


Generalization & Rademacher complexities
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why is this useful ?
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Let oi be ii.d. random signs (Rademacher RVs )
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Now
, we analyze the Rademacher complexity of regularized linear models .
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what if you are interested in high- dimensional features , but think the model is sparse ?
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These theorems say
"

so long as you regularize properly, your model complexity doesn't grow
with problem dimension d "

of course, all of these results compare performance against best- in-model- class .
They don't say anything for whether that model class is good .



Chaining & Dudley 's entropy integral
we now give more sophisticated bounds on the Rademacher complexity .

The bounds we develop play a key role in empirical process theory
e. g .
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we arrive at Wh-Vail = Ivr
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Comment on reasonability issues .
Outer measures .



ULLN what if we post want to show snpoe I telco it - Elcoizll to ?
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