2 Constant
When U is an operator between two finite dimensional Banach spaces X and

Y, one may ask “how many vectors of X are needed in general to compute
the Rademacher cotype-2 constant C%(U) of U” within a constant L, that is,

how large should n be so that one can find (z1,---,z,) in X with
1/2 1.
OUE > CEOE[Y e -
i<n i<n

Similar questions in various settings are investigated e.g. in [71], [14]. We
will approach this question through a comparison principle between Gaussian
and Rademacher averages that is of interest in its own right.

Consider a Banach space X of dimension N, and its dual X*. Consider

elements 1, ---, , in X and assume without loss of generality that they
span X.
Consider the norm || - ||2 on X such that its unit ball is the set
i<n i<n

Let us denote by || - |2 the dual of this norm on X*, so that

o1z = sup{[* (3" ciai) | 3 3o af <1} (6.36)

i<n i<n

ZIE fl'z 1/2

i<n

This norm arises from the dot product given by

gxxl (x;)

i<n

Consider an orthonormal basis (e});<n of X* for this dot product. Then

et =) (a7 ef)e) s llatllz =) (" ef)?

J<N J<N
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Thus

[zll2 = sup{|z”(2)] ; [J«"[]2 <1}

_ Sup{|z Biex(@): 38 < 1} = (> @)

J<N J<N J<N

We note that

STzl =" efi)? (6.37)

i<n i<n j<N

= Z Ze;(aci)Q =N,

J<N i<n

using (6.36) with z* = e} in the last inequality.

It is of interest to consider a subset T of X as a subset of the Hilbert space
(X, - l]2)- One can then define the usual quantity ¢g(7'), that is concretely
given by

g(T) = Esug > gie(t), (6.38)
teT

where (g;);<n are independent standard normal r.v. (Interestingly, this for-
mula will not be needed in the sequel.)

Lemma 6.2.1. If T = {xy,---,2z,} then
g(T) < L\/log(N +1) . (6.39)

If the sequence (||xi||2)i>1 is non-increasing, if M = Nlog N and if we write
T ={z; ; M <i<n} we have

gy < L. (6.40)

Proof. Both results are based on the fact that if 7= {tx ; £ > 1} then

9(T) < Ligg(lltkllz\/log(k +1)),

as shown in Proposition 2.1.7. We observe that it is obvious from the defi-
nition of || - ||2 that ||z;||2 < 1. Assuming without loss of generality that the
sequence (||z;]|)i>1 is non-increasing, we see from (6.37) that ||z;| < \/N/i.
Thus

g(T) < Lsup(min(l, \/JZ)\/Iog(k + 1)) < L/log(N + 1)

k>1

N N
)<L log(k + 1 <L\/ logM < L.
o) < Lo (1) N Vot 1) < 1) W aog v <
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In the next statement, we define T' = {z1,---,2,}, and, for a subset I of
{1,---,n} we write
Tr={x;,i<n,igI}.

Theorem 6.2.2. We have
E[ID_ giil| < LE[ Y esas| (1 + (1)) - (6.41)

i<n i<n
More generally, for any subset I of {1,---,n} we have
Ell 22i<n giill
IS ol < Tl (14 GRS e lor) . o

Of course (6.41) is the special case of (6.42) where I = §). Using (6.39) we
see that (6.41) improves the known inequality

E| ZgiwiHS L\/log(N + 1)EHZ eixil| - (6.43)

i<n i<n

Corollary 6.2.3. There exists a subset I of {1,---,n} such that card] <
Nlog(N + 1) and that either of the following holds true

1
EID_ gimil| < L[ 3 gimi] (6.44)

i1 i<n
or
EI| Y gimi|| < LE|| D e - (6.45)
i1 il
Proof. By (6.40) we can find a set I with the required cardinality such that
g9(Tr) < L, so that if (6.44) fails, (6.45) follows from (6.42). O

Corollary 6.2.4. Consider an operator U from X toY, and vectors (x;)i<n

of X such that
AE|Y e < (X UG 22 (6.46)

i<n i<n

Then we can find vectors (y;)j<m of X such that

YIS el < (X 0wy (6.47)

J<M J<M
and M < Nlog Nloglog N.

For every A < C%(U), there exists vectors x1,..., 2, such that (6.46) is
satisfied, and (6.47) means that within the loss of a constant factor one can
take n = M. In other words, the “Rademacher cotype 2 constant of U can
essentially be computed on M vectors”.

Of course, one should ask whether it would actually suffice to consider
LN vectors.
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Proof. The first part of the proof consists in showing that we can find a
subset J of {1,---,n} with cardJ < M and

EHZgz!EzH < LEHZQ%‘H . (6.48)

iZJ i<n

To this aim, consider the largest integer ko with 2k < /log(N + 1). Using
Corollary 6.2.3, by induction over k, for k < ky we construct subsets Ij of
{1,---,n} with cardly, < LNlog N and either

1
Bl > gl < B X gl

igIU...UT}, igIU...UI_1

or

Bl Y gml<iE] Y e (6.49)

i U.. .U} i€ U...UT,_q

If at one step (6.49) holds, we stop the construction. Taking J = I; U...UI}
we see that card J < kNlog N < M and that (6.48) holds. Otherwise, for
J=hLU...Ul,, we get card J < kgNlog N < M and by (6.43) that

EHZ gixiH S 2_k0EHZ gixiH S 2_k0L\/10g(N+ 1)EHZ 6i$i|

i€J i<n i<n

)

and this proves (6.48) by the choice of ko.
Now that we have proved (6.48) we consider 2 cases.

Case 1. We have

1
SN @)|? > 5 ST @)]?
i€J i<n
Then we have
A A 1
L EI il < SEIY el <, O 10 @) < (U@,

i€J i<n i<n i€J

and this proves (6.47).
Case 2. We have

SI0EI =, S0P

iZ¢J i<n

Then (6.46) yields

Ag|Y can] < (X 10

i<n iZ¢J



200 6 Applications to Banach Space Theory

and combining with (6.48) we see that
A
TEID g < S Iu@))?) 2. (6.50)
igJ igJ

To conclude the proof, we use that the Gaussian cotype 2 constant of U
can be computed on N vectors [71], so that by (6.50) we can find N vectors
Y1, ..., yn of X such that

A
TEIY gl < (X W@l
J<N J<N
which by (4.3) implies (6.47). O

The proof of Theorem 6.2.2 will use the following general fact. We recall
that Ng = 1 and that N,, = 22" for n > 1.

Lemma 6.2.5. Consider a set T provided with two distances d and d'. As-
sume that for a certain number S and every n > 0, every ball By(t,a) of T
can be covered by N, sets of d'-diameter at most aS2~"/2. Then we have

Y1 (T, d/) S LS’YQ (T, d) .
Proof. Consider an admissible sequence (B,,) of T with

Vte T,y 2" A(B,(t),d) < 2v2(T, d) .
n>0

We construct by induction an increasing sequence of partitions (C,,) satisfying
cardCp, < Npto (6.51)

VC eC,,3BeB,,C C B, AC,d) < S2"2A(B,d) . (6.52)

First, we set Cp = {T'}. We note that using the hypothesis for a = A(T,d)
and n = 0 we have
A(T,d) < SA(T, d). (6.53)

Thus (6.52) is true for n = 0. Assuming that C,, has been constructed, we split
each element C' of C,, as follows. First we split C' in the sets CNB, B € B,,11.
Then we split each set C' N B in N, 1 pieces C’ such that

A(C!,d) < 82~ FV/2A(C N B,d) .

This is possible by hypothesis, and this completes the construction of C, 1.
Clearly, C,+1 consists of at most Ny - N2 1 = Npy3 sets and it is obvious

that (6.51) and (6.52) hold for n 4+ 1. A consequence of (6.52) is that

Vt, A(C,(t),d) < S272A(B,(t),d)
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and thus
D 2MA(CK(#),d) < 8 2" A(B, (1), d)
n>0 n>0
S 2372(Ta d) .
Using (6.53) and Lemma 1.3.3 then yields the result. O

Proof of Theorem 6.2.2. We prove (6.42). On X* consider the norm given by
|21 = sup |27 (x:)| .
i€l

It follows from the Pajor-Tomczak reverse Sudakov minoration inequality
([18], equation (3.15)) that for n > 0 the unit ball of (X*,| - ||2) can be
covered by N,, balls for || - || of radius Lg(T7)2~"/2. Thus, by Lemma 6.2.5
we have

1 (X{,dr) < Lg(Tr)v2 (X1, || - []2)

where of course dj is the (quasi-) distance associated to the norm || - ||; and
where X7 is the unit ball of X*. Using Theorem 2.1.1 for the process given
for z* in Xy by Xy = 33, giz™ (;) we get

n(X7,dr) < Lg(THE|)  gii]| - (6.54)
i<n
Consider now the set
T~ = {(«"(@:))igr 5 7 € X7}
It should be obvious that
) =E[>_giil| s b(T™) = E[Y_ €| 5
iZl iZl
(T, ds) =1 (X7,dr) . (6.55)
We appeal to Theorem 4.2.1 to see that
g(TN) L(O(T™) + V(T (T~ doo))
L(b(T™) + /b(T~)g(T~) A)

where

E|l Zign gii|

Ell > igr gimill

using (6.54) and (6.55). Using the inequality \/zy < cx + y/c, we conclude
that

A =g(Ty)

o(T™) < LO(T™) + LO(T™) A+ g(T™)
so that g(T™) < L(1 + A)b(T"™). O
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6.3 Restriction of Operators

We consider ¢ > 1, the space (%, and its canonical basis (e;);<n. Consider
a Banach space X and an operator U : ¢4, — X. We will give conditions
under which there are large subsets J of {1,---, N} such that the norm of
the restriction Uy to the span of the vectors (e;);cs is much smaller than
the norm of U. We denote by X7 the unit ball of the dual of X, by p the
conjugate exponent of q. Setting x; = U(e;), we have

JUsI = sup{>" s (@) s Yo leil? <1, 2" € X7} (656)

i€J icJ
_sup{ZLq: DIP) /Pygc*eXf}.
i€J

The set J will be constructed by a random choice. That is, given a number
§ > 0, we consider i.i.d. r.v. (;);<ny with

and we set J = {i < N ; §; = 1}. (The r.v. §; are often called selectors.)
Thus, using (6.56), we have

HUmpfmm§jau|, (6.58)
1<N
where
T={(z"(z:))i<n ; 2" € X7} (6.59)

Let us observe that, by interversion of the supremum and the expectation,
we have

E[lU.[”

Y

sup E( ~ 6i[ti[”) (6.60)

teT i<N

zésuthﬁ 7.

€T N

This demonstrates the relevance of the quantity sup,cr » .« |ti|? and why
we need to control it from above if we want to control E|Uy||P from above.
For a subset T of RY, we set

TP = {(til")i<n 5 t €T}
Thus, if T is the set (6.59) we have by (6.58) that

U = sup Z diti . (6.61)
tEITIP ;<N



6.3 Restriction of Operators 203

This shows that to control E||U;|| we need information on the set |T'|?. On
the other hand, information we might gather from the properties of X as a
Banach space is likely to bear on T'. The link between the properties of T' and
|T|? is provided in Theorem 6.3.1 below, that transfers a certain “smallness”
property of T into an appropriate smallness property of |T'|P.

We recall from Section 2.5 that for a subset I of {1,---, N} and for a > 0
we write

W(I,G)Z{(ti)iSN i€ l=t;=0,Viel, |ti| Sa}

Theorem 6.3.1. Consider a subset T of RY with 0 € T. Assume that there
exists an admissible sequence (By,) of T such that

VEeT, > 2"AP(B,(t),ds) < A (6.62)
n>0
and let
B =max(A,sup > _ [t;[”) . (6.63)
t€T <N

Then we can find a family F of couples (I,a) with

V(I,a) € F,acard I < B/A (6.64)

Yn >0, card {(I,a) € F;a> 27"} < Npio (6.65)

|T|P € K(p)A conv U W(I,a) . (6.66)
(I,a)eF

Proof. The proof resembles that of Theorem 2.6.12. Consider the largest in-
teger 7 for which 27 < B/A. Since B > A, we have 7 > 0, and 277 < 2A4/B.

The set |T'|P is a subset of the ball W of L!(u) of center 0 and radius B,
where p is the counting measure on {1,..., N}. So we can use Theorem 2.6.4
and homogeneity to find an admissible sequence of partitions (C,,) of T' and
for each C' € C,, an integer ¢(C) € Z, such that if for ¢t € W we set

f(t, n) = E(Cn(t)) (6'67)
we have
. . p —£(t,n) n+7 2"B
VieT, card{i < N |t;|P > 2750 <277F7 < A (6.68)
vteT,» 2771 <12.27"B<LA. (6.69)

n>0

Using (6.62) we see that the sequence of partitions A,, generated by B,, and
C,, satisfies
VEET, Y 2"AP(An(t),doc) < A (6.70)
n>0
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Moreover, this sequence is increasing and card A,, < N,11. Also, the integers
£(t,n) depend only on A, (t).

For A € A,,, n >0, let us choose in an arbitrary manner u(A) € A, and
set 7 (t) = u(An(t)). We write 7, (t) = (mp,i(t))i<n and we define

Io(t) = {i < N ; |moi(t)|P > 270} (6.71)
For n > 1 we define
L(t) = {i <N |mp @) > 270 ()P < 270001

Thus, for n > 1 and i € I,,(t), we have

[ti] < ti = mn—1:(t)] + [mn—1,i(t)]
S A(An—l(t)a doo) + 2—Z(t,n—1)/p

and hence
ti]P < K(p)(A(Ap—1(t),doc)? + 277D = e(t,n) . (6.72)

Since 0 € T, this remains true for n = 0 if we define ¢(¢,0) = A(T, do)?.
From (6.70) and (6.69) we get

VEeT, Y 2'(t,n) < K(p)A. (6.73)

n>0
We consider the family F of all pairs (I,,(t),2~™). Thus by (6.68) if
(I,a) € F we have acard] < B/A. Since the set I,,(t) depends only on

A, (t), there are at most Ny, 41 sets of this type, and this proves (6.65), using

that Zkgn Nk+1 S Nn+2-
Finally,

i€ L,(t) = [ti]P <c(t,n) (6.74)
and this implies (6.66) as in the proof of Theorem 2.6.12. O

The smallness criterion provided by (6.66) is perfectly adapted to the
control of E||Uy||P.

Theorem 6.3.2. Consider the set T of (6.59), and assume that (6.62) and
(6.63) hold. Consider e >0 and

B A

~ BeNclogN '’

Assume that 6 < 1. Then if the r.v. (8;)i<n are as in (6.57) and J = {i <
N §; =1}, for v >0 we have

5 (6.75)

(= it ) < el )

and in particular
A

E|U;|IP <K .
057 < K@) 1

(6.76)
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Lemma 6.3.3. Consider a fized set 1. If u > 66 card I we have
U u
;> < — . .
P(; 0 2 u) - exp( 2 log 26cardl> (6.77)

Proof. We are dealing here with the tails of the binomial law and (6.77)
follows from the Chernov bounds. For a direct proof, considering A > 0 we
write

Eexp\; < 1+ de < eXp((SeA)
so that we have

Eexp A Z 8; < exp(dercard I)

iel
and
P(Z 0; > u) < eXp(ée’\cardI — ).

iel
We take A = log(u/(26cardI)), so that A > 1 and dercard I = u/2 < Au/2.
O

Proof of Theorem 6.3.2. Consider the family F provided by Theorem 6.3.1.
For (I,a) € F, we have acard I < B/A so that

1

dcardl < .
cares = aeN¢log N

Considering v > 6, we use (6.77) for u = v/(aclog N) > 66 N¢card I to obtain
v v

P(ad 6> < _ log(N¢ 6.78

(a = elogN) - exp( 2aelog N og( )) ( )

v
- exp<f 2a> ’

By (6.65) and a simple computation we have for v and L large enough that

Z exp<72va> < Lexp(fz> . (6.79)

(I,a)eF

Thus, if we define the event

(%

Qv) : Y(I,a) € F,a» 6 < clog N’

i€l

we see from (6.78) and (6.79) that P(£2(v)¢) < Lexp(—v/L). When £2(v)
occurs, for ¢ in W(I,a) we have } .,y dit; < a) ;0 < v/(elogN). By
(6.66) for ¢t € |T'|P we have ) . 0it; < K(p)vA/(elogN), and by (6.61) we
have ||U||P < K(p)vA/(elog N). O
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Theorem 6.3.4. Consider 1 < q < 2 and its conjugate p > 2. Consider a
Banach space X such that X* is p-convex (see Definition 3.1.2). Consider
vectors x1, -+, xn of X, and S = max;<n ||z;||. Denote by U the operator
0% — X such that U(e;) = x;. For a number C > 0, denote by || - ||c the
norm on X such that the unit ball of the dual norm is

{x* X,z <1; Y fa*(@)lP < c} . (6.80)

i<N

Then, for a number K(n,p) depending only on p and on the constant 1 in
Definition 3.1.2, if B = max(K(n,p)SPlog N, C), and if

5= <1 6.81
BeNe = (6.81)
we have
SI)
ElUlc < K(n.p) - (6.82)

It is remarkable that the right-hand side of (6.82) does not depend on
[IU]lc but only on S = max;<y ||U(e;)||. On the other hand, since |Ulj¢ < C
we should think of ¢ as depending on ||U]|c.

Lemma 6.3.5. Consider the (quasi) distance dos on X5 defined by

doo (2", y") = max |z” (z;) — y" ()] -

i<N
Then
er(X7,doo) < K(p,m)S27 "7 (log N)'/7 (6.83)
or, equivalently,
S\pr
log N (X, doo, €) < K(p,n)<€> log N . (6.84)

Here X7 is the unit ball of X*, N(X7,dw,¢€) is the smallest number of balls
for doo of radius € needed to cover X7 and ey, is defined in (1.13).

It would be nice to have a simple proof of this statement. The only proof
we know is somewhat indirect. It involves geometric ideas. First, one proves
a “duality” result, namely that if W denotes the convex hull of the points
(£;)i<n, it suffices to show that

tog N(W. |- .0) < K. (®) 105V (6.85)

This duality result is proved in [5], Proposition 2, (ii). We do not reproduce
the simple and very nice argument, that is not related to the ideas of this
work. One then observes that X is of type p because X™* is p-convex, with
a type p constant depending only on p and 7, and a beautiful probabilistic
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argument of Maurey, that is reproduced e.g. in [60], Lemma 3.2 then yields
(6.85).

Proof of Theorem 6.3.4. We combine (6.84) with Theorem 3.1.3 (used for
a = p) to see that

Top(X1sdoc) < K (p,n)S(log N)V/P
i.e. there exists an admissible sequence (B,,) on X7, such that

Vte X7, Y 2"AP(B,(t),dee) < K(p,1)SPlog N := A .

n>0

The set T corresponding to the norm (6.80) is

T = {@ @)en s o <1 Yo" @) < C} -

i<N
Thus we can use Theorem 6.3.2 with B = max(A4, C). O

To conclude this section, we describe an example showing that Theorem
6.3.4 is very close to being optimal. Consider two integers r,m and N = rm.
We divide {1,---, N} into m disjoint subsets Iy, ---, I, of cardinality r.
We consider 1 < ¢ < 2 and the operator U : (% — ¢4, = X such that
Ule;) = ej for i € I;, where (e;)i<n , (€j)j<m are the canonical bases of (%
and £2 respectively. It is classical [20] that X* = (P is p-convex. Consider §

m

with 6" = 1/m. Then

1\m 1

(Fj<m; Viel;, o, ) o)z

and when this event occurs we have ||Uy|| > rl/P7 since || Zielj eil = /4
and HUJ(ZZ-E]], e;)|l = r. Thus

EjUsIP > (6.86)

On the other hand, let us apply Theorem 6.3.4 to this situation. To ensure
(6.80) one has to take C' = r, so that B = r whenever K (q)log N. If € is such

that
5= 1 _ 1 _ 1
mb/r  reN¢  remere’
then e is about 1/r, and (6.86) shows that (6.82) gives the exact order of
U] in this case.

6.4 The A(p) Problem

We denote by A the uniform measure on [0, 1]. Consider functions (z;);<n on
[0, 1] such that
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Vi <N, ||zifloo <1 (6.87)
the sequence (z;);<y is orthogonal in L? = L*()) . (6.88)

Consider a number p > 2. J. Bourgain [4] proved the remarkable fact that
there exists a subset .J of {1,---, N} with card J = N?/?_ for which we have
an estimate

1/2
Wi |3 asi, < K@) (3 a2)"?, (6.89)
= =
where || - ||, denotes the norm in L”(X). The most interesting case of applica-

tion of this theorem is the case of the trigonometric system. Even in that case,
no simpler proof is known. Bourgain’s argument is probabilistic, showing in
fact that a random choice of J works with positive probability.

We will give a sharpened version of (6.89). Consider r.v. §; as in (6.57)
with 6 = N2/P~1 and J = {i < N ; §; = 1}.

Theorem 6.4.1. Consider p < py < oo andp < p’ < 2p. Then there is a r.v.
W > 0 with EW < K such that for any numbers (o;)ics with Y, ; a? <1
we can write

f?zzai$i=f1+f2+f3 (6.90)
icJ
where
[ fillpy =W (6.91)
I foll2 < W/log NNYP=1/2 || fo| o < WNV/Y (6.92)
I fsll2 < WNYPTV2 0| f3]lo < WNHP (6.93)

Here, as well as in the rest of this section, K denotes a number depend-
ing only on p,p’ and py, that need not be the same at each occurrence. To
understand Theorem 6.4.1, it helps to keep in mind that by (6.19), for any
function h we have

IBllpa < K@) [R5 1] (6.94)

Thus (6.93) implies that || f3],1 < KW and (6.92) implies that || fallp1 <
KWN~YE Since || fillp1 < K| f1]lp; by (6.20), (6.90) implies that || f||,.1 <
KW, so that we have the estimate

Yondies » | i, , < KW (Y a2)?. (6.95)

i€J ieJ

Moreover, since P(card J > N?/P) > 1/L, with positive probability we have
both cardJ > N2?/? and W < K and in this case we see using (6.21) that
(6.95) improves upon (6.89) . Thus Theorem 6.4.1 sharpens Bourgain’s result.

Moreover Theorem 6.4.1 shows the exact reason why we cannot increase
p in (6.89): the function f of (6.90) might take a value about N'/? on a set
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of measure about 1/N. We believe (but cannot prove) that the lower order
term f is not needed in (6.90).

We consider the operator U : (% — LP given by Ule;) = z;, and we
denote by Uy its restriction to ¢2.

We choose once and for all ps > p;. (This might be the time to mention
that there is some room in the proof, and that some of the choices we make
are simply convenient and in no way canonical.) We consider on LP? the
norms || - ||y and || - [|(2) such that the unit ball of the dual norm is given
respectively by

{ac L% |, <1, Y @ (2:)* < NV~ 1/1)}. (6.96)
i<N

{x* €L ||la*y, <1, 3 2 (2,)® < N'- 2/1’} : (6.97)
<N

where ¢o is the conjugate exponent of ps.

Lemma 6.4.2. We have
EUs ) < K 5 E|Us]l2) < Ky/log N .

Proof. We appeal to Theorem 6.3.4 with p = 2. We recall the classical fact
that L% is 2-convex [20], and we observe that it is enough to prove the result
for N large enough. We then use (6.82) with S = 1, noting that for N large
enough we have B = max(C, K(n,p)log N) = C and

1

§= NP1 <
— BeN¢

when C' = NY/271/P and € = 1/2 — 1/p (in which case S?/e < K) and also
when C' = N'=2/? and € = 1/log N (in which case S?/e < Llog N). O

‘We recall the norm

2

[ llys = inf{e > 0; /eXp(Jc; Jar<2}. (6.98)

We denote by || - ||}, the dual norm.

We consider a = N~/?", b= N'/?"~1/P_and the norm || - ||(3) on L such
that the unit ball of the dual norm is the set

Z={a" € L0 llelh < a, oIy, <bs D (@) < NVL
i<N

(6.99)
where ¢ is the conjugate of p.

Lemma 6.4.3. We have E||U;||(3) < L.
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This uses arguments really different from those of Lemma 6.4.2; and the proof
will be given at the end of this section.

Lemma 6.4.4. Assume that |fllqy < 1, [[flle) < ViegN, |Iflls < 1.

Then we can write f = f1 + fo + f3, where

1 fillp, < K (6.100)
I£2ll2 < K/log NNVPZV2 1 | fol o < KNP (6.101)
I fallz < KNVPZH2 5 fo]| oo < KNP (6.102)

Proof of Theorem 6.4.1. This is an obvious consequence of the previous three
lemmas, with

1
W = ||U U U .
I J||(1)+\/1ogN|| 7l + 11Ul 3

]
Proof of Lemma 6.4.4. Since || f||(1) < 1, by duality we can write f = u1 + u
where [|uylp, <1 and ug =Y,y Biws with Y-, 57 < N/P=1/2 By (6.87)
and (6.88) we have |lug||3 < N'/P=1/2, Using that

MU= ) < A({Jul = 1)+ A{ el > ) (6.103)
we see that
A{|f| > t}) < K72 +t2NVP=12) < K P2

for t < ¢; = N, where a(p2 —2) = 1/2 — 1/p. In particular we have

1£ 1 s1<enyllpn < K (6.104)
Since || fll2) < Vlog N, by duality we can write f = v; + vy, where

[o1s < Viog N and vy = ¥,y Bias, with Y, 62 < (log N2/, 5o
that ||ve|l2 < Viog NNV/P=1/2 Let ¢y = 3N/P" . We next show that

[fles<ifi<esy < 20011202} + 202 L(josi<aesy  (6.105)
= hl + h2 .

To see this, we can assume that ¢; < co. Assume first that |va| > 2co.
Then if |f] = |v1 + v2| < c2, we have |v1] > ¢z so that since |f| < cg, then
Ifl < e2 < |v1|1{jy,|>c,} and hence (6.105) holds true since c; > ¢;. Hence
to prove (6.105) we can assume that |vs] < 2¢y. Since |f| < |v1| + |v2|, we
are done if |v1| < |vg|, since then |f| < 2[ve| and [f| < 2|va|Lyjyyj<2c,y- If
|’U1| > |’U2|, then |f| < 2|U1|, SO |f|1{61S\f|} < 2|’U1|1{‘U1|261/2}, ﬁnishing the
proof of (6.105).
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Since ||v1]p, < v/1og N, we have
M{Jv1] = t}) < (log N)P=/2¢ 772

and a straightforward computation based on the formula
Il = [ o= > ey (6.106)

yields |2y, < K. Since [|halloe < 2¢2 < 6NYP" and ||hollz < 2||vallz <
2y/log NN/P=1/2 e see from (6.105) that

Tliei<|fl<eay = 91+ G2 (6.107)
where [|g1]lp, < K, [|ga]oe < 6N and [|go]l> < 2¢/log NN'/P=1/2,

Since || f]|3) < 1, by duality we have f = w; + wp + w3 with [|w;[[e <
a=' = NYP' fwaly, < b7' = NYP=UP and wy = Y, . fiz; with
ey 7 S NA/PL )

Thus

ws|ls < NV/P~1/2 (6.108)

and, using (6.87)
lwslleo < D7 18:] < NV~ g7)2 < NP
i<N i<N

We note that

[F1L(f15eny < Blws| + 2[w2| 1wy > a3y - (6.109)

To see this, we first observe that this is obvious if |wa| > ¢2/3, because then

|w1| S Nl/p, = 02/3 S |w2|, SO |f| S |w3| + 2|’LU2| If now |w2| S 02/3,

since |wy] < c2/3, when |f| > co, we must have |ws| > ¢2/3 and hence

If] < Jwr] + |wa| + |ws| < 2¢2/3 + |ws| < 3|ws|, finishing the proof of (6.109).
By definition of || - ||4,, and since |Jwz ||y, < b~!, we have

/exp(wng)d)\ <2
so that
A({|wa| = t}) < 2exp(—t7b7) . (6.110)
Since p’ < 2p we have 1/p — 1/p’ < 1/p’ and recalling the values of b and
¢z one checks from (6.110) and (6.106), with huge room to spare, that hg =
2|wa|1fjwy|>cy/3) satisfies ||hsz]l,, < K. Thus from (6.109) we see that
FL{f1zey = 93+ 94

where [|gs|l2 < KNYpr=1/2 lg3llce < KNYP and lgallp, < K. Combining
with (6.104) and (6.107) finishes the proof. O

We turn to the proof of Lemma 6.4.3.
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Lemma 6.4.5. Consider independent standard Gaussian r.v. (¢;)i<n. Then,
given a set I we have

EHz:gigz,’in2 < LVcard I .
iel

Proof. We have

;)2 o1 9i%i)?
E/exp (Zgii;fg?) d)\:/Eexp (Zgli;fd‘i,) AA<L (6.111)

because for each t € [0,1], g = > ,; gizi(t) is a Gaussian r.v. with Eg? <
cardl.

For u > 1, we have ef?/u <1 +ef2/u. ‘We use this for v = fexprd)\ and
integrate to see that

1112 < /exprdA.

Taking f = (3 card I)~1/? > icr 9izi and combining with (6.111) yields the
result. O

Proof of Lemma 6.4.3. The beginning of the proof uses arguments similar to
the Giné-Zinn Theorem (Theorem 2.7.8). We recall the set Z of (6.99), and
we set

T ={(z*(2:)*)i<n ; z* € Z}
so that >3,y t; < N1=2/P for t € T, and hence 0> <nti < 1. Thus

ElUsIIE) = Esup > diti

i<N
§1+Esup 5175151
36

Consider an independent sequence (;);<n distributed like (d;);<n. Then,
by Jensen’s inequality we have

E Sup‘ Z (51 — 5)tl

teThoN

< ESUP'Z(@' — 0t
<N

teT i<

Consider independent Bernoulli r.v. (¢;);<n, independent of the r.v. §;
and 0;. Since the sequences (0; — 0})i<n and (€;(0; — 0}))i<n have the same
distribution, we have

E ) 36 0
<N

teT i<

= ESUP‘ Z €i(0; — 0;)t;
<N

teT i<

S 2E sup‘ Z eléltz
teT i<N
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=2E sup‘z Eiti

teT ic

< v2rE Sup’Zgz i

teT

< LEsupz:gz i
tETZ€]

using Proposition 4.1.2 and Lemma 1.2.8, and since 0 € T'. Since E card J =
N?2/?_ it suffices to show that given a set I we have

Esup Y git; = E sup Y gia*(2;)? < Labvicard I . (6.112)
€T Ger TEL et

We have |z*(z;)| < a since ||z*||1 < a and ||2;lc0 < 1, so that for a fixed set
I we have

di(z*,y") = (Z(z*(xi)z _ y*(zi)2)2>1/2
i€l
< 2&(2(50*(551) _ y*($i))2)1/2 _ 2ad2(z*’y*) |
el

Thus
v2(Z,d1) < Laye(Z,d2)

and, by Theorem 1.2.4 and Theorem 2.1.1, we have

i L i <L E i L l 6.113
E sup > gia"(@:)” < LaE sup o” () giz (6:113)
< LabEHZ giIEin ;
el

where the second inequality holds because [lz*(|;,, < b for z* € Z. Combining
with Lemma 6.4.5 this proves (6.112) and hence Lemma 6.4.3. O

Remark. One can also deduce (6.113) from the classical comparison theorems
for Gaussian r.v., see [18].

6.5 Schechtman’s Embedding Theorem

One should think that there are many other potential applications of the
material presented in this book to Banach Spaces, but, as far as the author
is aware, (with the notable exception of [37]) only Theorem 2.1.1 and its
corollary Theorem 2.1.5 have been applied in the literature. The following
is a particularly elegant application of Theorem 2.1.1. For any integer n, we
denote by || - |2 the Euclidean norm on R™.
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Theorem 6.5.1. (Schechtman’s embedding theorem [38]) Consider two in-
tegers m and m. Denote by S™ ! the unit sphere of R™. Consider a norm
[ -1 on R™, and assume that || - || < || - ||2. Denote by X; the canonical Gaus-
sian process on R™, and by (e;)j<n the canonical basis of R™. Then for every
subset T of S™! there is a linear operator U : R™ — R™ such that

VteT,1—Le< |U®) <1+ Le

where
e Esup;cr X

CENY < gsell

Discussing all the remarkable consequences of this statement in Banach
Space Theory goes beyond the purpose of this work, and we refer to [38] and
references therein for this.

Proof. Consider independent standard Gaussian random variables (g;)i>1,
(gij)ij>1, and for t = (t1,...,tm) € R™ define C;, € R™ by

Ci= Z tigije; = Z%(Z gijti) ;

i<m,j<n i<n i<m

so that the law of C; in R™ is the same for all t € S™!, because in that
case the sequence (>, ., gijti)j<m is an independent sequence of standard
normal r.v. Moreover, for the same reason, when ¢ € S™~! we have

ElC ] =E[]D gjes] - (6.114)
j<n
We fix tg € T, and for t € 8™~ ! we define
Y= [Cell = Coll

so that EY; = 0. The key of the proof is to establish the inequality

u2

Yu>0,Vs, tesmt, P(|Y;—Yt|2u)§2exp<— 2). (6.115)
Ll|s —t[13

Once this is proved, we proceed as follows. Since Y;, = 0, it follows from
Theorem 2.1.5 that
Esup|Y;| < LEsup X; . (6.116)
teT teT

It follows from Lemma 2.3.6 that
1 1
> >
P(IICtoH > QEIICtOII) =

and combining with (6.114) and (6.116), we see that we find a realization of
the r.v. such that
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sup [[| G| — [|Cr ||| < LEsup X
teT teT

1 1
Gkl = L ElICk |l = LEIID gjes]]

Jj<n
The operator U given by U(t) = C;/||Ct, || then satisfies our requirements.
The proof of (6.115) is very beautiful. First, we note that for any € R™
and any b € R™ the r.v || + || and ||z — Cy|| have the same law because
the distribution of C is symmetric, and thus

Ellz + Gyl = Ellz — Gy,
and also
P(|lz+ Cyll — lz — Cyll| = u) (6.117)
<P(|le+Coll ~ Bl + Goll| 2 ) +P(|llz — Coll - Ele = ol > )
= 2P(|ll + Coll ~Elle + Goll| = 1) -
Now,
|z + Co|| = sup{z*(x + Cb) ; " € W} =sup{Z, ; " e W},

where W is the unit ball of the dual of the Banach space (RY,| - ||), and
where Zz» = x*(x 4+ Cp). The crucial fact now is that Lemma 2.1.3 remains
true when the Gaussian process Z; is not necessarily centered, provided one
replaces the condition EZ? < 02 by the condition E(Z; — EZ;)? < o2. (This
property, as Lemma 2.1.3, takes its roots in the remarkable behavior of the
canonical Gaussian measure on R* with respect to Lipschitz functions [17].)
We have

E(Zsr —EZw)” =E(@"(Cy))> = > 2"(e;)’h} .

i<m,j<n

Since we assume that || - || < || - ||2, for z* € W, we have |x*(e;)| < 1, and
thus E(Z,« — EZ,+)? < ||b]|3. We can then deduce from the extension of
Lemma 2.1.3 mentioned above that

2

u u
P Coll —Ellz+ Coll| = ™) < 2exp(—
(lle+ Gl Bl +Goll 2 ) <2exp(= gy 1)
and combining with (6.117) we have
UZ
P(|l&+ Cyll — |z — Coll| > u) < 4exp<—8||b”2> . (6.118)
2

Consider finally s and ¢ in S™~!. Writing a = (s +t)/2 and b = (s —t)/2 we
notice that
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CS:C(L+Cb; Ct:Ca_Cb-

Most importantly, since ||s|| = ||t||, the vectors a and b are orthogonal, so
that by the rotational invariance property of Gaussian measures the random
vectors C, and C} are independent, and (6.115) follows using (6.118) for
x = C, conditionally on C,. [l

6.6 Further Reading

The paper [65] presents a significant extension of Theorem 6.3.4, but, unfor-
tunately, we did not see how to simplify the original proof using the ideas
of the present work (although of course the proof can be translated in the
language of the generic chaining).

Rudelson’s paper [37] contains a very beautiful construction in the spirit
of the present work. Another application of the present methods to Banach
space theory is found in [59], but the construction there is unfortunately
cluttered by technical complications, which it would be interesting to remove.
See also [79].
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