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Ref
 https://raw.githubusercontent.com/tengyuma/cs229m_notes/main/master.pdf section 4.1-4.3

https://people.eecs.berkeley.edu/~bartlett/courses/281b-sp08/19.pdf

http://www.stat.yale.edu/~yw562/teaching/598/lec14.pdf 

https://raw.githubusercontent.com/tengyuma/cs229m_notes/main/master.pdf
https://people.eecs.berkeley.edu/~bartlett/courses/281b-sp08/19.pdf
http://www.stat.yale.edu/~yw562/teaching/598/lec14.pdf


Uniform Bound
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Recall

≤ 2 sup
θ∈Θ

|L(θ) − L( ̂θ) |
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Uniform Bound
Bound sup

θ∈Θ
|L(θ) − L( ̂θ) |

Why can’t we use Chernoff/CLT?
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Uniform Bound

Uniform Bound:

Bound sup
θ∈Θ

|L(θ) − L( ̂θ) |

Why can’t we use Chernoff/CLT?
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Finite Hypothesis Class
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Finite Hypothesis Class



Infinite Hypothesis Class
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Epsilon Cover
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Epsilon Packing
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Covering and Packing Number
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Fact
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Dimension Depedency
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Discretization Theorem
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Application



Chaining
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Dudley’s Theorem
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Chaining
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Example



21

Chaining



