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Empirical Method of Maurey
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L1 Ball
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Volume Based Bound
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Empirical Method of Maurey
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Empirical Method of Maurey
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Empirical Method of Maurey vs Volumn



Localized Complexity
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Example: Mean Estimation
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Idea:Localized Complexity
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Localize Leads to Fast Rate
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Non-parametric Least Square
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Method 1
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We need star shape
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Final Error
⇒ sup

∥g∥n≤u

σ
n ∑ σig(xi) ≤ uδ*
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Method 2: Peeling
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