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Abstract

Data subsampling is one of the most natural meth-
ods to approximate a massively large data set by
a small representative proxy. In particular, sensi-
tivity sampling received a lot of attention, which
samples points proportional to an individual im-
portance measure called sensitivity. This frame-
work reduces in very general settings the size of
data to roughly the VC dimension d times the total
sensitivity & while providing strong (1 + ¢) guar-
antees on the quality of approximation. The recent
work of Woodruff & Yasuda (2023c) improved
substantially over the general O(¢~2&d) bound
for the important problem of ¢, subspace embed-
dings to O(¢=2&2%/?) for p € [1,2]. Their re-
sult was subsumed by an earlier O (e "2&d!~7/?)
bound which was implicitly given in the work of
Chen & Derezinski (2021). We show that their
result is tight when sampling according to plain £,
sensitivities. We observe that by augmenting the
¢, sensitivities by ¢, sensitivities, we obtain bet-
ter bounds improving over the aforementioned re-
sults to optimal linear O (s ~2(&+d)) = O(e~2d)
sampling complexity for all p € [1, 2]. In partic-
ular, this resolves an open question of Woodruff
& Yasuda (2023c) in the affirmative for p € [1, 2]
and brings sensitivity subsampling into the regime
that was previously only known to be possible us-
ing Lewis weights (Cohen & Peng, 2015). As an
application of our main result, we also obtain an
O(e2pd) sensitivity sampling bound for logis-
tic regression, where p is a natural complexity
measure for this problem. This improves over the
previous O(e~2p2d) bound of Mai et al. (2021)
which was based on Lewis weights subsampling.
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1. Introduction

Massive data sets have become ubiquitous in recent years
and standard machine learning approaches reach the limits
of tractability when these large data need to be analyzed.
Given a data matrix A € R™*? where the number of data
points exceeds the number of features by a large margin,
i.e., n > d, a popular approach to address the computa-
tional limitations is to subsample the data (Munteanu, 2023).
While uniform sampling is widely used in practice, it can be
associated with large loss of approximation accuracy for var-
ious machine learning models. Thus, a lot of work has been
dedicated to the design of importance sampling schemes, to
subsample points proportional to some sort of importance
measure for the contribution of individual points, such that
important points become more likely to be in the sample,
while less important or redundant points are sampled with
lower probability (Munteanu & Schwiegelshohn, 2018).

General setting. The arguably most general and popu-
lar importance sampling approach is called the sensitivity
framework (Feldman & Langberg, 2011; Feldman et al.,
2020). It aims at approximating functions applied to data
that can be expressed in the following way: consider an in-
dividual non-negative loss function h;: 2 — R>q for each
row vector a;, i € [n] := {1,2,...,n} of the data matrix
A, more precisely we set h;(x) = h(a;x) for some function
h: R — R>g. The problem we consider is approximating

fl@) =) hi(x) ¢))
i€[n]

over all z in the domain €2, by subsampling and reweighting
the individual contributions. Formally, we obtain S C [n]
with |S| < n, and w; > 0 for all 4 € S and define

fla) =Y wihi(x) ©)

ies
to be the surrogate loss, that given an approximation param-
eter ¢ € (0,1) should be a pointwise (1 =+ €)-approximation

for the original loss function. More specifically, we require
that

Ve e Q: flz)=(1+e)f(z). 3)

The surrogate function (2) can then be used in downstream
machine learning tasks, such as optimization, with very little
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bounded errors, and can be processed much more efficiently
than the original loss. Note, that most empirical risk mini-
mization problems or negative log-likelihood functions can
be expressed as in Equation (1).

Importance subsampling. The sensitivity framework pro-
vides a way of obtaining the guarantee of Equation (3) by
first computing individual sensitivities for ¢ € [n]

hi(x)
G = sup L
e j€[n] J(m)

“

where we let ¢; = 0 when the denominator is zero. We note
that computing the sensitivity is usually intractable, but it
suffices to obtain close approximations, which can be done
efficiently for many important problems.

Then, subsampling S C [n] with probabilities p; propor-
tional to ¢; and reweighting the individual contributions by
w; = 1/(p;|S]), preserves the objective function in expec-
tation and when |S| = O(¢~26d), we obtain by a con-
centration result that the (1 + ¢)-approximation defined in
Equation (3) holds with constant probability. Here, d is the
VC dimension of a set system associated with the functions
hi,and & =, s; denotes their total sensitivity.

Subspace embeddings for /.. In this paper, we focus on
applying the above framework to the more specific, yet very
versatile problem of constructing a so-called £,, subspace
embedding via subsampling. Given a data matrix A € R™*¢
with row-vectors a;,i € [n], and a norm parameter p €
[1, 00], our goal is to calculate probabilities p;, and weights
w; for each i € [n], such that a small random subsample
S C [n] according to this distribution satisfies

vz € RY: Zwi|aim|p =(1+¢) Z la;z|P (5)

€S i€[n]
with probability at least 1 — 4.

We remark at this point that since the £, norms are abso-
lutely homogeneous, previous work usually includes the
weights by folding them into the data, i.e., w;|a;z|P be-
comes |(w'/Pa;)z|P. This usually allows to simplify large
parts of the technical analysis by reducing to the unweighted
case. We explicitly do not use this trick for reasons to be
discussed later.

With the definition of our main problem in place, we next
define the sensitivity measure associated with this loss func-
tion and note that they are also called ¢,, leverage scores in
our scope.

Definition 1.1 (¢, -sensitivities/-leverage scores). Let A €
R4 and 1 < p < oco. We define the i-th £,-sensitivity

%(p ) or ¢,-leverage score lgp ) of A to be

/@) |a;z[P

(p) _ — g
§Ap = = SUPgcRrd\ {0} m,

7 7

(p)

and the total /,, sensitivity as 6w = Zie[n] (S

It can be shown in some settings, that the total sensitivity
is a lower bound on the required number of samples (cf.
Tolochinsky et al., 2022), and d is a natural lower bound
for our problem because this number of samples is required
to even preserve the rank of A under subsampling. It is
also known that &) < d for all p € [1,2] (cf. Woodruff &
Yasuda, 2023c). Thus, a natural question to ask is whether
it is possible to obtain the guarantee of Equation (5) within
roughly &®) 4 d = O(d) samples.

A plain application of the sensitivity framework requires
O(e—2&d) samples, and a lower bound of Q(d/e?) was
given by Li et al. (2021) in a broader setting against any
data structure that answers £,, subspace queries. The sen-
sitivity sampling upper bound thus seems off by a factor
d, and the recent work of Woodruff & Yasuda (2023c¢) has
made significant progress by showing that one can do bet-
ter for all p € (1,4). They obtained near optimal bounds
when p becomes close to p = 2. In this particular case,
a O(¢726) = O(e2d) bound was known before to be
possible by ¢, leverage score sampling (Mahoney, 2011).
However, near the boundary p = 1 (and for p > 4) the
bounds of Woodruff & Yasuda (2023c) are again off by a
factor d. In the case p < 2, the previous work of Chen &
Derezinski (2021) gave better results that were achieved
implicitly by relating ¢, leverage scores to Lewis weights.
Again, these bounds become worse when 1 < p < 2 and
are off by a v/d factor for p = 1. See below for a more
detailed comparison between these works, and our work.

This brings us to the main open question in this line of
research, which is also the central question studied in our
paper:

Question 1.2. Is it possible to achieve a sampling com-
plexity of O(=2(& + d)) for constructing an £,, subspace
embedding, see Equation (5), via sensitivity sampling?

1.1. Our contribution

Our first contribution is an Q(d?>~?/2) lower bound against

pure £, leverage score sampling, i.e., when the sampling
(p)

probabilities are proportional to [;".
Theorem 1.3 (Informal restatement of Theorem B.1). There
exists a matrix A € R™*24, for sufficiently large m > 2d,
such that if we sample each row i € [n] with probability
pi := min{1, k‘lgp)}for some k € N, then with high prob-
ability, the £, subspace embedding guarantee (see Equa-
tion (5)) does not hold unless k = Q(d>~?/?/(log d)?/?).

The proof in the appendix is conducted by constructing a
matrix with two parts. Subsampling at least d rows of each
part is necessary to even preserve the rank. However, the
total £, sensitivity of one part is significantly larger than
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the total sensitivity of the other part, roughly by a factor
of d'=P/2, This implies that ¢, leverage score sampling
requires oversampling by that factor to collect the required
rows from both parts, which yields the lower bound.

In particular, Theorem 1.3 proves that the upper bounds
implied by Chen & Derezinski (2021) for pure £, leverage
score sampling are optimal in the worst case, settling the
complexity of pure ¢, sampling up to polylogarithmic fac-
tors. It also proves that we necessarily need to change the
sampling probabilities to get below the lower bound towards
optimal linear d dependence. We note that augmentation by
uniform sampling does not help, since the size of the high
sensitivity part can be increased to give the same imbalance
between the number of rows of the two parts as between
their sampling probabilities in pure £,, sampling.

Our main result is the following sensitivity sampling bound
that is achieved by augmenting ¢, with {5 sensitivities, a
new technique that we call “/5 augmentation”. The theorem
answers Question 1.2 in the affirmative for all p € [1,2],
improving over Chen & Derezinski (2021); Woodruff &
Yasuda (2023c), and settling the complexity of £, subspace
embeddings via sensitivity sampling in this regime. We
leave the case p > 2 as an open question, where our work
resembles the same bounds as Woodruff & Yasuda (2023c¢).

Our theorem is generalized to also hold for the £, variant
of the ReLU function where h(r) = max{0, ¢}?. For this
loss function, we also require a data dependent mildness
parameter ;1 = 11(A) to be bounded.

Definition 1.4 (y-complexity, Munteanu et al., 2018; 2022,
slightly modified). Given a data set A € R"*? we define
the parameter p := pu(A) as

) — [Az|) | Az ||}
w(A) = SUP| Az||,=1 m = SUP| Az ,=1 m,

where (Az)™, and (Az)~ are the vectors comprising only
the positive resp. negative entries of Az and all others set
to 0.!

For the main problem where h(r) = |¢|?, we can remove
this parameter or equivalently set ;4 = 1.

Theorem 1.5 (Informal restatement of Theorem G.1). Let
A € R4 Lete, 6 € (0,3/10), p € [1,2]. Consider
f(Az) =371 | h(a;z) for h(r) = |r|P, where we set =
1, or h(r) = max{0, r}?, in which case |1 = p(A), see Def-

0 (log(dplog(1/6)/e) log? d+10g(1/5))
g2 :

inition 1.4. Set o =
Let S C [n] be a sample of size m = O(duc)

-0 (i’[;(log(dﬂlog(él)/e) log? d + log(51))> )

ITo see that the suprema are equal, one can flip signs: for any =
lAzlIZ  _  lA(==2)I}
1(Az)TIE — NAG==2)~ 15"

the suprema range over, we have that

where the probability for any i € [n] satisfies

1
p; =Pr(ieS) > min{La (,ull(p) —1—152) + n)}’

and the corresponding weight is set to w; = 1/p;. Then
with probability at least 1 — & it holds for all x € R¢
simultaneously that

Zwih(aix) — Z h(a;x)| <e Z h(a;x).
i€[n]

€S i€[n]

As an application, we extend our main result to hold for the
logistic loss function A(t) = In(1 + exp(¢)) as well. This
improves over the previous 0(5’2 u2d) bound of Mai et al.
(2021) which was based on Lewis weights subsampling.

Theorem 1.6 (Informal restatement of Theorem H.4). Let
£,6 € (0,3/10). Let A € R4 with u = p(A), see
Definition 1.4. Consider f(Az) = >, h(a;x) with the
logistic loss h(t) = In(1+exp(t)). Further assume that we
sample with probabilities p; > min{1, a(ulgl) +1P 4 %d)}

i

for a > O((log®(dplog(5=1)/e) + In(6=1))/e2), where
the number of samples is

m=0 (iﬁ (log®(dulog(57")/e) + logwl))) :

Then with probability at least 1 — § it holds for all z € R¢
simultaneously that

<e

Zwih(aix) - Z h(a;x)

€S

1.2. Comparison to related work

For £, subspace embeddings, the total sensitivity is bounded
by d, for p € [1,2], and by d?/? for p € (2,00), (cf.
Woodruff & Yasuda, 2023c). It is known that using so-
called £, Lewis weights, we can subsample a nearly optimal
amount O(e~2d) respectively O(¢~2d?/?) of rows to ob-
tain the £, subspace embedding guarantee of Equation (5),
(see Cohen & Peng, 2015; Woodruff & Yasuda, 2023a). Re-
cent work of Jambulapati et al. (2023) recovers matching
bounds via a novel sampling distribution, and for a broad
array of semi-norms. On the other hand, using ¢, sensitivity
sampling in a plain application of the sensitivity framework
requires O(e~2G&P)d), which is off by a factor d in the
worst case for any value of p € [1, 00).

Recently improved sensitivity sampling bounds of Woodruff
& Yasuda (2023c) are O(¢~2&2/?) for p € [1,2] and
O(e72&272/P) for p € [2,00). These bounds are much
better than the standard bounds when p € (1,4) is close
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to the case p = 2, but they deteriorate towards p = 1 and
p = 4, where the gap is again a factor of d. For p > 4 their
worst case bounds are even worse than the plain sensitivity
framework. We note that Woodruff & Yasuda (2023c) gave
an improved bound for this regime as well, albeit not with
a direct sensitivity sampling approach. Instead, they gave
an algorithm that recursively "flattens and samples’ heavy
rows with respect to their sensitivities for £> and £,,.

Although improving over the standard bounds for p < 2 as
well, the main improvement of Woodruff & Yasuda (2023c)
lies in the case p > 2. This is because prior to their results,
Chen & Derezinski (2021) implicitly showed a bound of
&d'~P/2 by relating £, sensitivities to Lewis weights up to
an additional factor of d' /2. Oversampling the sensitivity
scores by this amount guarantees that the increased scores
exceed the Lewis weights, which in turn implies a sampling
complexity of O(e~2&d"~?/?) to be sufficient. We show in
Theorem 1.3 that their bound is tight up to polylogarithmic
factors in the worst case, when & = ©(d), if we sample
according to pure /,, leverage scores.

This leads us to our main result, Theorem 1.5, which sam-
ples for any value of p € [1,2] a number of O(s~2(&®) +
6®@)) = O(e~2(&® + d)) many samples according to a
mixture of ¢,,, and ¢, sensitivities with a uniform distribution
1/n. This technique relies only on ¢, sensitivity sampling
and in the worst case, the number of samples amounts to
O(e~2d) for all p € [1,2]. We note that this matches up to
polylogarithmic factors the optimal complexities obtained
by Lewis weights, and by other novel sampling probabilities
(Cohen & Peng, 2015; Woodruff & Yasuda, 2023a; Jambu-
lapati et al., 2023). See Figure 1 for a visual comparison of
our bounds with previous sensitivity sampling bounds.

In particular, note that our bounds improve the d? respec-
tively d*/? dimension dependence of previous bounds for
p = 1 to linear. This allows an application to logistic regres-
sion (Theorem 1.6), obtaining up to polylogarithmic factors
a sampling bound of O(e~2dyu). Previously, the linear de-
pendence on d was only known to be possible using ¢; Lewis
weights (Mai et al., 2021; Woodruff & Yasuda, 2023a). In
fact our result even improves over their O(s~2dy?) bound
by a factor of yu, a complexity parameter introduced by
Munteanu et al. (2018; 2022) for compressing data in the
scope of logistic regression and other asymmetric functions.
We note that linear i and (near-)linear d dependence was
recently achieved in the sketching regime, though at the cost
of constant approximation factors (Munteanu et al., 2023).
We remark that our polylogarithmic dependencies hidden in
the O notation are only polylog (s, d,e~*,61) and do not
depend on n, which is also a minor improvement compared
to almost all mentioned previous works.

Our paper assumes that we have access to ¢, sensitivity
scores, without giving details on how to compute or approx-

Sample complexity bounds for £,, sensitivity sampling

4
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d2
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Figure 1. Leading dependence on d for ¢, sensitivity sampling for
p € [1, 2] in the worst case, i.e., when 6™ = d. The horizontal
axis represents p. The vertical axis indicates the exponent on d in
the respective sample complexity results. The red line indicates the
standard bounds obtained from a plain application of the sensitivity
framework (Feldman et al., 2020), blue indicates the result of
Woodruff & Yasuda (2023c), yellow indicates the result of Chen &
Derezinski (2021), and green indicates our new main result.

imate them. We refer to (Dasgupta et al., 2009; Woodruff
& Zhang, 2013; Clarkson et al., 2016; Munteanu et al.,
2022) for classic techniques such as ellipsoidal rounding
and well-conditioned bases, as well as to recent advances
in constructing improved well-conditioned bases (Wang &
Woodruff, 2022), novel ¢, spanning sets (Woodruff & Ya-
suda, 2023b; Bhaskara et al., 2023), or direct £,, sensitivity
approximations (Padmanabhan et al., 2023). We also refer
to (Mahabadi et al., 2020; Munteanu & Omlor, 2024) for £,
sensitivity sampling in data streams.

One might argue that the sensitivity sampling approach is
not very interesting for p € [1,2], since Lewis weights,
among others, already obtain optimal bounds in this regime.
However, leverage scores are usually simpler to calculate
or to approximate. For instance Cohen & Peng (2015); Mai
et al. (2021) calculate an approximation to Lewis weights by
recursively reweighting the data and computing /5 leverage
scores O(loglog(n)) times over and over again. While the
factor O(loglog(n)) overhead seems minor from a theoret-
ical perspective, this slows down computations by a non-
negligible amount. We refer to (Mai et al., 2021; Munteanu
et al., 2022) for details, where computational issues have
been discussed and demonstrated in experiments.

The experiments in (Mai et al., 2021; Munteanu et al., 2022)
also suggest that sensitivity sampling works much better
than indicated by upper bounds, sometimes even better than
Lewis weights. It is thus very important to find a theoretical
explanation for the success of sensitivity sampling and to
find out whether they also achieve the optimal complexity
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or if there are lower bounds preventing them from achieving
optimality. This is the motivation behind our work.

We would like to mention that very similar findings have
been observed in the center-based clustering regime, where
group sampling was known to produce subsamples of op-
timal size (Cohen-Addad et al., 2021; 2022; Huang et al.,
2022). But group sampling was often outperformed by
the conceptually and computationally simpler sensitivity
sampling approach on practical and on hard instances
(Schwiegelshohn & Sheikh-Omar, 2022). Independently
of our work, this was explained in (Bansal et al., 2024)
by proving that sensitivity sampling also achieves optimal
subsample size for k-means and k-median clustering.

Further, £, sensitivity sampling has already been studied for
a plethora of problems such as £, regression (Dasgupta et al.,
2009), M -estimators (Clarkson & Woodruff, 2015a;b), near-
convex functions (Tukan et al., 2020), logistic regression
(Munteanu et al., 2018), other generalized linear models
such as probit regression (Munteanu et al., 2022), Poisson
and graphical models (Molina et al., 2018), IRT models in
educational sciences and psychometrics (Frick et al., 2024).
Also, some seemingly more distant works have strong con-
nections to sensitivity sampling, such as graph sparsification
using effective resistances (Spielman & Srivastava, 2011).
Our new optimal bounds for all p € [1, 2] cover the most
common regime encountered in all of these works and will
thus be useful in obtaining improved bounds for a broad
array of applications as well.

2. New sensitivity subsampling bounds

Our analysis uses several results of Woodruff & Yasuda
(2023c), and our main argumentation follows their general
outline. Since our analysis is in wide parts a strict gener-
alization, the worst possible outcome of our investigations
would simply resemble their exact same bounds. As we
have indicated previously, this is actually the case for p > 2
in which our techniques do not improve over their bounds.
The corresponding part of the analysis is therefore not con-
tained in our paper and we focus on the p € [1, 2] regime in
the remainder.

One main technical argument in this regime is that by mono-
tonicity of maximal £, sensitivities, the largest {5 leverage
score upper bounds the largest £, leverage score. To lever-
age this fact, previous analyses relied on an auxiliary sub-
space embedding for obtaining a constant factor subspace
embedding that required poly(d) overhead.

In our analysis, we bypass this problem by adding the /5
leverage scores to the sensitivity upper bound that defines
our sampling probabilities. Intuitively, this allows us to
obtain the subspace embedding guarantee for /> and ¢, si-
multaneously: the ¢5 subspace embedding is known to hold

already for small sample size O~(5’2d). Taking it from here,
it enables the £, subspace embedding to work with little
more samples. Fortunately, this overhead is negligible com-
pared to the small sample already taken, and also smaller
compared to the previous bounds to obtain the £, subspace
embedding directly. Note that also reversely, the data matrix
might have much smaller total £, sensitivity than d. In this
case, augmenting the sample to at least the rank preserving
lower bound can be accomplished with the least number of
additional samples by /5 sensitivity sampling.

The main reason why the previous analyses do not admit
a simultaneous ¢ and /,, subspace embedding, is that they
tend to fold the weights into the data (or into the sampling
matrix), rather than keeping the weights separately. This is
a nice trick which simplifies wide parts of previous analyses
by reducing the weighted case to the unweighted case. How-
ever, it prevents from our goals as we show in the following
simple, yet instructive example for simultaneous /5 and ¢;
embedding, which requires to store the weights separately:

Take A € R™*! to be the matrix consisting of n copies
of the row vector 1. Note that for z = 1 we have that
|Az||; = n and ||Ax||3 = n. We wish to construct a
subspace embedding, preserving both norms up to a factor
of two. To this end, assume that we have a reduced and
reweighted matrix A’ € R™*! with || A’z||; > n/2. Then
we also have that ||A’x||3 > ||A’x||? /m > n?/(4m). Now,
we also require that ||A’z||3 < 2n. Combining both in-
equalities implies that 2n > n?/(4m) which is equivalent
to m > n/8. We conclude that any subspace embedding
without auxiliary weights that preserves both, the ¢;, and
the ¢5 norm up to a factor of 2 requires at least Q(n) rows.

In stark contrast to this impossibility result, using proba-
bilities p; > lgl) + l§2), standard sensitivity sampling al-
lows us to take O(s2d?) samples S and reweight them
by w such that ), gwjla;z| = (1 £ ¢)||Az|;, and
>ies wilaix|? = (1 £ )| Az[|3 hold simultaneously.

To leverage this fact and improve the sampling complexity
to linear, we need to open up and generalize large parts
of the work of Woodruff & Yasuda (2023c) to deal with
weighted £, norms, which we define as follows:

Definition 2.1. Given a vector v € R™, p € [1,00) and
weights w € Rgl, we let

n 1/p
wp = (Z wi|vi|p> .
i=1

For the /., norm, we also let

o]

[o/ho,ce = i ol = ma .
and

9]l ,00, = max [P,
T 1€[n]
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2.1. Outline of the analysis

The full formal details can be found in the appendix. Here
we provide an outline for the proofs of our main results.
We note that some definitions or notation might slightly
differ from the appendix for the sake of a clean and concise
presentation. The proof consists of several main steps for
which we give high level descriptions:

2.1.1. BOUNDING BY A GAUSSIAN PROCESS

The first step is to bound the approximation error by a Gaus-
sian process. Note that the subspace embedding guarantee
of Equation (3) will be achieved when

A :=sup,cpa | f(Ax) —

where f,,(Az) = Y7, wih(a;z), and S € {0,1}™*" is
a sampling matrix with exactly one non-zero entry in each
row such that S A consists of m rows out of n from the data
matrix A. By homogeneity of the loss functions, we can
restrict the analysis to the case that f(Az) = 1, and our
goal is to bound the above term by ¢.

fw(SAx)| < ef(Ax),

To this end, we bound higher moments of the expected
error using a standard symmetrization and Gaussianization
argument by

l
E|[A|' <
S

Zgﬂvz azx)

€S

(2m)!/? ESUPf(Az) 1

)

where the expectation is taken over the random subsample,
represented by .S, and on the right hand side additionally
over i.i.d. standard Gaussians g; ~ N (0, 1).

The sum on the right hand side is a Gaussian process that
induces a pseudo metric, such that for all y = SAz,y’ =
SAz', we have dx (y,vy) =

1/2

2
= > giwih(y;) )

€S

B (Dot

acting in the reduced and reweighted space.

For bounding the Gaussian process, we use a slightly

adapted moment bound of Woodruff & Yasuda (2023c)
E[|A]'] < (CE)Y(E/D) + O(VID).

which follows from a tail bound due to Sudakov, which is

sometimes attributed to Dudley. See (Dudley, 2016; Ledoux

& Talagrand, 1991) for bibliographical discussion and refer-

ences.

Here, C' is a sufficiently large absolute constant, £ is an
upper bound on the entropy of the Gaussian process, and D
is an upper bound on the diameter of the set Ts := Tg(A4) =

{SAz | = € RY, f(Ax) = 1} according to the pseudo-
metric, i.e., sup{dx (y,v') | v,y € Ts(A)} < D.

Note, that we can accomplish our goal by using the moment
bound for an appropriately large choice of [ and applying
Markov’s inequality. Our remaining task thus reduces to
bounding the diameter, and the entropy, and to quantify the
required value of [, which will also determine a sufficient
subsample size.

2.1.2. BOUNDING THE DIAMETER

We bound the diameter by relating it to the approximation
error and to the largest possible coordinate in the reduced
and reweighted ¢,, norm vector among all vectors that satisfy
f(Ax) = 1. More specifically, let

o= supf(A$):1 ||SA$||fu,oo,p

Note that o is similar to the largest ¢, leverage score. Also
define
1| fw(SAz) — f(Az)].

Then we prove that the diameter with respect to the pseudo
metric is bounded by

G:=1+supsay-

diam(Ts(A)) < 4(Go)Y/2.

We remark here, that this requires special care when treating
the p-ReLU function h(t) = max{0,¢}? so not to loose
additional y factors unnecessarily. But in the final step, it
can simply be upper bounded by the proper norm function
since max{0,¢}? < [¢|” for all ¢ € R. Thus, the same
diameter bound applies to both functions without additional
1 dependence.

2.1.3. BOUNDS ON COVERING NUMBERS

Before we can proceed with bounding the entropy of the
Gaussian process, we first need to bound the smallest num-
ber of (weighted) £, balls of certain radius ¢ that are required
to cover £, balls, for various values of p, ¢ € [1, 00).

To this end, we define balls according to the weighted norms.
Given a Matrix A’ € R™*?, a weight vector w € R and
q > 1, we set

BY = Bl (A) = {z e RY | [|A'z]luq < 1}.

For any p,g > 1 and t > 0, let the covering number
E(B?,BY.t) denotes the minimum cardinality of a set
N of B balls of radius ¢ required to cover the unit Bf, ball.
That is, IV is chosen such that for any = € B?F, there exists
x’ € N with ||z — 2'||,,4 < t. This enables chaining argu-
ments to construct a sequence of ¢-nets at different scales,
which can be smaller than using one single e-net, i.e., one
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fixed scale for the entire space. See Nelson (2016) for a
survey on chaining techniques and applications.

To bound the covering numbers, we aim at applying a so-
called Dual-Sudakov-minoration result (see Bourgain et al.,
1989). Let ||-|| x be a norm, and let B C R? denote the
Euclidean unit ball in d dimensions. Then,

M%
log E(B, ||| x,t) < O(d)tT
where M x denotes the Lévy mean

Eg~/\/(o,1d) ||9||X

My = .
EgNN(OJd) ||g||2

It is well known that the denominator is ©(v/d), therefore

the previous bound reduces to

(Eg~/\/(o,1d) HQHX)Q
2 '

log E(B, ||| x,t) <0O(1)

A very important step in the proof is thus the following
bound, which also required to be reproved to account for
the weighted norm for g > 2.

Consider an orthonormal matrix A’ € R™*4 and w € RZ,.

2 .
Let 7 > max]%, wiHeZTA/ ||2 be the largest weighted {2
leverage score. Then we have that

E A < mi/a ST,
B Al <milevg

Here is also where the /5 leverage scores play a role in
our bounds, and will later be used together with the ¢,
leverage scores in order to balance the diameter bound with
the entropy bound.

This bound allows us to control the covering numbers for
various £, norms, including the /., norm for the respective
weighted balls. In particular, we obtain bounds on the num-
ber of weighted ¢, balls required to cover weighted ¢,, balls,
by first covering B?, using B2 balls and then covering each
B2 ball again with BS° balls. Applying a chaining tech-
nique using a telescoping sum over varying scales, yields a
bound of roughly

Tlogm

log B(Bl, dx. 1) = O(1) "=

(6)

2.1.4. BOUNDING THE ENTROPY

For bounding the entropy, we need to control the following
quantity

/ log E(Ts,dx,t) dt
0

To this end, we first derive the following final covering
bounds: one for small ¢ with a logarithmic dependence

on t~1 and a different bound for larger ¢ with a squared
dependence on ¢! but lower dependence on d.

1) log E(Ts, dx, t) < O(d) log (ﬁ’”) ,
G?r

The first item follows by relating to the unweighted case,
where a simple net construction suffices, i.e.,

log E(B,, By, t) < log E(B?, B>, t)

< O(d)log <Gtm> .

In fact, this is the only place in our proof where the weighted
case can simply be reduced to the unweighted case. The sec-
ond bound follows by applying the previous Equation (6).

We split the entropy integral at an appropriate point \ into

A D
/ Vlog E(Ts,dx,t) dt—|—/ Vg E(Ts,dx,t) dt
0 A

where the latter can be cut off at our previous diameter
bound D because when the integral exceeds the diameter, it
becomes 0.

The two parts of the integral can now be bounded using the
covering bounds 1) respectively 2) from above. That is, for
small radii less than A we use the first bound and for radii
larger than A, we use the the second bound.

Choosing the right value for A so as to keep both terms
appropriately small, we obtain the following entropy bound:

o0 d
/ Vlog E(Ts, dx, t)dt < O(GrY/?)(logm)"/?log &2
0 T

Note, in particular the dependence on the weighted largest
{5 leverage score 7 which will be crucial to balance the
diameter with the entropy bound in the main proof.

2.1.5. OUTLINE OF THE MAIN PROOF

We have now worked out all pieces that we need in order
to prove our main result given in Theorem 1.5. Again, we
refer to the appendix for the full technical details. Here, we
present a sketch of the final proof:

Let us begin with the sample size m. This is handled in a
standard way by defining an indicator random variable that
attains X; = 1 if row ¢ is in the sample and otherwise it
attains X; = 0. The expected size equals

B (in) = zn:pz- =a <1 +uzn:l§p) +zn:l§2)> :
i=1 i=1 i=1 i=1
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Sinced > 1, >0, l,gp) <d,and ) | l,@) = d, we can

thus bound the expected size by

ad <E (Z XZ-> < 3apud.

=1

An application of Chernoff’s bounds yields in particular that
m < 6adp holds with probability at least 1 — 4.

Next, note that by our choice of « it holds that m > O(d +
log(1/4)), and each sample is taken with probability p; >

152). This is sufficient to achieve the ¢, norm subspace
embedding up to a factor 1/2 with probability at least 1 — ¢
(Mahoney, 2011).

It allows us to relate 7 to the largest weighted ¢5 leverage
score of the original matrix, rather than the subsample, i.e.,

T < 4maxwzl( )

i€[n]

We assume without loss of generality that 0 < p; < 1 and

thus noting that al§2) < p; < 1, we have that wil§,2) =

l,gz)/pi < 1/« and thus 7 < 4/a. A very similar argument
yields o < 1/«. Consequently, we have that

ocrTR 1/
Plugging this into our diameter bound, we obtain

A(Go) /2 < 8(GJa)V? < G- .
(G0)'* < 8(G/a) 2 <G

where | = ©(£2q) for a suitable constant.

:D’

Plugging this into the entropy integral bound, we obtain

/ VIog E(Ts,dx . £) dt < Gz /8 = €
0

Finally, we found bounds for D, and £ which are suit-
ably balanced and allow us to apply the moment bound
of Woodruff & Yasuda (2023c), which yields

E[[A] <

(C'EYE/D) + O(VID)' < Cels,

for suitably large absolute constants C’ < C.

Using this higher moment bound in an application of
Markov’s inequality, we get that |A| < Ce holds with prob-
ability at least 1 — ¢, since

Clels

Pr(|A| > Ce) ol

=Pr(Al' > Ol < =9

This concludes the proof by taking a union bound over the
three probabilistic events, and rescaling € and ¢ respectively.

3. Application to logistic regression

Here we provide an outline and some high level intuition
behind the proof of our second result given in Theorem 1.6.

The logistic loss function is given by

f(Ax) = Z In(1 4 exp(a;x)),

i=1

S0 in our previous notation we have to deal with individual
loss functions h(r) = In(1 + exp(r)).

Unfortunately, f does not fully satisfy the assumptions of
our main theorem. Therefore, we cannot apply Theorem 1.5
directly. Instead, we observe that f can be rewritten in terms
of the coordinate-wise ReLU function and the remainder.

We thus split f into two parts f(Ax) = f1(Ax) + f2(Ax)

as follows:
F(Az) = 3 In(1 + exp(a;a))

In(1 + exp(—|a;z|)) + ZmaX{O, a;z}

1 i=1

(a;x +Zh2 a; x)

)+f2(Ax)

I
& .
Mz i
I

K2

I
Mﬁ

= (

Using this split, we show that taking a sample S with

probabilities p; = min{1, oz(ull(l) + ll@ + ud/n))} where

O(loga(,udlog(J’;)/E)Hn(é*l))
€

a = preserves the logistic
loss function for all z € R? up to a relative error of at most
e. Note, that we oversample only by a linear factor .

Indeed, this allows the p-ReLU function ho(r) =
max{0,r}?, with p = 1 to be handled by a direct appli-
cation of our main result, which yields
Vo € RY: | fo(Ax) — fou(SAz)| < efa(Ax).

The remaining part f; (Ax) is a bounded function, and can
be handled by the uniform part of our sample. We note that
this can be proven by a simple additive concentration bound,
and charging the additive error by the optimal cost.

We take a slight detour using the standard sensitivity frame-
work, which allows us to draw from existing previous
work and saves a lot of technicalities. To this end, we
restrict the function h(r) to the negative domain to obtain
h: Rso — Rsg with A(r) = In(1 + exp(—7)).

Now, observe that f; can be rewritten as

Y(Az) + P (Az) -2

f1 (ALE) = ‘u
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where

(1) M—i—Zhax

a; x>0

and

(2) f—&—Zh —a;x

a;z<0

Next, we observe that since h(r) < h(O) =In(2) < 1, and
fl(l)7 fl(z) > %, we have that each sensitivity for both of the
two functions is bounded by ¢; < %, and the total sensitivity
is O(w).

Using the strict monotonicity of both functions, we can
relate the VC dimension of a set system associated with
the two functions to the VC dimension of affine hyperplane
classifiers. Using a thresholding and rounding trick, this
yields a final VC dimension bound of O(dlog(u/¢)). These
arguments are standard from recent literature, see Munteanu
et al. (2018; 2022) for details.

Putting the VC dimension and sensitivity bounds into the
standard sensitivity framework and defining the approximate

functions
1
La(SA) = = 37 wiblae
a; x>0

and similarly

£ (S5Az) =

*+Zw7 a;T

a;x<0

yields for both i € {1, 2} separately that
d. | () _ @ ()
Ve € R%: | fi7(Az) — f1,(SAz)| < ef” (Ax),

each with probability at least 1 — §.

Now, by a union bound, and using the triangle inequality
we can put all three approximations together, which yields

]f(Ax) ~ fu(SAz)

0 (Az) + £ (Ax) - 27” + fo(Az)
—fLa(SAx) = [7),(SAZ) + — — fo.u(SAx)

< |V (Az) - s (S A) | + | 1P (42) = 12 (S 42)|
+ | f2(Az) — fo,,(SAz)|

<e (A1) + 117 (Az) + fo(AD))
< ef(Az) + 25% < 3ef(Ax).

with probability at least 1 — 36. We conclude the proof by
rescaling ¢, and 4.

As a final remark, previous work aimed at approximating
the coordinate-wise ReLU function f(Ax) by bounding
the error additively to within an ¢ fraction of the ¢; norm
and then using a rescaled ¢’ = ¢/ to relate the ¢; norm
back to the ReLU function.

Since the dependence on ¢ is typically quadratic, this ap-
proach is prone to a p? factor in the final sample size. Our
direct approximation of the ReLU function handled via The-
orem 1.5 requires oversampling by only ul(p ), which results

in a linear ¢ dependence for logistic regression as well.

4. Conclusion and open directions

In this paper, we resolve the sample complexity of /,
subspace embedding via ¢, sensitivity sampling for all
p € [1,2].

Specifically, our work establishes new Q(d?~?/2) lower
bounds against pure ¢, leverage score sampling, showing
that upper bounds implied by previous work of Chen &
Derezinski (2021) are tight in the worst case up to polyloga-
rithmic factors.

By generalizing the approach of Woodruff & Yasuda (2023c¢)
to deal with weighted norms and augmenting ¢, sampling
probabilities with {5 leverage scores, our work strength-
ens previous upper bounds of Chen & Derezinski (2021);
Woodruff & Yasuda (2023c) for all p € [1,2] to linear
O(e72(&™) + d)) sample complexity, matching known
Q(d/<?) lower bounds by Li et al. (2021) in the worst case.

In particular, this resolves an open question of Woodruff &
Yasuda (2023c¢) in the affirmative for p € [1, 2] and brings
the conceptually and computationally simple sensitivity sub-
sampling approach into the regime that was previously only
known to be possible using Lewis weights (Cohen & Peng,
2015), or other alternatives (Jambulapati et al., 2023).

As an application of our results, we also obtain the first
fully linear O(e~2ud) bound for approximating logis-
tic regression, obtained via a special treatment of the p-
generalization of the ReLLU function, and improving over
a previous O(s~22d) bound (Mai et al., 2021) as well as
over O(e~2ud®) bounds with ¢ > 1. Our p-generalization
of the ReL.U function suggests similar improvements for p-
generalized probit regression (Munteanu et al., 2022), which
we leave as an open problem.

We note that in the case of p > 2, our generalization does not
yield an improvement over the previous bounds of Woodruff
& Yasuda (2023c). Therefore, obtaining O(s~2(&®) +
d)) bounds or any improvement towards that goal remains
an important open problem for future research. Further,
we hope that our methods will help to improve sensitivity
sampling bounds for other, more general loss functions, and
distance based loss functions beyond /;, norms.
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A. Setting

We are given some dataset consisting of n points a; € R? for i € [n] where d < n. We set A € R"*9 to be the matrix with
rows a;. Further we are given a possibly weighted function f,,(v) = Y"1 w;h(a;z) for some function h : R — Rx that

measures the contribution of each point. We drop the subscript if the weights are uniformly w; = 1 for all i € [n]

Specifically, we consider in this paper h(r) = |r|P and h(r) = max{0,r}? for p € [1,00). We will also extend the latter
case for p = 1 to logistic regression h(r) = In(1 + exp(r)).

Our goal is to show that when sampling with probability proportional to a mixture of the £,,-leverage scores, the ¢o-leverage
scores and 1/n, then with a sample of m < n elements we can guarantee with failure probability at most § that it holds that

sup,cga | f(Ar) — fu(SAz)| < ef(Ax), )

where S € {0,1}™*™ is a sampling matrix with exactly one non-zero entry in each row such that S A extracts m rows out
of n from the data matrix A, see Definition C.6.

We first prove a lower bound against pure ¢, leverage score sampling. The remainder is dedicated to proving our main
results, namely optimal upper bounds for ¢, sensitivity sampling with ¢, augmentation.

B. Lower bound against pure /, leverage score sampling

Theorem B.1. There exists a matrix A € R™*24, for sufficiently large m >> 2d, such that if we sample each row i € [n]

with probability p; := min{1, klgp )} for some k € N, then with high probability, the £, subspace embedding guarantee (see
Equation (5)) does not hold unless k = Q(d?>~7/? /(log d)P/?).

Proof. Theorem 1.6 of (Woodruff & Yasuda, 2023c) implies the existence of an n x d matrix A; of full-rank d, where the
dimensions n > d are sufficiently large and A, has total £, sensitivity O((d log d)?/?).

Let As be an n’ x d matrix, where n’ > n is divisible by d, that consists of the identity matrix stacked n’/d times. Note,
that it has total £,, sensitivity d by construction. We let m = n + n’.

Ay

We combine the two matrices to get A = { 0 ;1) } . Note that by construction, A € R™*2? has full rank 2d and its total
2

¢, sensitivity is O((dlog d)?/?) +d > d.

Obtaining an /,, subspace embedding for A requires to preserve the rank, which requires at least d rows from each matrix,
Aj and As,, to be sampled.

Sampling via pure ¢, scores as defined in the theorem, the probability to hit a row from A; is bounded above by
#(dlog d)P/? /d for some absolute constant .
2—p/2

Thus, if we sample less than W

rows of A, the expected number of rows that we collect from A; is bounded by

d>=r2 g(dlogd)P/?
4k(log d)r/2 d

= d/d.

By a standard application of Chernoff’s bound, our sample will thus comprise less than d/2 < d rows from A; with high
probability, implying that the subsample is rank deficient.

This proves an Q(d?~?/2/(log d)P/?) lower bound against £, subspace embeddings via pure £, leverage score sampling. [J

C. Preliminaries
C.1. Covering numbers

Covering numbers are the minimum numbers to cover one shape or body using multiple (possibly overlapping) copies of
another shape or body. A prominent example is the minimum number of Euclidean balls of radius 1/2 to cover the unit
radius Euclidean ball.

12
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More generally, if the second body is an e-ball with respect to a certain metric then the covering number corresponds to the
minimum size of an e-net.

Given two convex bodies 7, K C R, we define the covering number E(T, K) by

E(T,K) = infyen{3X SR T C | 2+ K}
rzeX

where © + K = {y = ¢ + 2z | z € K} denotes the Minkowski sum.

Further, given a metric dx and ¢ > 0, we define the ball of radius ¢, denoted Bx (), by

Bx(t) = {z € R? | dx(0,2) < t}.

Further we define F (T, dx,t) to be the minimum cardinality of any ¢-net of T with respect to d x, formally
E(T,dx,t) = inf{|N|| N C T, forany z € T there exists z’ € N with dx (z,z") <t}

If for any 2’, x € T it holds that dx (z,z") < dx/(0,x — 2') then it holds that E(T, dx,t) < E(T, Bx/(t)).

Given ¢ > 0 we say that N C R? is an e-net of T" with respect to dx if for any point 2 € T there exists a point y € N such
that dx (x,y) < . In particular, it holds for any e-net N that E(T,dx,&) < |N]|.

Dual Sudakov Minoration The following result will help us bounding covering numbers for the case where 7' is the
Euclidean ball.

Definition C.1 (Lévy mean). Let ||-||  be a norm. Then, the Lévy mean of ||| y is defined as

My — EgNN(OJd)”g”X.
EgNN(O,Id) ||g||2

Bounds on the Lévy mean imply bounds for covering the Euclidean ball by ||-|| -balls using the following result:

Theorem C.2 (Dual Sudakov minoration, Proposition 4.2 of Bourgain et al., 1989). Let ||-|| - be a norm, and let B C R?
denote the Euclidean unit ball in d dimensions. Then,

M

C.2. Dudleys theorem

The following moment bound follows from the so-called Dudley’s theorem and is one of the main tools we use in our
analysis:

Lemma C.3 (Woodruff & Yasuda, 2023c, slightly modified). Let (X;)icr be a Gaussian process with pseudo-metric
dx (s, t) = || Xs — X¢ll, = VE(Xs — Xt)2 Further let diam(T') = sup{dx(s,t) : s,t € T} < D be a bound on the
diameter of dx on T and [~ \/log E(T,dx,u) du < & be a bound on the entropy. Then, there is a constant C = O(1)
such that for

A = Esup,cr Xt

it holds that
E[IA]] < (26)(€/D) + O(VID).

The only modification is that we consider a more general A than Woodruff & Yasuda (2023c). However, we stress that their
proof remains unchanged.

The moment bound can be used for a suitably large choice of [ to obtain low failure probability bounds using Markov’s
inequality. The moment parameter [ has two functions: first, it allows us to remove the dependence on the term (£/D),
more precisely to replace it by 2 which holds whenever [ > log, (€ /D). Second, by choosing [ > log(§~1) we can bound
the failure probability by § while having only an additive log(6~) in the sample size. The task then reduces to obtaining
best possible bounds for the diameter D and the entropy £ to allow a small sample size.

13
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C.3. Definitions

Letp € [1,00] and b : R\ {0} — R>( be either the function with h(y) = |r|P or h(y) = max{r, 0}?. Further given a data
set A € R™*“ consisting of rows ay, ..., a, € R and a weight vector w € RZ, and = € R we set

fw(Azx) = Z w;h(a;z).

Definition C.4 (u-complex,Munteanu et al., 2018; 2022, slightly modified). Given a data set A € R™*4 we define the
parameter y as
| Azl | Az||p

M(A):Sup Azl p= — = SupP||Az||,= )
14l =t (A) 14l =L (A) +
where (Az)™", and (Ax)~ are the vectors comprising only the positive resp. negative entries of Az and all others set to 0.
Definition C.5 (¢,-leverage scores). Given a data set A € R"*? we define the i-th £, leverage score of A by

() _ |a;z|P
L7 = SUPzer\{0} m-

Definition C.6 (sampling). For i € [n] let p; € (0, 1]. Then sampling with probability p; is the following concept: We
sample point a; with probability p; and set its weight to w; = 1/p;. This sampling process can also be described using a
matrix S € {0,1}™*" where m is the number of sampled elements and .S;; = 1 if and only if j = j(¢) € [n] is the i-th
sample. The weight vector w € RY, is then defined by w; = wj(;). We slightly overload the notation and identify with .S
either the sampling matrix or the set of sampled indices.

Note that, different to most previous work, we do not put the weights into the matrix S.
The following definition extends norms to work with (auxiliary) weights.

Definition C.7 (weighted norms). Given a vector v € R™, p € [1, 00) and weights w € Rgl, we let

n 1/p
w,p = (Z ’wil’Ui|p> .
=1

[[o]

For the /., norm, we also let

. 1
ol oo = Jim [[olhep = maxfoi]  and ol oep = max v,

D. Outline of the analysis

The proof consists of several main steps, where the goal is to apply Lemma C.3 to bound the deviation of the weighted
subsample from the original function:

1) First, we show that the deviation of the weighted subsample from the original function can be bounded by a Gaussian
process.

2) We give a bound on the diameter of the Gaussian process of step 1).

3) To bound the entropy, we first generalize some of the theory presented in (Woodruff & Yasuda, 2023c) to cope with
auxiliary weights.

4) Using the results of 2) and 3), we are able to bound the entropy of the Gaussian process of step 1).

5) We then put everything together and proceed by proving the main theorem.

14
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E. Bounding by a Gaussian process

We will analyze the following term:
ESUp(ag)-1 | fu(SAZ) — f(Az)[* ®)

for some integer £ > 1. Since both functions h(r) = |r|? and h(r) = max{0, r}* are absolutely homogeneous, and we
are interested in a relative error approximation, it suffices to consider points z € R? with f(Az) = 1. Towards applying
Lemma C.3, we first bound above term by a Gaussian process:

Lemma E.1. For ¢ > 1 it holds that
¢
Esupf(Aa:)zl | fuw(SAz) — (A$)|£ (2m) ik E bqu(Agc) 1

> giwih(a;z)

€S

where g; are independent standard Gaussians.

Proof. We first note that |c + +|* is a convex function for any ¢ € R and the sup over convex functions is again convex. Thus
by applying Jensen’s inequality twice, we have that

Esup, (an=1 | Fu(SAz) = f(A2)|" = Bsup;(ag -y [ fu(SA2) — f(Az) + 0
= Esup (401 | fu(SAT) = f(Az) + E(f(Az) - fur (S'Ax))["
< Esup;(ano1 Blfu(SAT) — f(Ax) + (f(Az) — fur (5" A))|
< B, 5wy (an)— | fu(SAZ) = fur (S"A)]',

where S, w’ are a second realization of our sampling matrix, and the corresponding weights.

The last term is bounded by

£, SUD f(4g)=1 | fuw (SAZ) — fur (9 Az)[" = E ,SUD f(Az)=1

sz a; T —Zwih(aix)

€S €S’

Z o;wih(a;x)

i€SUS’

1

< SEJ SUD f(Az)=1

where o; € {—1, 1} are uniform random signs indicating whether ¢ are sampled by .S or S’. Terms that are sampled by both
cancel and can thus only decrease the expected value. We may thus assume that no index is sampled in both copies S, S’.
Further note that two copies of the same process can at most increase the expected value by a factor of two. Thus, we get that

25 o;w;h(a;x)

i€S

L L

ESUpf(Ax 1 | fu(SAz) — f(Az)|* <ESUPf(Aa:

=2'E SUP f(Az)=1 Zaiwih(aix)
5o i€s

Finally, note that

Vi

2f E S SUDf(Ax)=1 (27r)€/ E supf Az)=

Z o;w;h(a;x)

€S

§ glwl a ‘r )

€S

where g; are independent standard Gaussians, using a comparison between Rademacher and Gaussian variables (see, e.g.,
Lemma 4.5, and Equation 4.8 of Ledoux & Talagrand, 1991). O

Given a realization S we set Gg := 1 + Sup f(ay)=1 | fu (SAz) — f(Az)|. Then, we have that sup ;(4,)—1 [fuw(SAz) —
f(Ax)| = Gg — 1. We thus get the following corollary

15
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Corollary E.2. For ¢ > 1 it holds that

¢
E(Gs - )" < (2m)"/? E supjs(an=

> giwih(aix)

€S

Our goal is now to bound the right hand side of Corollary E.2 using Lemma C.3. To this end, we will dedicate the following
sections to bounding the diameter and the entropy of the Gaussian process (27)¢/? Eg , sup Faz)=1 | 2Zies giwih(aix) I°.

F. Analyzing the Gaussian pseudo metric

In the following sections we consider a fixed realization .S. We set
G =G5 =1+5upsag=1 |fuw(SAT) — f(AZ)| > suppaz)=1 fuw(SAT) ©)

and for 7,7y’ € R™ we define

1/2

2
a X / = E sz 7 E glwl
(y7 y ) NN( WL) < g y yz >

i€S
Ty = {z € RY| f(Az) = 1} C {w € RY | | Asll? < i}
and 0 = max; wilgp). Further we set Ts = SA(Ta) ={y e R™ |y = SAx,x € Ty}

F.1. Bounding the diameter

Before bounding the diameter we prove the following lemma:
Lemma F.1. Ifp € (0,2] for any r,r’" € R holds that

/2 = P72 < e =o',

and
| max{0, r}7/2 — max{0,'}*/?| < | max{0, r} — max{0,'}[P/2.

Proof. Let0 < a < b. For p € (0, 2] note that p/2 — 1 < 0, and in the following calculation ¢ > ¢ — a. We thus have that

b b
w2 — qp/? = / (p/2)t?/>~ 1 dt < /

a

b—a
0/ =ap = [ 2 i = (b

Assuming without loss of generality that |r| > |r’|, we can apply this followed by a triangle inequality to get
P2 = 112 < (el = )P/2 < I =P,
Similarly, if r, 7’ > 0, we have that
| max{0, r}/2 — max{0, ' }?/2| = |r[P/2 — |¢#'|P/2 < |r — #'|P/? = | max{0,r} — max{0,r'}P/?
or, if r < 0 or ' < 0 holds, then
| max{0, 7}?/2 — max{0, 7' }*/2| = max{0, r,7'}/? < | max{0,r} — max{0, r'}[?/2,

O

The following lemma bounds dx by the weighted infinity norm for h(r) = |r|P. It allows us to deduce a bound on the
diameter and we will later need it to bound the entropy as well.

16
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Lemma F.2. Letp € [1,2] and let h(r) = |r|P. For any y,y" € R™ it holds that

dx(y,y") < C(fu®) + fo @Dy = ¥ 15 0op) > (10)

Further we have that
dx (¥,0) < (fu@)IYI15 00 p)"- (11)

Proof. First note that since E(g;g;) = 1,=; we have that

dx(y.y') = 3 wd(hly:) - h(y})

€S
Thus we have that
dx (y,9')* =Y wi(h(y:) — h(y)))?
i=1

m

= wa(h(w)”2 = h(y) ) (h(ya) '/ + hly)'?)?

LemmaF.1

<SS Wiy — P (h(ya) Y + Ry
=1

<y =1 ey S wi2(h(y:) + h(y)
i=1

<20y = Yl o1 /p(fuo(¥) + fuly)-

For the second part of the lemma note that
dx(y,0)% = w?(h(y:) — h(0))
i=1

= > wih(y:)® <> wilyilPwil(y;) < fo@)YIE oo pe
=1 =1

We will now move our attention to h(r) = max{0, r}?.

Lemma F.3. Letp € [1,2] and let h(r) = max{0,r}?. Foranyy,y € R™, let (y)* = (max{0, y;});-, denote the vector
that contains only the non-negative entries of y and all others are set to 0. Then, it holds that

dx(y,y) < 2(fo®) + Fo@NIW)T = @) 00p) > (12)

Further we have that
dx (y,0) < (Fo )T 00 ). (13)

Proof. First note that since E(g;g;) = 1,=; we have that

dx(y,y)” =D wi(h(y:) — h(y;))*-

€S

Thus we have that

17
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=Y wi(h(y:)"? = h(y)'/*)? (h(ya) "/ + h(y})1/2)°
i=1
Lemma F.1 ¢
<) wi(|max{y;, 0} — max{y;, 0}[P/*)*(h(y:)"/* + h(y;)"/?)?

=1

<) = @ oy D wi2(h(ys) + h(y))))
i=1

<20 = W), o1/ fuy) + fuy)):

For the second part of the lemma note that
dx(y,0)” = wi(h(y:) — h(0))
i=1

=Y wih(y:)? <Y wimax{0,y; Y wih(ys) < fu @))% .p
i=1 i=1

We thus conclude the following bound on the diameter.
Lemma F4. Let p € [1,2] It holds that diam(Ts) < 4(Go)'/? where 0 = sup p(4py—; | SAZ||?, o

Proof. Lety,y’ € Ts. First note that there exist z, z’ € T4 with y = SAx and iy’ = S Az’. We thus have by Equation (9)
that f,,(y) < G.

Next note that
||(y)+‘|fu,oo,p < Hy”ﬁ),oo,p < Supf(Az)ZIHSAx”pw,oo,p =0.

Similarly, we have that f,,(y") < G and ||(y/) "2 < 0. By Lemma F.2 and using the triangle inequality we have that

w,o0,p —

dx (y,9") < (fw(®) + fu )y —¥'] )12 < (8Go)'? < 4(Go)' /.

p
w,o0,p

F.2. Bounds on covering numbers

Next, we aim to bound the entropy. To this end, we first need to bound the log of the covering numbers log E (T, dx, t).
We will use two bounds, one for small ¢ with a small dependence on ¢t~ ! and a different bound for larger ¢ with larger
dependence on ¢~! but smaller dependence on d. For bounding the covering numbers we will use an approach similar to
Woodruff & Yasuda (2023c). Given a Matrix A’ € R™*< a weight vector w € R™ and ¢ > 1, we set BY := Bl (A’) =
{w € R ||| A'z]u, < 1).

We will start with the following simple lemma that helps to gain a better understanding of covering numbers:

LemmaF.5. Let X CR" with0 € X andr € Rsg and let rX = {rx | x € X}. Further let § > 1 and dx be a metric.
Then it holds that
log B(rX,d%,t) =log BE(X,r%d%,t) = log B(X,dx, (t/r)"/?).

Further; let dx be a metric with d’y (y,0) > dx (y,0) for all y € R%. Then it holds that

log E(X,dx,t) <log E(X,dx,t).

Proof. The first equality follows by homogeneity. For the second, notice that

{x e R" | 19dx(0,2)° <t} = {w € R | dx(0,z) < (t/r)"/?}.

18
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For the inequality, observe that
{z € R" | dx(0,z) <t} D {xr e R" | d'x(0,z) < t}.
Thus, we need more ¢-balls with respect to norm d’y sets to cover X than we need ¢-balls with respect to d x and consequently

log E(X,dx,t) <log E(X,d,t). O

We will now bound the number of g-balls we need to cover the Euclidean ball for ¢ > 2.
We note that since E . xr0,7,)l19l, = O(v/d), Theorem C.2 implies

(Bgno,10)llgll x)?

IOgE(anuth)SO(l) 12

We thus proceed with a bound on the enumerator:
2
Lemma F.6. Let q > 2 and let A’ € R™*% and w € RY,. Let 7 > max(™ | w;||e] A’||,. Then,

E A <mYi /g 7.
B Al e

Proof. We have for each row a}, ¢ € [n] that ag is distributed as a Gaussian random variable with zero mean and standard

deviation ||a||2. By a known bound for their ¢-th absolute moment, and applying the known upper bound on Stirling’s
. . x .

approximation I'(z + 1) < v/emz (£)", we obtain

202D (137)

wilaig|? = w; -

E
g~N(0,14) VT
1

94/2 a—1(q—1\" |,
Swi'%' er— %% [laill3
‘17*14',
_ — 2
< w292 . 5t <‘121> |14
q—2

q
wi-e 2 (g =1)% - [lag|3

<w; - ¢ |aj]§.

13

[N

A

Then by Jensen’s inequality and linearity of expectation, we get

1/q
E Agllowq < E Alglld
9~N(0,Id)” Olea = <9NN(O,Id)| g|w’q>

m 1/‘1
= (Z wig!? - ||a;g>
=1

1/q
< (m- g maxiy willal]3)

/q”a/

1
<ml/7.g'/? - max;’y w; ill2

=m! /g T.

By combining the above calculation with Theorem C.2, we obtain the following bound.

Corollary F.7. Let 2 < ¢ < oo and let A’ € R™*? be orthonormal with respect to the weighted {5 norm. Let T >
maxj”, wiHeZ-TA’H;. Then,

m2/ag .
log E(BE(A'),[u.q:t) < O01) =5
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Proof. Since A’ is orthonormal with respect to the weighted £ norm, B2 (A’) = B2 is isometric to the Euclidean ball in d

dimensions, and thus Theorem C.2 applies. O
We also get a similar result for ¢ = co. To this end it suffices to apply Corollary F.7 with ¢ = O(logn).
Corollary F.8. Let A’ € R™*? be orthonormal with respect to the weighted {5 norm. Let 7 > max;” ; w; HeZTA’ H; Then,

(logm) -7
tog (B2, | e, 1) < O 1B LT,
Proof. We take a BY, cover, for ¢ = 2logm, of B2 (A’) whose size is bounded in Corollary F.7 by at most

log(m) - T
t2

2/q, . 2¢1 .
m qT:CGOg(m)TgO(l)
12 2

for an absolute constant C'. Now we replace every g-ball with an co-ball with the same center and radius ¢. Note that for any
y € R™ we have that [|y[|, < |[y|[,- This implies that Bf, C By for any fixed radius ¢. By this subset relation, the set of

oo-balls is a B cover of B2 (A’) of the same size. O

By interpolation, we can improve the bound in Corollary F.7:

Lemma F9. Let 2 < r < oo and let A’ € R™*? be orthonormal with respect to the weighted {5 norm, for weights
w € RYy. Let 7 > max}; wiHeZ-TA’H;. Let t—1 < poly(m). Then,

1

2 T
IOg E(Bw, Bwa t) < O(l) (t/2)2r/(r—2) '

( ! 10gd+logm)7
r—2

Proof. Letq > r,and let 0 < 0 < 1 satisfy

0

.
We define a measure v : P([n]) — Rxo by v(T') = >, w; for T' C [n]. Then by Holder’s inequality, we have for any
y € R™ that

m 1r
llly, = (Z wily ()"0 |y(i)|w>
=1

1/r
- ( /[ IO 2yl du(z‘))

(1—-6)/2 0/q
|2 i N du(i
< (/[n]|y(z)| dv(z)) (/[n]y(Z) d ())

m 1=0)/2 / 1o 0/4
. . 1-6 0
= (Z wily(@)|2> (Z wily(@)|q> = 1Yl 1910,
i=1 i=1

For any y € B2 we have that ||y||,,2 < 1 and thus

—6 0 0 0
w,r S Hy||111}72 ||y||w7q S ||y“u1,q = Hy”w,q

lyl

so by Lemma E.5 and Corollary F.7

m2/iq. T

r 0
log E(B}, By, t) <log E(B3, |l.IIy, . ) < log E(BS, BY, ') < O(1) 1270

Now, we have
_q—=2 2r

q r—2
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so by taking ¢ = -2 log m, we have that m?/9 = exp(mnT(m)) = O(1) and
t2/0 — t(TQ_T2 logm—2)/logm _ t2r/(r—2)/t2/ log(m) _ @(1)(t/2)2r/(r—2)
since t~2/198(m) = poly(m)?/19e(m) = ©(1), so we conclude our claim. O

Using Lemma F.9, we obtain the following analogue of Corollary F.7 for p < 2.

Lemma F.10. Let 1 < p < 2 and let A’ € R™*% be orthonormal with respect to the weighted {5 norm. Let T >
maxi™, wiHeZTA/Hz and t > 1/ poly(d). Then,

1

tpP

log d
( o8 +logm)7'.
2—-p

Further if2 —p < ﬁ then we have that

(logm) - 7

log E(By,, || m

w7ooat) = 0(1)

Proof. In order to bound a covering of B2 by B2°, we first cover B, by B2, and then use Corollary F.8 to cover B by
B

We will first bound E (B2, B2, t) using Lemma F.9. For each k > 0, let £, C B, be a maximal subset of B?, of minimum
size such that for every pair of distinct y,y’ € &, ||y — y'[|,, o > 8"¢, and for 8¢ > 1 we define & := {0} . Note that

Ex| = E(BL, B2, 8").

Since for any point in B2 and thus in particular for any point in &1 there exists a point in & by averaging, for each k,
there exists y*) € &, such that if

Fi={yeutly—yOllus <841},

then
Rl s I8 _ BBy BL.8)
"= 6| T E(BL, B2, s8R L)

We now use this observation to construct an £,/-packing of B2, where p’ is the Holder conjugate of p. Let

1
Ok = {8k+1t(yy(k)) ty € fk}-

Then, G C B2 and since for y,y’ € Fy it holds that ||y — ¥ |lwp < [[Yllwyp + 1¥¥|lwp < 2 we also have that
G C BE -2/8F1t. Further since Fy, C & it holds that ||y — y/||.2 > 1/8 for every distinct y,y’ € G. Then by Hélder’s
inequality,

1 2 4
@ Sy =92 <y =y lwplly =9l < Uyl + 1910 My =Yl < geggly = 'l

SO |y =4l =2 8%=2¢ which implies that the sets S, = {z € Bz | ||z Yl < 8¥=2t} and S,y = {z €

Bolllz =yl < 8%=2¢} are disjoint for any different y,7’ € Gi.. Thus any maximal subset S C R such that for each

distinct y, v’ € &, |y — ¥/l > 8"~ %t must have at least one point in .S, for any y € G. Consequently

w,p
log E(B2, B, ,8"72t) > log|Gx| = log| F| > log E(BY,, B2, 8"t) — log E(BY,, B2,8"1t). (14)

Using that
I (1-1/p)~" (1-1/p)" 1 P

P-2 (-1pt-2 (-1pt1-20-1/p) 2/p-1 2-p
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and summing over k gives

log E(BL, B, t) = Y log (B, By, 8"t) —log E(BY, By, 8"'t)

k>0
<> log B(B, BY 8" 21) (14)

k>0
<o ! P ogd sl L F9
>~ ( )(t/2)2p//(p,_2) . p, — 2 Og + Ogm T cmma r.
=0(1 ! P ogd+1
=O( )(t/2)2p/(2*p) g, legd +logm |

where we take p’/(p’ — 2) = 1 for p’ = co. Combining this with Lemma F.5 and Corollary F.8, we now bound

log B(BE, By, t) < log E(B, B;,, ') +log E(B(t'), By, t)
<log E(BL, B}, t') +log E(B},, By, t/t)

(logm) -7

(t/¢)?

1 P
<0(1) T . <2 — logd + log m>7' +0(1)
for any ¢'~! < poly(m). We choose # satisfying

1 - (t/)Z
(t')2p/(2=p) o2

which gives
t = ¢2/(2+2p/(2-p)) _ 42(2—-p)/4 _ 41-p/2 > $1/2

which implies that '~ < poly(m). Further we get that

2p/(2—p)

(t")2P/(2=p) — (t2) 72/ = ¢p
so we obtain a bound of ) .

For the final part of the lemma, first note that B,, C By and thus by Corollary F.8 and using that t=! = O(d®) we have that

10gE(B5, ”'Hw,oovt) < IOgE(B?m |H w,007t)
(logm) - 7
< O(UT
B (logm) - T
=0() tp . $2—p
logm) -7
= Ofexp(lon(d) /(2 — p)) 1T
Thus if 1/(2 — p) = Q(In(d)) then we have that log E(B, ||.[lw,00, t) = O(1)1EMT, O

To deal with very small ¢ we will need another lemma. We set B (4) = {z € R? | || Az||, < 1}, i.e., the case where the
weights are uniformly 1.

Lemma F.11. Forany 1 <r < q, any weight vector w € RY, and any t € R> it holds that
E(B{(A), B{(A),t) > E(B,,(A), Bj,(A), 1).
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Proof. Assume that for N C R™ it holds that for any point in y € B](A) there exists a point x € N such that ||z — y|, < t.
Given z € R" we define 2(9 € R™ by ml(-q) = —Zi— and we set N, = {z(? | z € N}. Now lety’ € B, (A). We define
w;

/e, y.. Recall that w; = 1/p; > 1, since any probabilities satisfy p; < 1. We thus have that

n n n
Iyl =" 1wl =" wl i <> wilyll” < 1
=1 =1 =1

since y' € B],(A). Thus y € BT (A) and there exists € N such that ||z — y||, < t. Notice that

yE}R"byyi:wil

|yi - $i|
wil/q

Yo T
1 1
wi/q wi/q

lyi — 2| =

Then we have that
n n
ly' = D)2, =S wily, — {010 =3 fy — @il < 19
=1 =1

and thus it holds that ||y’ — 2(9)||,, , < t and N,, is a suitable net proving that

E(B{(A), B{(A),t) = E(B,,(A), Bj,(A),1).

F.3. Bounding the entropy

Recall the original setting where A € R"*4, Ty = {z € R?| f(Az) = 1} and Ts = SA(T4), and dx(y,y')? =
> ies wi(h(y;) — h(y}))?. Further let m be the number of rows of S and thus also of A’ = SA.

Using the results from previous section we can deduce following bounds for the covering numbers of T's with respect to dx:
Lemma F.12. Let 1 < p < 2. Then for any t € (0, 1] it holds that

1) log E(Ts,dx,t) < O(d) log (Gf) ,

~G?r1
t2

2) log E(Ts,dx,t) < O(log(m)) - .
where T is the maximum weighted {s-leverage score of (SA,w) and v = ﬁ for2 —p > 1/In(d) and v = 1 for
2 —p<1/In(d).

Proof. By Lemma F2 and Lemma F.3 it holds for all y, 4’ € Ts that dx (y,') < (2(fuw(¥) + fo (' )y =¥/ |5y 00 p)*/? for
h(r) =|rlP and dx (y,") < 2(fu )+ fu WD) =) I 00,p) /2 for h(r) = max{r,0}”. Forany y,y' € BE,(A")
we thus have that dx (v, y’) < 2|jy — y’||ﬁ,/,go,p. We set S, , to be the matrix we get by replacing each 1 entry at column 4
with wil/p. For h(r) = |r|? it holds that T's = BE (A, G) C BP(Sy24,G) as

BE (A, G) = {y € range(A’) | Zwiyf < 1} - {y € range(A’) | Zw}myf < 1} = BP(Sy24,G)

since w; > 1. For h(r) = max{r, 0} it holds that {(y)" | y € Ts} C BE(A’,G) C BP(Sy 24, G) and by Lemma F.3 it
suffices to restrict to ()T in this case. Thus, rather than just covering the 1-ball of A’, we need to cover the G-ball which is
the same as covering the 1-ball with an adjusted é instead of ¢. Thus, we have by Lemma E.5 that
log B(Ts, dx ) < log E(BP(Sw2A), 2| |IF/%, . t/G)
= log E(B? (Su,24),2/|Sw,27 |2/ % t/G)

w,00)
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logE< P(Sy2A), B (Sy2A), <2tG)2/p>.

logE< P(Sy2A), B*(Sy2A), (22)2/,)).

Next, to prove the claimed inequalities, we combine these bounds with bounds for the covering number

E(BP(Sw24), By (Sw24),1).

For the first part of the lemma, it holds that log E(BY, B{®,t) < O(dlog Z*). To see this, take an orthonormal basis U
of Sy oA’ Then N = {—7U(ny,...nq)" | Vi € [d]: n; € N,n; < m} is at-net of B} with respect to the £o, norm.
By Lemma F.11 it holds that log E(B?, B2°,t) < log E(BY, B{°,t). Consequently we have that log E(Ts,dx,t) <
O(d) log (<).

The second bound follows immediately by combining above argumentation with Lemma F.10 as 7(S,, 2 4) = 7(SA,w). O

For bounding the entropy, we will slightly adapt the proof of Woodruff & Yasuda (2023c) and use their following lemma.
Lemma F.13 (Woodruff & Yasuda, 2023c). Let 0 < X < 1. Then,

/OA \/@dt = A/log(1/X) + ? erfc(+/log(1/2)) < )\( log(1/A) + \/2%>

Finally we are ready to bound the entropy:
Lemma F.14. Let 1 < p < 2 and let SA’ € R™*? be orthonormal with respect to the weighted {5 norm. Let T >

2
max?_, ||l S A’

H2 and let ¢ = sup;c g ,ers Wilyi|P. Then if T € Q(poly(1/d)),

o d
/ Vieg E(Ts,dx,t) dt < O(fyl/2G7'1/2)(logm)l/2 log il
0 T
where v = 2%})]‘0;’2 —p>1/In(d) and vy =1 for2 —p < 1/1In(d).

Proof. Note that it suffices to integrate the entropy integral to diam(7s) rather than oo, since log F(Ts, dx,t) = 0 for
t > diam(Ts) and recall that the diameter is at most 4(Go)'/? by Lemma F.4, and since p > 1.

For small radii less than A for a parameter A to be chosen, we use the first bound of Lemma F.12, i.e.
G
log E(Ts, dx, t) < O(d) log ( Zn)

so by using Lemma F.13 we get that

/ o BT dx 1) di = / "ot og (Gtm) dt < A0 Tog(Gm) + /O [ A\/g at

< AV/O(d) log(Gm) +\f< \/log \/;)\)

< O(\)y/dlog GTm
On the other hand, for radii larger than ), we use the the second bound of Lemma F.12, which gives
yG?1
log E(TSa dx, t) < O(lOg m) ’ 2
so the entropy integral gives a bound of
4(Go)/? 1 4(Go)l/2
0(1) [(log m)vGQT] 1/2 / . dt = O(1) [(log m)fyGQT] 1/2 log %
A

We choose A = /G?7/d = Q(poly(1/d)), which yields the claimed conclusion. O
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G. Proof of the main theorem

Theorem G.1. Let 3/10 > ¢,6 > 0, p € [1,2] and let f(Az) = Y"1, h(a;z) where h(r) = |r|P or h(r) = max{r,0}?.
If o = O leeldn log(0"1)/e) 1n2(d)+ln(5_l)) and for all i € [n] it holds that p; > min{l,a(ulip) +1P 4 Ly

B -

Then with failure probability at most § it holds that
Vo € RY: |fo(SAz) — f(Az)| < ef (Ax)

and the number m of samples is bounded by

d
m = O(dua) = O (;; (vlog(dulog(6")/e) In*(d) + ln(é_l))>
where S and w are constructed as in Definition C.6 (this corresponds to sampling point i with probability p; and setting

w; = 1/pi), w=1ifh(r) = |r|P and p = p(A) if h(r) = max{r,0}? and v = ﬁforZ —p>1/1n(d) and v = 1 for
2 —p <1/In(d).

Proof. First, without loss of generality we assume that for any ¢ € [n] we have p; < 1.

Second, note that since p; > 0 for all i we have for any x € R that E(f,,(SAz)) = f(Az).
()

Third, without loss of generality we assume that p; = min{1, a(ul;"’ + 152) + %)} since increasing p; can only reduce the

failure probability for obtaining the same approximation bound.

By definition we have that o = O() where I = O(vlog(dulog(671)/e) In?(d) + In(6~1)). Assume the constants are
large enough.

We want to bound the number of samples m. To this end, we define the random variable X; = 1if i € S and X; =0
otherwise. Note that X; is a Bernoulli random variable and using that the sum of sensitivities is bounded by d for all p < 2
and equal to d for p = 2 (cf. Woodruff & Yasuda, 2023c), we get that

E (ZX) = Zn:pi —a (1 + imﬁp) + il?) =a (1 + iul?’ +d> < 3aud,
1=1 =1 =1 =1 1=1

and similarly, it also holds that E (3" | X;) > ad.
An application of Chernoff bounds yields

m:iXi §2'E<iXi> < 6aud
i=1 i=1

with failure probability at most 2exp (—E(X"""_; X;)/3) < 2exp(—ad/3) < 4.

We proceed with proving the correctness of our claim: by Corollary E.2 we have that
¢

Zgiwih(aix)

Esupy(an)— | fu(SAT) = f(AD)|" = B(Gs = 1) < (2m)/? B sup (a1
' ieS

For fixed S we set A := sup (4,)—1 |>ies giwih(a;z)| . We bound this quantity by Lemma C.3 to get

B A1 < (28)'(€/D) + O(VIDY

In the following we use the results of the previous sections to bound the entropy £ and the diameter D. To this end, we
determine the parameters 7 = SUP||s 4z, ,=1,icS wila;x|? and o = SUD f(Ag)=1,ic[n] Wilaiz|P.

Taking m > O(d + log(1/6)) samples with probability p; > ZZ@) preserves the {5 norm up to a factor 1/2 with failure
probability at most § (Mahoney, 2011). We thus have that

_ ]2
T = SUD||SAz||,,0=1,i€8 wila;x|
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_ _wilagz|?
= SUP||5Az||y 2=1,icS ”51436”3172

4wi|aiz|2

< SUD|5 Az, 0=1,i€8 |Az||3

<s M —4 )
>~ UPHAmHz:l,ie[n] ||A$H% = 4maxw;

12,
i€[n] ¢

()

%

1 =1

Now since al;” < p; < 1 we have that w;l; )/pi < 1/a and thus 7 < 4/«. Similarly, since p; < 1 we also have

that
Z(P) Z(P)
0 = maxsup _q wila;xP < max —— < max ——— < 1/a.

3

Thus, by Lemma F.14, using that o /7 < 1 and choosing the constants for « large enough, we have that the entropy is
bounded by

O(YY2Gr % (logm)/? log(d)) < O(vY2G(1/a) /2 (logm)/?log(d)) < Ge/8 := €
Thus, we get by Lemma F.4 a bound on the diameter of

4(Go)? < 8(G/a)? < G- = D.
(G0)/2 < 8(G/a) <G

Consequently, we get that

gNN%Jm)[IAll] < (26)'(¢/D) + O(VID)'
< (Ge/9)'(V1/4) + O(Ge/2)!
< (Ge/4)'2' + O(Ge/2)!
< Glels

Recall that Fs = sup(a,)—1 [ fu(SAx) — f(Ax)|. Thus, we get in expectation over the sample .S’ that
FL=(Gs —1)! <3'GLe!d = 31(1 + Fg)'els < 3lels + 3 FLE!

Rearranging the terms we get that
ESJFg — 3l Flel < 35

Dividing both sides of the inequality by (1 — 3'c!) and using that ¢ < 3/10 yields

3lels

m < 30l815.

EFl <
55—
Using Markov’s inequality we get that F’ é < 30'¢! with failure probability at most &.

30l
Pr(Fs > 30¢) = Pr(FL > 30'h) < =
I‘( S Z E) I‘( S = 5)— 3OZ€Z

To finish the proof, we recall that we need three events to hold: preserving the £ norm, the number of samples is m = O(ad)
and Fg < 30e. The total failure probability for these events to hold is at most § 4+ d + § = 36 by applying the union bound.
Rescaling 4 and € completes the proof. O
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H. Application to logistic regression

H.1. Sensitivity framework

We use the standard sensitivity framework (Langberg & Schulman, 2010) to handle a uniform sample. This requires first
some terminology for the VC-dimension.

Definition H.1. The range space for a set F is a pair R = (F,ranges) where ranges is a family of subsets of F.
The VC-dimension A(R) of MR is the size |G| of the largest subset G C F such that G is shattered by ranges, i.e.,
{GN R | R € ranges}| = 2/¢1.

Definition H.2. Let F be a finite set of functions mapping from R? to R>,. For every x € R? and r € R, let
ranger(z,7) = {f € F | f(z) > r}, and ranges(F) = {ranger(x,7) | * € R%,r € R5¢}, and Rr = (F,ranges(F))
be the range space induced by F.

Proposition H.3. (Feldman et al., 2020) Consider a family of functions F = {fi, ..., f,} mapping from R? to [0, 00)
and a vector of weights u € RZ. Lete,§ € (0,1/2). Let s; > ;. Let S =Y.' | s; > > | ¢; = Z. Given s; one can

compute in time O(|F|) a set R C F of
S 1
O <52 (A1n5+ln <6)>>

weighted functions such that with probability 1 — §, we have for all x € R simultaneously

S wifi(z) = Y wifix)| <e Y wifilx

fi€eF fi€R fieF

where each element of R is sampled i.i.d. with probability p; = % from F, w; = ss-rél denotes the weight of a function
J

fi € R that corresponds to f; € F, and where A is an upper bound on the VC-dimension of the range space R« induced
by F* obtained by defining F* to be the set of functions f; € F, where each function is scaled by - | RI

H.2. Sensitivity sampling for logistic regression

The logistic loss function is given by

f(Ax) = Z h(a;x)
i=1
where h(r) = In(1 + exp(r)). Since f does not satisfy our assumptions, we cannot apply our main theorem directly. Instead
we split f into two parts:

f(Ax) = Zln(l + exp(a;z)) Z In(1 4 exp(a;x)) + Z In(1 + exp(a;x))

=1 a;x<0 a; x>0
= Z In(1 + exp(a;x)) + Z In(exp(a;z)(exp(—a;z) + 1))
a;x<0 a; x>0
= Z In(1 4 exp(a;x)) + Z In(exp(—a;z) + 1) + a;x
a;z<0 a;z>0
:ZIH (1 + exp(—|a;z|)) Z a;T (15)
i=1 a;x>0

Using this split we show that sampling with probabilities p; = min{l,a(ulﬁl) + ll@) + ud/n))} where @ =

log® (udlog(6 1) /e)+In(6~*
O(g(” g(6~ ") /e)+In( ))

= preserves the logistic loss function for all z € R% up to a relative error of at most e.

Theorem H.4. Let A € R"*? be p-complex some oo >y > 1 and let €, € (0,1/2). Further assume that we sample with
probabilities p; > min{1, a(,ull(l) + l§2) + MTLd)}for a > O((log®(dulog(6—1) /e) + In(6~1)) /e2), where the number of
samples is

m=0 (i’g (log® (dpulog(671) /2) + log(él))>
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Then we have that
Vo € RY: | fo(SAz) — f(Az)| < ef(Ax)

with failure probability at most 6.

Proof. Note that by applying our main result given in Theorem G.1 for h(t) = max{0, ¢}, we get with failure probability at
most ¢/3 that

Vo e RY: Z a;r — Z wia;x| < e Z a;x.

a;x>0,1€[n] a;x>0,1€S a;x>0,1€[n]

This handles the second term in our split of Equation (15) within our framework.

Further consider for the first sum of Equation (15), the functions i : R>¢g — Rx>q, h(r) = In(1 + exp(—r)), f1(Az) =
% + Zamzo h(a;z) and f2(Ax) = ﬁ + ZQNKO h(—a;x).
Our goal is to apply Proposition H.3 to f; and fo.

We first note that (r) < h(0) = In(2) < 1and fi(Az), fo(Az) > 7 and thus the sensitivities are bounded for both
functions by (; < &. The total sensitivity is consequently bounded by O(p).

Next observe that the VC dimension of the range spaces of 1 = {h, : * — h(zx)} and F; = {h, : © — h(—zx)}
are bounded by d + 1 since h is an increasing function which allows to relate to the VC dimension of affine hyperplane
classifiers by a standard argument, (cf. Munteanu et al., 2018; 2021).

Further, applying a thresholding and rounding trick to the sensitivities (Munteanu et al., 2022), the VC dimension of the
weighted range spaces are bounded by O(d log(p/€)).

Since p; > & and m > Q(% - (dIn(u/c) In(pu) +1n(1/0)) we have by Proposition H.3 with failure probability at most 6,/3
| fw1(SAz) — f1(Ax)| < ef1(Ax).

Similarly with failure probability at most ¢/3 it holds that

[fw.2(SAT) — fa(Az)| < e fa(Az).

Now combining everything by triangle inequality, and using the union bound, we get with failure probability at most § that

|f(Az) — fu(SAz)|

= Y et fi(Ar) - Z +foAz) = 2= 3w — fui(SAZ) + % — fuw2(SAz) + %

a;x>0,i€[n] a;x>0,i€S
<| > am— Y wiaw|+|fAi(Az) — fua(SAz)| + |f2(Az) — fu2(SA)]
a;x>0,i€[n] a;x>0,1€S

<e Z a;z + f1(Ax) + f2(Ax)

a;x>0,i€[n]

< ef(Az) + 255 < 3cf(Ax).

The last inequality follows from the lower bound f(Axz) > 2 of Munteanu et al. (2021). Rescaling ¢ concludes the
proof. O

=
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