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more general than LP .

D.

A function µ : Ñ- Rt is called an Orliczfnndsin

µ
if it is convex

, increasing ,
and yap

41×1 → [
° as ✗ →◦

• as ✗ → •

Better define unit
Ex . ✗ A) = XP , ✗ (x) = ex- 1 .

ball first ?

☐¥☒°ᵗʰ°^""ᵗʰ"ᵗ°"%ᵗʰ°ᵈ⇔ⁿᵈ÷\ of a r.ir. ✗ is defined as

11×14 := int { K > ◦ : EXCH / K) ≤ I }

µ
It is indeed a norm on the "Ortiz space

"

lyi-tr.vsxsuchthatllxllyca.IE#
: (a) 41×7 __ XP ⇒ LP

C) ✗ (x) = E- I ⇒ LP > Ly >5 kpa

↑ T
in the

"

goop
"

.

a. ✗ ~ Nco .D belongs to Ly
.
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SVBGAU.GS/ANDlSTRlBUTlONS--
• Recall koeffding 's inequality Clee .6) : if xinsgm-B.io, then

'

f☒ { I 'ñiÉ✗i/at } ≤ Zexp C-E) too
.

+
gaussian tail

• Same holds for Xi -NHI and Xi-UÉ (Ex)

• What is the biggest class of distributions of✗i
that obey H.l. ?

• For N= '
' mp%iÉ,≥t}≤2exp(-ᵗ%

⇒xism-Em.ae
We call f-such Xi FEI r- * 'S

(PLAN)
I.wiwwm-H.MX .

(*) =
"

Xi is as good as NG.is
"

in many ways .

• What do we know about g~NG.is ?
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② Tails : P{ Igt ≥t}E2exp(-ᵗ%) ut≥o .

if p is even
↓

② E%¥:[npéñzda = (p -D ! ! ( ly parts]

= 1.3.5 .
. _ Cp - 3) (p -2) ≤ p.p.pr-gjgp.IS

PPK

(and if pao, Eg*=o) .

⇒ Hg%p=(Elg1P)"P ≤④ Up .≥1 .

(must grow -100 )

③ Mac :
E-e%=¥g%é*e"%da = tier

•

④ MaFofI : E = ¥!§Édse ≤ 2
.

e-
%

⇒ for Ortiz function

4269 :=eK1 , EH, / Igi /2)
≤ I ⇒ HgH%≤ 2 .

NEP : tf distribution, ①
-⑥ are equivalent, up

to constants :

µ sulganss . tails ⇔
moments ◦ (F)⇔ MGF e°⇔⇔ 11×1114=06)

→-


