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^where it is understood in the final inequality (which is by14.10) that |v| ≤ δt
^ :1whereδ is defined in condition14.9(a). The third equality substitutesv = A vm+k

^and uses the fact thatv = 0 if v = 0 by lower triangularity ofA . For v ∈1 1 m+k

B′, note that
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assuminghhas been chosen with elements small enough that the terms in parenthe-
ses in the penultimate member do not exceedδ. This is possible by condition
14.9(c).

For the final step, chooser to be the largest order of absolute moment if this
is does not exceed 2, and the largest even integer moment, otherwise. Then
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by the Markov inequality, and
r rE|V | ≤ sup E|Z | G (r), (14.61)t s t
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whereG (r) is given by (14.43), applying11.15 for r ≤ 2 (see (11.65) for thet

required extension) and Lemma14.11for r > 2. Substituting inequalities (14.58),
(14.59), (14.60), and (14.61) into (14.56) yields
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