
Step 2Step 2Step 2Step 2Step 2

ES [Φ(S)] = ES

[
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)]
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[
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Proof:

• ES ′
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• so:
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• since: E [max{X1, . . . ,Xn}] ≥ max{E [X1] , . . . ,E [Xn]}
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ES ,S ′,σ

[
sup
f ∈F

(
1

m

m∑
i=1

σi
(
f (z ′i )− f (zi )

))]
≤ 2Rm(F)

Proof:
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[
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′,σ

[
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