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Lemma 7. For the large margin classifier ˆ✓
S

, we have
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Note that Cn
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Now we compute the two integration in (46)
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For the second integration, note that it can decomposed as
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Since the two sub-integration’s are identical because the two sub regions are symmetric. We only show the computation for
the first.
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Combine (47) and (50), we can compute (46) as follows.
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Therefore we have
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Now combine (41) and (52) we have
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which is equivalent to (29).

Lemma 9. Let n = 4m, where m is an integer. Let S be an n-item iid sample drawn from pZ. 8✏ > 0, 8� 2 (0, 1),
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where we rule out all possible sequences of 4m points which lead to |S
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where the 2nd-to-last inequality follows from the fact that e � (1 +
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Figure 4: segments

Let N
o

be the number of segments that are occupied by the points in S
1

. Note that N
o

is a random variable. Let E
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