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A Theoretical analysis

In this section we give further details on the theoretical results presented in Section 4. We start by
giving the exact conditions needed for Theorem 4.2 to hold.

A.1 Full conditions for Theorem 4.2

In order to state Theorem 4.2, we define 6, as the unique value such that f(0) < f(6,) V0 € ©,
where f(-) = E,(fn(-)). If we split f(z;6) into two parts,

f@,0) = fV(2,0) + fP(x,0),
then we require that there exist constants eg, Lo, L1, Lo > 0 such that:

e Al: For all z, f(x, ) is differentiable and strongly concave in 6 with constant L.
e A2: Forall 0 < e < ¢pand [|0 — 6] <e,

|f®(,0)| < R(x)r(e)]|0 — bol1?,
where R(x), r(e) are positive functions, 7 is monotone increasing, lim._,o 7(e) = 0, and
1r(e0) [Ep(R(X)) +1] < Lo, E,(R(X)?) < oo,
e A3: For all ||0 — 6o|| < €,
F(00) = f(0) < Lallf — bol|*,  Vary(f(X360) — f(X30)) < L2l — 6o]>.
o Ad: infg_g <, To(0) > 0, and sup, mo(6) < o0.

Here, the functions R(z), r(¢) control the size of the “discarded part” f(?) locally around 6y; these

should be small to ensure that f(z,6) ~ f()(z,6) locally. Note also that when r(¢) < € as € — 0,
the result of Theorem 4.2 holds even if D is increasing such that D = o(log N).

A.2 Discussion on conditions of Theorems 4.1 to 4.3
In order for Theorem 4.1 to hold, we require that S is finite dimensional (say with dimension d),

where Sy is the vector space of functions on © spanned by {f(x,-); z € X'}. For this to hold, we
need to find a set of d basis functions for the space, even though X may be potentially uncountable.
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There are two settings in which we can clearly see that this holds. The first of these is when
f(xy,,0) =log p(x,|0) and we can write the likelihood as a d-dimensional exponential family. The
standard exponential family form gives us the desired basis for Sy. The second setting is when X is
in fact a finite set. If x € X’ can only take d values, then we can easily find a basis as before.

In the exponential family case, we can gain some more intuition on the behaviour of J(§). Consider
a full rank, d-dimensional exponential family with f,,(6) = log p(x,,|0). We can write

(fr = F)(0) = A0)T (B(X1) — Ey(B(X1))) — K (X1),

where X is the first observed data point (corresponding to the potential f1), B(-) is the (full rank)
sufficient statistic and A(0) is the natural parameter. & (X7) arises from the log-base density, and is
a function of X only. If there exists y such that R4 = [ A(6)A(6)7 du(6) has rank d, then

J() 25 inf - Pr({a, fi = Pregy > 0) > 0.

a€So;lall=1

We can see this as follows. Firstly, J(J) is monotonically increasing as d N — co. Hence, we can
interchange the limit with the infimum to see that

. P
lim J(0)= inf Pr (<a, fi— Doy > lim 2 )

ON—00 a€So;llal|=1

and limsn o0 % = 0. To see that this limit is strictly positive, note that the rank condition means

that Sp = span (A1(6), ..., Ag(0)). Thus,a € Sy <= a = VT A for some V. Choosing x such
that E,,(A) =0,

(@, fr= ey =V" (/A Tdu(9)> (B(X1) = Ep(B(X1))) = VI EL(A)K(X1)
=VTR4(B(X,) —E,(B(X1)))  using our choice of .
Thus
Pr ({a, fr = f)r2qu) 2 0) = Pr (VI Ra(B(X1) — Ep(B(X1))) 2 0).
Furthermore, [|a|| =1 <= VTR4V = 1. Since E, (VT Rs(B(X1) — E,(B(X1)))) =0,

Pr (VIRA(B(X1) —E,(B(X1))) >0) =0
< VTRA(B(X1) —E,(B(X1))) =0 almost surely.

However, this is impossible since both R4 and B are of full rank. Thus, VYV, Pr(V) =
Pr (VTRA(B(X1) — Ep(B(X1))) > 0) > 0. Now, if 3V}, such that Pr(V,,) — 0, the fact that
we are on the compact space ||a|| = 1 means that there exists a subsequence V,,, — Vi with
VI R4V, = 1. We would then have

VI RA(B(X1) —Ey(B(X1)) % VIRA(B(X1) — Ep(B(X1))),

where % indicates convergence in distribution. Then at the limit, Pr(V,) = 0, which we have shown
is impossible. Thus, we do indeed have that
li 0) =inf P .
61\;ng( ) =infPr(V) >0

In this case, we can set 0 = w(1/N), such that with probability > 1 — w(1/N), we indeed have that
min,ew,y KL(my||7) = 0 for M 2 dlog N.

In order for Theorem 4.2 to hold, we require additional smoothness and concavity conditions on
f(x,0). The smoothness conditions are satisfied if, for example, f(x;6) is C2 in 6, as discussed
in Section 4. For example, we can consider a logistic regression problem. Here, we are not in the
exponential family setting. However, the logistic regression log-likelihood is concave and C3 in 6.
Hence we can find (V) and £ via a second-order Taylor expansion. Finally, A4 is satisfied by any
prior that is strictly positive and finite, such as the Cauchy prior we use in our logistic regression
experiment.



However, the logistic log-likelihood is concave but not strictly concave. Thus A1l does not hold, and
our logistic regression experiment is not covered by the assumptions of Theorem 4.2. It is therefore
reassuring to see that our method obtains favourable empirical results in this experiment, and we
conjecture that the strong concavity condition is sufficient but not necessary. We leave the relaxing of
this condition to future work.

In the statement of Theorem 4.3, we suppose that 3 € € [0,1) and § > 0 such that for all w € W
| (G(w)+7I) " H(w)(1—w*)| < ellw—w*|+3, (18)
where w* = projy« (w) and W* C argmin,, ey KL(7my||7).

If we can show that

Vo € O, Zw fm (0 an (19)

m=1

then
H(w)(1 —w*) = Covy, [g, f1(1 — w*)]
=0. (20)
and so thus the assumption will hold with e = § = 0.

Theorem 4.1 tells us that 7+ (6) = 7(8) for almost all values of §. This implies that Eq. (19) also
holds for almost all values of 8, and so Eq. (20) holds. This means that the assumption in Theorem 4.3
does in fact hold with e = § = 0.

Thus, in any setting where the conditions of Theorem 4.1 hold (such as the two discussed above),
Theorem 4.3 holds as well. This reasoning also gives us some intuition into how we can generalise
this. Intuitively, we require that

Vo € O, Z w, fn (0 Z I3C, (21)

so that H (w)(1 — w*) = 0. Essentially, we see that the better the quality of the optimal coreset w*,
the tighter the bound we can find for Eq. (18). We conjecture that if 3 £ such that we can uniformly
bound

sup Zw .fm an = 7

0c®

then we can find € and ¢ such that Eq. (18) holds. We leave the theoretical examination of this claim
for future work.

B Proofs

In this section we give the full proofs of Theorems 4.1 to 4.3. The proofs of Theorems 4.1 and 4.2 are
quite technical, so in each case we give start by giving a roadmap of the proof ideas.

B.1 Proof of Theorem 4.1
Roadmap.
1. We start the proof by giving in Eq. (22) a sufficient condition for our desired result to hold.

Proving that this condition holds will be the target of the rest of the proof.

2. The next step is to show that this is indeed a sufficient condition. We do this by deriving the
form for the KL divergence found in Eq. (25).

3. We then proceed by lower bounding the probability that the quantity on the right side of
Eq. (22) lies within a ball of a given radius.

4. Next, we find a lower bound for the probability that we can get the left hand side of Eq. (22)
to be equal to any value within the same ball as above.



5. If the events introduced in 2. and 3. hold, then we will be able to satisfy our sufficient
condition Eq. (22). This implies that our desired result will also hold. Thus we can combine
the two relevant lower bounds detailed in 2. and 3. to get a lower bound on the probability
of our desired result holding.

6. Obtaining this final lower bound requires setting a condition on the coreset size M. We
conclude the proof by rewriting condition to make it more interpretable.

Proof. We select M indices uniformly at random from [N], corresponding to M potential functions
fn(0). Because the functions f,, are generated i.i.d. and the indices chosen uniformly, the particular
indices selected are unimportant for this proof; without loss of generality, we can assume the M
selected indices aren = 1,..., M.

Let ;1 be a probability measure such that Sy is the associated d dimensional subspace of L? () and let
M € [N]. In what follows, we assume that all norms and inner products are the welghted L?(u) norms

and inner products respectively, unless otherwise stated. Further, define fx (-) = Zn = F1C)/N.

We show below that with probability > 1 — 4, there exists v, - -- , vy > 0 with Z vm = 1 such
that
M N
Z(fm_f)vmzf]\f- (22)
m=1
For such a v = (vq,--- ,vnm), set w(v) = Nv (with the implicit convention that w(v); = 0 for

J > M). Our goal is to prove that KL(7,(,,)||m) = 0. We do this by starting with the form for the
KL divergence derived in the proof of Lemma 3 of Campbell and Beronov [1]:

KL((0)m) = 2(1 = w) "E [C(x(T)] (1 — w),

where:

« T ~ Beta(1, 2).

* 7(t) is the path defined by v(t) = (1 — t)w + t1 for t € [0, 1], coreset weights w € RY,
and unit vector 1 € RV,

* C(w) is the Fisher information metric Amari [2, p. 33,34] defined as:
C(w) == Covylf, f]
= Er, [(f = Ex, () (f = B, ()] -

Note that we have changed the notation from that of [1], to avoid a clash of notation with
terms already defined in our work.

Using the fact that the p.d.f. of a Beta(1, 2) distribution is given by fr(t) = 2(1 — t), we therefore
have that

KL (T (0 ||7) = 2(1 — w)™

E
=2u—wF{43u—ocwwm4u—w>
|

(23)



where E,,(,,; refers to taking expectations under 7, (,),;, the coreset posterior corresponding to
weights given by y(t) = (1 — ¢)w + ¢1. To be explicit:
et Zn fn+(17t) Zn W, fr 71-0(9)
,/T’w('u).t(a) = .
’ f@ @t Zn fnt(1-t) Zn, “’”f"7r0(0)d0

(24)

‘We now note that

and thus

tz.fn 1_t anfn—z.fn_ l_t Z(l_wn)fn
:an_ l_t fN_ZUm m—f

Thus, by substituting into Eq. (24), we can write E,,(,) ; as
o (B)eZn fn O =N A= N =30 v (fon =Pl (8)df
Jo X0 12O =N A=DFx =S v =Dy (6)df

Ew(v),t(h) =
Furthermore, substituting into Eq. (23) we have that
1 ~ — ~
KL(W'LU(U)HW) = 4N2/ (1 - t)Ew(v),t fN - va(fm - f) - Ew(v),t fN - va(f
0 m m

(25)
If we can prove Eq. (22), Eq. (25) would give us that KL(7, () ||7) = 0, thus completing the proof. Of

course, if Eq. (22) holds then the coreset and full posteriors are equal, so KL (7, (. ||) is trivially zero.

However, targeting this expression will also be helpful for the proof of Theorem 4.2. In order to prove

Eq. (22), first note that H-]?NHQL?(M) =E, (( Sulfa=1)) ) Withr2 = E, (E,([f1 — f]*)). we
have by Markov’s inequality that, V§ > 0,

~ 2 N§ 1 A\’
Pr (HfNH%?(M) > ;ﬁ;) < ﬁEp E,. <N > (f - f)) )

2
0 _
= Z:TEM Ep <]1/'Z(f"_f)>

m

Ly (s (1))

m
=J.

Defining ty = /% /(N0J), it is enough to show that, with high probability, the convex hull of

(fm — f),m € [M] contains the ball (in Sp) centered at 0 and with radius ¢y. As in the theorem
statement, Sy is defined as the vector space of functions on © spanned by {f(x,-);x € X'}. This
boils down to bounding

P f m f >t
' (aessfllru _, max{a, fm — f) 2 N>

from below, since on this event any point in the ball will be in the convex hull. Moreover, with
probability > 1 — §, fy is in this ball, and thus Eq. (22) will be satisfied.

)]



From Boroczky and Wintsche [3, Corollary 1.2], the unit sphere in d-dimensions can be covered by
Ny(p) = Z08¢ C;)Sd)dz log(1 + dcos? ) < ¢~ %Ay, Agq= Ce?d? log(1 + d)

sin® ¢

balls of radius 0 < ¢ < arccos W and centers (a;);<n,(4). Where C'is a universal constant.
Moreover,

inf  max(a, f,, — f) > min  ma ai, fm — f) — = f )
a€Sosllal=1 mX< Jm =) igNd(qs)m:L..)iM [{ais fon = J) = Ol fm = FllL20)]

For any a € Sy with ||a|| = 1, by independence,

Pr (m max [<a7fm — )=l fm = Fllzegn) < tN)

1,...M

=Pr((a, fi = f) = ol fi = Fllzzqw) < tN)M
For any ¢ > 0, if (a, fi — f) < 2ty and || f1 — fllz2(u) > tn/¢ then necessarily (a, f1 — f) —

Bl fi — £l £2(u) < tn by the triangle inequality. Thus, we can use the union bound to bound the
above by

Pr((a, f1 = F) = llfs = Fllzgy < tn) " < [Pr((afi = f) < 2tw) + Pr(Ifs = fIl > ta/o)] "

We have, for all ¢ € Sy with ||a]| = 1,
Pr((a,fl — f> > 2tN) > inf Pr (<a,f1 — f> > 2tN>

a€Sosllall=1
= J(9),
using the definition of J(J) as given in the statement of Theorem 4.1. Thus,
Pr({a, fi — f) < 2ty) < 1—J(6).
Furthermore, choosing ¢? = J(4)/(4N§), we have by Chebychev’s inequality that
Pr(|[fi = fll > tn/¢) < J(9)/2.

Finally we obtain, using the union bound and the above results, that

Pr ( inf mr;leX(a,fm -fi< tN) <Pr ( min max (@i, fm = ) = Ol f — FllL2()

a€So;llal|=1 i<Ng(¢p) m=1,...,

m=1

.....

< X e, s fo = )= 0l Tl
)

i<Na(¢

]<tN

]<tN

< Z [Pr ({ai, fr = f) < 2tw) +Pr(|fi = fll > tN/ﬁmM

i<Na ()

< Y Q=IO+ I/

i<Na ()

= Na(¢)(1 = J(8)/2)"
For M such that M J(0) > 4log (N4(¢)), we then have that

Nd(¢)(1 o J((S)/Q)M < eMJ(5)/461V[10g(1—J(5)/2)
< eMJ(é)/4efMJ(5)/2 _ efMJ(é)/zl'

Using the union bound, we can therefore see that Eq. (22) holds with probability > 1 —§ —e~M7/(9)/4,

Noting that Ng(¢) < ¢~?Ay, a sufficient condition on M for this to hold is that

M > ? 5 log (¢~ Aq)

4 J(8)\ ~?
G ((m) Ad)

= 25) {IOgN +log (f&) +log (Af/d)}
2 % [IOgN—&-log (4(55) +Cli| 7

)
)



where (1 is a constant such that C; < log (A(Qi/ d). This arrives at the condition on M in the theorem

statement, and thus completes the proof. O

B.2 Proof of Theorem 4.2

Roadmap.

1.

10.

11.

12.

The goal of this proof is to upper bound Eq. (25). We start by using a substitution to find an
initial upper bound in the form of an integral.

. Next, we split this integral up into two different terms, which we call I ; and I », that

together sum to the full integral as shown in Eq. (26). These terms can both be expressed as
fractions, and share a common denominator. We will then find upper bound for these two
terms separately.

. We start by targeting /. 1, and in particular upper bounding its numerator. We do this across

a series of steps which provide sequential upper bounds. The aim is to find a final upper
bound which is simpler, while retaining the necessary asymptotic properties. The final upper
bound is given in Eq. (31).

. As part of this process, we assume that a certain set of events occur, and lower bound

the probability that they do. These probability bounds will be incorporated into the high
probability bound for the final result.

. Obtaining this upper bound on the numerator of I, ; also requires the introduction a condition

similar to the one that was central to the proof of Theorem 4.1. This condition is given in
Eq. (27).

. Next, we lower bound the common denominator of I, ; and I, 5. This involves a series of

steps similar to those involved in upper bounding the numerator of I, 1, and again we need
to assume a set of events occurring. As before, we lower bound the probabilities that they
do occur, and these probability bounds will be incorporated into the high probability bound
for the final result. The final lower bound is given in Eq. (40).

. Similarly, we need to introduce two more important conditions that are required for our

lower bound on the denominator to hold. These are given BY Eqs. (32) and (35).

. So far, we have obtained in Eq. (44) an upper bound on I, ;, which holds with a probability

that we have obtained a lower bound for, under certain specific conditions that we specify in
Egs. (41) to (43).

. The next step is to upper bound I, o, and in particular its numerator (since we have already

lower bounded its denominator). We do this using similar techniques to before, which
introduces additional terms into the final high probability bounds. The final upper bound is
given in Eq. (49).

This gives us an upper bound on our original target (i.e. Eq. (25)), which holds with a
probability that we have lower bounded, and assuming that the conditions Eqs. (41) to (43)
hold.

The final step is to lower bound the probability that Egs. (41) to (43) all hold. This can be
done in the same way as in the proof for Theorem 4.1, and we omit the full details.

Incorporating the above probability lower bounds, we finally have our desired upper bound
for the original target, and a lower bound for the probability that this bound holds. This is
what we refer to as our “high probability bound” in this roadmap.

Proof. By the concavity and differentiability of f(z,-) we have f(x;0) < f(z;00) +
Vo f(x;00)T(0—00)—Lol0 —0o|>. Set Sy (6o) = 3°,, Vo fu(6o)/V'N and recall that by definition

of 6y as the maximizer of f = E,(f1(0)), E, (Vafi(6s)) = 0.



Starting from Eq. (25), we first use the fact that fx (-) = 25:1[ — f](-)/N to rewrite
.}TN - va(fm - f_) - ]Ew(v),t[fN - Z'Um(fm - f_)]

v () = fon(00)) = Eouguys Fn Inl0) ZIn00) 5 10 0) - fm(ao))] .

m

7271 fn(e) B fn(9 )
= 5 o *Z

Substituting this into Eq. (25), and using the fact that, for any random variable X,
E|(X — IE(X))Z} =E(X?) - E(X)? <E(X?), we can upper bound Eq. (25) by

1 2
KL(W'LU(U)H’/T) < 4N2/0 (]— _t)Ew(v),t [(Z]\-]an( fn 90 va fm fm(eO))> ] dt.

We now decompose, for each ¢ € (0,1), the integral over © in the above into an integral over
B, = {]|0 — 6y|| < €} and an integral over B. Here, 0 < ¢ < €y, where ¢y is as defined in the
assumptions of Theorem 4.2. We can rewrite Ew(v),t(h) as

Jo h(B)eXn In(O)=NA=0)[Fx (0) =5, vm (Fm (O)=F O] 70 (9) dO

JoeXn Fa(@)=N(A=)[f5 ()= L., vm (Fm (O)=FOD] 7, (6)dO

f@ h(0)e t>, fn(O)+NQA-t) 3 vmfm(e)ﬂo(g)dg et fn(00)=N(1—t) ¥, vm fm (00)
T AT O IR OO v O g (B)df et Fn00) N 5, v Fn(00)
_ f@ h(a) tzn(fn(e) er(GO))JFN(l t)Z vvrt(f'rrL(9)7f7n(00))]71—0(0)(10

Jo € ZaTnO=Fn )+ NA=0) ., v (o (0= Fn (00D (6) dB

e h(B)et ZnlEn @)= Fn@)+N =0 5, v (£ (6) = (6], (9) 6

- Jo et nFn@=Fa @) +FN A= 2, v (£ )= Fn o), (8) d
fBF h(g)et En(fn(e)_fn(eo))+N(1_t) Zm Um(fm(‘g)_fm(eﬂ))]ﬂ'o(e)de
Jo e ZnUFn@=Fa @)+ N =0 2., v (T )= Fir oDy (6) df

= 1671(}1/) + Ig’g(h)

Writing I.1 = I3 ((% Yon Sn(0) = fn(00) = >, vm(fm(0) — fm(Ho)))Q), and similarly for
I, 2, we can thus upper bound Eq. (25) by

Ew(v),t(h) =

1
K L(Ty()||7) < 4N2/ (1—t) (Ieq + Ie2)dt (26)
0

We first prove that the integral I ; over B¢ is small. Using the concavity bound for f,,, and recalling
that )~ vy, = 1, we have that

tz fn fn 90))+N 1_t va fm fm(HO))

< tz Vo fn(00)" (0 — 60) — Lol6 — 60]|*) + N(1 —t) va (Vo fm(00)" (0 —6o) — Lol6 — 6o]?)

m

—t [WSN(GO)T(Q —0y) — NLgl|0 — 90\\2} +N(1-1) [Z U Vo fm(00)7 (0 — 60) — Lo||6 — 6o]?

If
Sn (o)

VN

Z U'mVQfm(HO) = 27

then

tz Fa(8) = fa(60)) + N(1 -t va Fu(6) = fm(80)) < VNSx(60)" (6 — 60) — NLo||6 — 6.



Using this bound, we can bound I, ; by

Iel

)

2 _ _ v _ o
e (5 X Sa(0) = fu(60) = X vm (fin(8) = fin(00))]” " 2n U O L CoIN U= 20 00 (071 CDl g (6)
- Jo & ZnlFn@—Fa@)+N A=) L, v (i (0= Fin @)l 7, (6) dB

_ L [ X0 1a0) = Fa(60) = 3 v (Fin(6) = fn(B))]” NS 0070001 NEal0 =0l )
- f@ et En(fn(e)_fn(eo))+N(1_t) Zm vm(fm(e)_fm(90))]7r0(0)d9 ’

Completing the square in the exponent of the numerator, we can rewrite it as

VNS (00)" (6 — 6p) — NLol|6 — 6]
_ —NL() (”0 o 00”2 _ SN(QO)TM)

VNLgy
Sn (6) 1S (80)|*
= —NLg (6 - 6) —

We now assume that || Sy (60)]| < (2 — v'2) eLoV/N. By Markov’s inequality,

= o))< G

Ep (113, Vofa(60)]1?)
- 2N2L2
_ Szn E, (Vo5 (001
€2N2L3

Ey (1Vof1(00)]12)
€e2NL32 ’

=3

and thus the probability that ||Sy(6o)|| < (2— v2)eLoVN is bounded from below by 1 —
E,([|[Vafi(60)||?)/(LEN€?). Here, and throughout, we assume that N is large enough such that
the relevant probabilities we use for our high-probability bounds are > 0. When this event occurs,

S (0o) HSN90
06— 0 >0 —0
H( 2w, 9V/NL,
2 —2)eLovV N
zne—eon—( 2) el
2v/N Lo
2 -2
Z||990||< B )6
2 -2
Z||99o||< 5 >||990| on B¢
1
ZEHH—%W
Thus
Sn(6o) ||* 1 2
0 —6y) — > —1|60 — o7,
(60~ 2L Sy o)

since both sides are positive numbers.



For ease of notation, we define A,, := f,,(0) — f,.(6p). We can then bound I, ; by

, B o _ SN0 |2
T S A= 5wt g
€1

. f@ etZn(va(9)7f7L(90))+N(17t) Em Um(fm(6)7fm(90))}7(0(9)d9
e N0/ Je [8 2 Bn =2, ”mAm]2 e~ NLollo=60ll*/27(9)dg

c
€

S T AT GO L O TN 5 0 G @ @0y (6)d6

To further simplify the upper bound on the numerator, we define A := E,(A,,) and consider the
event where

2
1
AL

e—NLo|\9—90|\2/27T0(9)d9 < e—NL062/4/ E,(A; — A)?(0)m0(0)db.
e

(28)

The probability of Eq. (28) holding can be bounded from below by using Markov’s inequality,

2
1 2 2 _
Pr /B _ lN > oA, - vaAm] e NLollo=00l" /270 (9)dp > e~ NEoe™/4 /O E,(A; — A)2(0)mo(0)do

LB, ([ (55 B — 5 v e N0 2, 0)a0)

= Jo Ep(Ar — A)2(0)m0(0)d0 29)
We now use the fact that (a — b)? < 2a? + 2b? to bound
1 RN nh
R R
<2 (W)2 +2 <va(Am - A)>2
< N >
A, — AN _ ?
<2 (Z"(N> +2 (mxmm _A) va>
<2 (W)Z +2max(Ay, — A)%
Combined with the fact that || — 6y|| > € on BE, we can bound Eq. (29) above by
R e R P
= (30)

N fe ]EP<A1 - A)2(9)7T0(9)d9

Then, by the definition of A, and the independence of the f,, and therefore A,,,

E, [(N‘A)) T max(Ap — A)?

1 _
i = 57 2By (A0 = 87%) + By (A, = A7

1 _ M _
< NEP ((Al — A)Q) +E, mX::l(Am - A)2‘|
= VB, (A1~ B)%) + ME, (A - A)%).
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Thus, Eq. (30) can be upper bounded by

_ 2y, e~ NLollo=00I*/4], (Ay — A)2(0) (& + M) mo(6)d0
- Jo Ep(A1 — A)2(0)m0(0)do

_ 2L M E (A1 — D)*(0) (2M) mo (6)d0

B Jo Ep(A1 — A)2(0)m0(0)dd

S 4M6—NL06 /4.

This tells us that the probability of Eq. (28) holding can be bounded from below by 1 —4Me~N Loc®/4,
‘We have now obtained an upper bound on the numerator of I, ; that holds with high probability. To

) _ Sn ()

summarize the result so far: if > v, Vg f (0o UN e have that for any 0 < € < €,

o e~ NL/8 [ B, (A1 — A)2(0)mo(0)do
&l = f@ etZn(fTL(Q)_fn(QO))J"N(l_t) Zm Um(fm(9)_fm(‘90))ﬂ-0(0)d9 ’

€29

with probability at least

E, (|[Vefi(60)]%)
. —~NLge?/4 _ P
1—4Me 3 ENL2 :

We continue by finding a lower bound for the denominator of I ;. We decompose f,, into ffll) and

( ) and assume that

(1) (1)
S (A0(0) — £ ) - 2o (93{ )y (32)

Then

tz fn fn 60)) +N 1 _t va fm fm(QO))l

= Z Fa(6) = fu(80) + N(L =) | >~ vm(fm(8) = fn(60)) —

3, (fal0) — fn(eo))]

N
: @)y 42
—Z Fa(8) = Fu(80)) + N(1— 1) ;vm(fg>(9)_ 1D(6y)) — 2nln (93V £ (90))]

; (33)

(2)
= Z Fn(0) = fu(60)) + N(1 —t) ;vmf,ﬁf)(ﬁ) _ W]

using Eq. (32) and the fact that fT(LQ)(Qo) = 0 by assumption A2. For any 0 < € < ¢y, and
|6 — 6o < €, we use assumption A2 again, along with the fact that a — b > —|a| —
Eq. (33) from below by

(2)

E Um xm

m

>an anO 1775

’Z R(xn)

> Z F(0) = fa(00)) = N(1 = t)r(e")]|0 — bol|? [

> Z Fa(0) = fu(69))

— N1 —t)r())|6 — 60| |2E

+ Z U (R(T) — ]EI)(R(X)))

11



using the fact that R(x) > 0 by assumption. Next, we assume that

20 (B(zn) — Ep(R(X))|

<1 d
< an N

<1. @35

> vm(R(xm) — Ep(R(X))
We can bound the probability of the second inequality holding from below by 1 — Var,(R(X))/N

via Chebychev’s inequality:
1 \/Varp ~ 20 R(zn)) ( >
— > R(z,) —E,(R( | < Var, R(zy, Varp(R(X)).
N zn: \/Varp ~ 2o R(xn)) Z

Substituting the two assumptions from Eq. (35) into Eq. (34) above, we obtain that

tz Fa(0) = £a(00)) + N(L =) > v (fin(60) = fn(60))

m

> Z Fa(0) = Fn(00)) — 2N7(€)[|0 — bol|” [Ep(R(X)) + 1]

= Z Fn(0) = fu(6o)) = YNT(e)]|0 = 6o|*,  where v :=2[E,(R(X)) +1].

Then we can bound the denominator of I, ; from below by

/ et S (Fa(0)=Fu o) AN (1=0) 5, v (e (0)=Fn B0))] . (9) g
(S]

> / ot a0~ Fa(80)+N (1=0) 5, v (s (O)= 00D (9
> / ¢S £ (O=Fu(00)=ANT()I0=00 2 1 0 g

Zﬂo,inf/ e2mn fn(‘g)—fn(eo)—'er(e’)H9—00H2d9

— e _L' (¢ _ 2
>o,mre”"! )/ LS, £u(0)-fa (0)2 N (FO) - FlOo) 1, NI (36)

e

DL, \ /2
where T jnf == Gng/ mo(0), Li(€)=1Li+r(), and t,() = (L'l(e’2)a> fora >0,

where the last line follows from assumption A3 and the definition of L/ (¢’). The next goal is to
bound Eq. (36) from below by

—ta ¢
> 7m,1fe2()/ e~ LA(€INI10=00 79 (37)
with high probability. To begin, by Markov’s inequality,

[s e~ Li(e)NI6—6al* g

_ _ — L (e )N||6—60]? <!
br / 1Znfn(e)—fn(90)2N(f(9)—f(90))—ta(e’)e HNle=0llap < 2

~L{()N[10-60]1% g
_ _ _ — L (¢')N||6—6]? fBa N
=br / 1Zn fn(9)_fn(00)<N(f(9)_f(90))_ta(5')6 1( ) H OH de > 2

2 [, Pt (L Ja(0) = a(00) < N(F(6) = F(60)) = tale')) e H(IN 10—l g
< T e H@NT-0T gg '

€

(38)

The first equality here follows from the fact that

B B — L' (¢")N|6—00]?
L5 10 (0)= £ (00)> N (F(8) = F(B0))—ta (en € 2L INIO=0]

—/6/ 9_9 2 —/6/ 9_9 2
L5 1 (0)=f (00) <NFO)—F(B0))—ta (€ MM = = EAlNIO=00l,

12



Thus we can see that if the integral of one of the terms on the left hand side of the above is less than

half the integral of the right hand side, then the integral of the other must be greater than half the
integral of the right hand side.

We can apply Markov’s inequality again to bound the probability inside the integral,

Pr (Z fn(o) - fn(60) < N(f(a) - fT(QO)) - ta(€/)>

P (; 2 n(00) = f20) <le 2 Jn00) - fn“))) g taj(v€/)>

Sta](\i/)2varp (]1/' zn: fn(QO) - fn(9)>

:%Varp (f1(60) — f1(9))
N
Sta(e/)zL2H9_90”2’

using assumption A3. Substituting this into Eq. (38) yields

2[5, Pr (2, fa(6) = fa(8o) < N(F(8) = F(00)) — ta(¢')) e~ F1(INI=00"qp
fB / e—Li(e)NII6—=00l1% 79

€

2Ly [ N0 — bo>e~ Pa(OINIO=00l g
- to(€)? fB e—Li(e€)N]0—00lI% 79

2 —lul?/2
Lo fnuusa\/zNL;(e/) e~ /2 du

= (39)
(1 2 —llull?/2
LAta()? Jjuy<eryanmger © du
where we make the substitution u = /2N L/ (¢/)(# —6;), and cancel the Jacobian terms in numerator

and denominator. If ¢’ > , / ﬁé(e,), the integral in the denominator can be bounded below by
1

/ e lul*/2gy > (27r)D/2 / (27r)7D/2 e ll*/2gy,
lull </ /2N 7 () lul2<D

=@2n)P2Pr(y <D), Y~

> 5 (m)P2,

since the median of a X%-distribution is < k. Since © C R?, we can upper bound the integral in the
numerator by

T T e R CU
ul|<e 1€
and thus Eq. (39) can be upper bounded by

2 —|lul|?/2
Ly o yawme lullPe 1 2du A
LNa(e)? <o om0 e T 4 (€)tal()?

=2a

7
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using the definition of ¢, (¢’). Thus with probability at least 1 — 2a, we can bound Eq. (36) from
below by

—ta e
Eq. (36) > monge” ") / o~ LA(EIN0-60]12 49
= 9 l

—ta e D/2
70,inre (€ ( 1 ) / e lul*/2 g
2 2L (¢ )N Jull<e'\/2L; ()N

a—ta(€) D/2
T0,inf€ 71—
> ’ 40
- 4 (L’l(e’)N> ’ @0

using the same substitution and y? bound as before. This gives us our final lower bound on the
denominator of I ;. To summarize the result at this point: assuming that

> omVofm(fo) = Sf/%)) (@1

Dy — £1)
S (000 — £ (80)) = 22 (eiv (0] (42)
m) — Ep(R(X))| <1, (43)

wehavethatforanya>0,,/ﬁ@(6,) <€ <e€,and 0 < € < ¢,

e NLo/8 [ (Ay — A)(0)7o(6)dd
1= f et Zn (Fn (@)= Fn(@0)FN A=) 3, 0m (Fn (0)=Fm (90)) 74 (8) )

1o\ D/2
< NP/ VL8 (4 [ Bt - B20)m(0)a0 (H4) ) S
(.—)

I,

T00,inf
with probability at least

Ep (IIVof1(60)lI*)  Var,(R(X))

. —NLoe?/4 .
1—4Me 3 eQNL% N

— 2a.

‘We now bound I », corresponding to the integral over B.. Throughout we assume that the same set
of events occur as used in the analysis of I ;. Note that the denominator of I 5 is the same as in I 1,
so we apply the same bound; here we focus on the numerator. Since 7(¢)y < Lg/2 by A2, we can
obtain the following bound for all § € B.:

tz Fa(0) = Fu(00)) + N(1 -t va Fn(8) = fn(60))
< Z Fa(8) = fu(B0)) + N(1 = t)r(e) ]| — 6o|*~
< \FSN(HO) (0 —00) — NLo||0 — o> + N(1 —t)r(e)||0 — o>y
< VNS (00)" (0~ 0) — 00—
NL0< 5 28n(6)T (9—90))
16 — 6ol|* -

VNL,
< HSN(Q())H2 _ NL() 0 _ . SN(G()) 2
= 2L 2 \/NLO

As before we write, for 6 € B,,

o0 = JnlO0) 5~ (1 0) ~ o)) = Zn L OS5, gy g

N N

m

14
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so the right hand side is bounded above by

(10 — o] |2B,(R(x) 4 L2enl T BN ;vm«R(xm)Ep(R(X)))H

< r(e)[|0 — o>,
and therefore

S (60) 112 SN (6
1S (6g) I _Nr‘l;o He_eo_ N (60)

2
4 (€92t (LY (YN)P/2 [, |10 — Bol|e 250 555 | o (06

TP/270 ing

16,2 S

We further bound the numerator using a similar technique as in the analysis of I, :

ISx (6ol ||SN(90>||)2

10— Bo]2 = (ne—eon -

VN L VN L

[ENCHINS [ENCHINS
<2<|9_90”_ VN L ) +2< VN L )

Sn(6o)|” 1Sx (80)]1)?
SzH(Q_QO)_WLO +2< VNLg > '

Note that by Markov’s inequality,
V¢ >0, [Sn(b)l* < D/C,
with probability > 1 — (E,(||V f1(60)]|?)/D. If we further restrict to this event, we have that

4efa(e')r(e)2727r0’sup(L’1(e’)N)D/2/ He—90H4eusmsom?_%HG_QO_SMW

2
L [
2 < = 0 VLo || dp
T/ 200 inf

166! (1 (€)7o sup (L (¢ ) V) P/ 2e e

7TD/27To,inf

Sw(80) > (ISwB)I\Z) -2 oo, sy |
[ ([0 —on) - E2 (1S )] o o-ao- 22 1y
/Bg H( o) VNLg ( VNL ) €

16€" ()7 (€)21270 gup (L4 (€) N )P/ 267208 (N Lg) ~(P/2+2)

- 7TD/27TO,inf
2|ul]*[|Sn (60)]? IISN(90)||4> L ju?
4 ]
X ull* + + e 2 du
/ (1l 2 2
16eta(el)r(e)g/_yQﬂ_O’sup(Lll(El)N)D/Qeﬁ (N Lo)~(P/2+2) (27r)P/2
= TP/270 ing
2||ul>D = D? ) _DJ2_—Lijul?
s D/2 4 u]
X ul|* + + 2 e =" du
[ (e + 22 4 25 ) om
166 D2 ()2 (2L (€)/ L) P2 [ 2 1
= NZL270 inf Lo¢  Lj¢?
< 16€!+() D21 (€)y 2y wup (2L} () / Lo) P/2e 0% 3. 2L (45)
> 42N2L3ﬂ'07inf LO Lg ’

using the substitution u = /N Lg ((9 — ) — SN(GO)/(\/NLO)>. Noting that t,(¢) = ©(y/1/a),
we will set v/a = (. What remains is to lower bound the probability that the three conditions Eqgs. (41)
to (43) hold. Denoting by 1(x) € R% the coordinates of f(!)(z,-) — f(*)(x,6;) in an orthonormal
basis of Sy, we define Z(z) € R%, d < dy + D, as

_ b(a)
Zlw) = [ indep (Vo (z: ) } ! (46)

15



where indep (-) selects the linearly independent components of the Vi f (z; 6y) (considered as func-
tions of x). Without loss of generality we can choose R(x) to be linearly independent of Z(z) as a
function of x. In this case, the three conditions hold simultaneously if

3 vt () = 2 % Zn) va ~E,R(X vame o) = 2en V%) Vf”%)

As in the proof of Theorem 4.1, we can derive that for § € (0,1], if M > J(§)"*D(log N + 1),
where

J((S) Zae}éldf;rlpr << [Z(X), R(X)}T> > W) , 47)
llall=1

then with probability greater than 1 — § — e—7/(9)M/4 Egs. (41) to (43) hold. We will set § = ¢2. Our
particular choice of Z using independent components ensures that .J(¢) is of full rank, and therefore
is bounded from below by 0.

We can now obtain a final high probability bound on the KL divergence by combining the bounds on

I. 1 and I, 5. In particular, we have that if M > J(¢?)"'D(log N + 1), we have that for any ¢ > 0,
W’()<E < €p,and 0 < € < ¢,

1
K L(Toy (o |I7) < 4N2/ (1—t)(Ieq + I 2)dt
0

1 /Dl NIge?/8 2 - I (e P/?
<aND/22ee Y T TN /Ep(Al—A)Q(e)m(O)de 1<)
T0,inf J© ™

1 DLy
dr(e)2e” (\/ Li(h 2L°> 8Dy sup (2L (') /L) P/? 2 1
+ : 3+ —+ D)
CQ LQ LO

L3m0,inf
with probability at least

—J(M —NLgé? (” 0f1( 0)”2) ar (R(X)) E (HCGfl(GO)”Q)
J(¢P)M/4 NLge® /4 Ep ([[Vofi(6 vary 2 P
1—e 4Me 3 2 (2) 3¢ ¢ .

If (71 = o(—1logr(¢)) as € — 0, then the second term in the KL bound converges to 0. Consequently
iflog N + |log r(€)| = o(Ne?) as N — oo, the KL divergence converges to 0 as N — oo. Similarly,

J(C?) converges to a nonzero constant as long as ¢ V' N — 0. Both conditions are possible to satisfy,
for any r(e), by making e — 0 slowly enough as a function of N.

O

B.3 Proof of Theorem 4.3

Proof. For step size v € [0, 1], the result @y of the approximate Newton step prior to projection
onto W is

i1 = wi, + Y(G(wy) +71) " H(wi) (1 — wy)
= wi +Y(G(wi) + 71) 7 H (wy) (wy — wi) +v(G(wi) + 71) " H (w) (1 — wy)
= wy, +y(G(wi) + 71) 7 G(wy) (wy — wi) + ¥(G(wg) + 71) " H (wy) (1 — w}),

where the last line follows from the fact that wy,, w; € W. Consider the distance ||wk+1 — Wy 11 H
Since wy;, ; is the projection of w1 onto a convex set WW*, we have that

* *
[wis1 = Wi || < lwksr — wi]-
Furthermore, since w41 is the projection of @y onto W, and wj; € W,

[wh 41 = will < g1 — will-
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Then, we have that:
libusr — whll = || (£ = ¥(Glewr) + 1) Glwy)) (wr — w}) + HGlwn) + 7)™ H(we) (1 — )|
< [T = A(G(wr) + 71) 7 G (wr)) (wr — wi) | + v (ellwe — wi]| +6)
< n [lwy, — wi]| + 6.
The first bound follows from our assumption in the theorem statement, and the triangle inequality.
The second bound follows via the following logic. Since 7, o exp(w? fiar)(6))mo(6), it has the
same support for all w € W. Since G(w) is the covariance matrix of fi57 (), the null space
of G(w) is spanned by the set of vectors u € R such that u” f;5;(§) = ¢ holds ,-almost
everywhere, for some constant ¢ € R. Therefore the null space of G(w) is the same for all
w € W. Since wa[M] = (w+ u)Tf[M] (up to a constant in 6) for any w € W and v in the null
space of G(w), we can augment any closed convex subset W* C argmin, ey KL(m,||7) with
the null space of G(w) to form W3 = {w + v : w € W*, v € null G(w), w + v € W}, which is
still a closed convex subset of W* C argmin,ey KL(m,||7). Therefore any maximal convex
subset YW* must be of the previous form augmented with the null space of G(w). Because wj is a
projection, w;, — wj, must be orthogonal to this null space. Denoting the full eigendecomposition
Gw) = VA(w)VT, V € RMXM_A(w) € RM*M including zero eigenvalues, and similarly the
reduced eigendecomposition G(w) = VA (w) V! with the null space removed,

(T = (G (wr) + 717 Glwy)) (wie = wi)|[| = [V (T = v(A(wr) +7) " Alwi)) VT (wy — wf)|
= [[Vie (1 = y(Ag(wn) + 1) Ay (w)) VI (g = wf)|
< (1 =98 VI (wi = wp)|
= (1 =7 |V (wi —wp)|
= (1= 78) | (wi — wi)]| -

Finally solving the earlier recursion,

k—1
ook~ < o o — w3 426>
=0
1—nk
k *
= — ) .
o = gl +0 (1)

C Experiments

In this section, we present some additional results, along with the full details of the Bayesian radial
basis function regression experiment. We also discuss the use of a Laplace approximation for the
low-cost approximation 7 needed for the sparse regression methods: greedy iterative geodesic ascent
(GIGA) and iterative hard thresholding (IHT). Finally, we include a note on the overall performance
of those methods.

C.1 Synthetic Gaussian location model

From Fig. 1 we see that our additional results match closely those in Section 5. Our method (QNC)
consistently outperforms the other subsampling methods, while the Laplace approximation gives the
best results, by design.

C.2 Bayesian sparse linear regression

From Fig. 2 we see that our additional results match closely those in Section 5. Our method (QNC)
consistently outperforms the other methods. In order to assess the computation gains our coreset
approach achieves, a useful metric is to calculate the number of posterior samples N g1 for which
the time taken to obtain Ngqmpre Samples from the full posterior is the same as the time taken to
construct a coreset using QNC, and then take Nyqp,p1 samples from the coreset posterior. Here, we

17
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Figure 1: Relative mean and log-variance error, forward KL divergence and per sample time to
sample from the respective posteriors for the synthetic Gaussian experiment. Our algorithm (QNC)
consistently provides an improvement in coreset quality over the other subsampling methods. All
methods provide a significant reduction in time to sample from the respective posteriors.
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Figure 2: Relative mean and log-variance error, forward KL divergence, IMQ maximum mean
discrepancy (MMD) and per sample time to sample from the respective posteriors for the sparse
regression experiment. Our algorithm (QNC) consistently provides an improvement in coreset quality
over the other methods. All methods provide a significant reduction in time to sample from the
respective posteriors. The poor performance of the Laplace approximation in this heavy-tailed
example can be seen particularly clearly in the forward KL and IMQ MMD plots.

find that Nggmpie ~ 60 for a coreset of size 1000. This is far fewer than you would ideally like to
have in practice.

However, we note that these results are conservative, and in fact we expect that the gains from the
coreset approach are more significant. This is because we perform sampling in each case using
STAN[4], which uses C++. However, we construct the coresets in Python, and most of the coreset
build time comes from the slowness of a non-compiled language. We expect that our estimated value
of Nggmpie would be far smaller if we not only performed sampling in C++, but also constructed the
coresets in C++.

In this experiment, the prior is heavy tailed, whilst the likelihood has sub-exponential tails. However,
when the data is in fact concentrated on a particular subspace of the overall space, then the posterior
can have heavy tails, even when the number of data points is large. We can clearly see this in Fig. 3,
where we plot the quantiles of the (centred and scaled) marginal posterior distribution of the parameter
A13 to the quantiles of a standard normal distribution. This parameter is strictly positive, but we see
that the right hand tail of the distribution is significantly heavier than a normal distribution.

In the forward KL and IMQ maximum mean discrepancy (MMD) plots, we can see clearly that
the Laplace approximation is performing poorly, as it is underestimating the tails of the posterior
distribution. Calculating the IMQ stein discrepancy in this experiment is computationally intractable
with the size of dataset we consider.
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Figure 3: Quantile-quantile plot, comparing the quantiles of the (centred and scaled) marginal
posterior distribution of A13 to the quantiles of a standard normal distribution.
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Figure 4: Relative mean and log-variance error, forward KL divergence, IMQ stein discrepancy, IMQ
maximum mean discrepancy (MMD) and per sample time to sample from the respective posteriors
for the logistic regression experiment. Our algorithm (QNC) generally provides an improvement in
coreset quality over the other methods. All methods provide a significant reduction in time to sample
from the respective posteriors.

C.3 Heavy-tailed Bayesian logistic regression

From Fig. 4 we see that our additional results match closely those in Section 5. Our method (QNC)
consistently outperforms the other methods. As before, we can calculate the number of posterior
samples Nyqpmpie for which the time taken to obtain Ny, samples from the full posterior is the
same as the time taken to construct a coreset using QNC, and then take Nqp1 samples from the
coreset posterior. Here, we find that Ng.mpe = 120 for a coreset of size 1000. This is again far
fewer than you would ideally like to have in practice.

C.4 Bayesian radial basis function regression

Our final comparison is on a Bayesian basis function regression example, and we provide the full
details of that experiment here. We perform inference for the coefficients & € RP” in a linear

combination of radial basis functions by (x) = exp (—1/20r,2C (x— ,uk)Q) Jk=1,...,D,

yn =blate,, €, S ./\/(0,02), by =[bi(zn) -+ bpl(xn) ]T, aNN(uo,agl).
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Figure 5: Relative mean and log-variance error, forward KL divergence and per sample time to
sample from the respective posteriors for the basis regression experiment. Our algorithm (QNC)
generally provides an improvement in coreset quality over the other methods. All methods provide
a significant reduction in time to sample from the respective posteriors. The poor performance of
the Laplace approximation in this high-dimensional example can be seen particularly clearly in the
forward KL and log-variance plots.

The data consists of N = 100, 000 records of house sale log-price y,, € R as a function of latitude
/ longitude coordinates x,, € R? in the UK. ! In order to perform inference we generate 50 basis
functions for each of 6 scales o, € {0.2,0.4,0.8,1.2,1.6,2.0} by generating means jj, uniformly
from the data, and including a basis with scale 100 (i.e. nearly constant) and mean corresponding to
the mean latitude and longitude of the data. Thus, we have 301 total basis functions, and so D = 301.
The prior and noise parameters jig, 03,02 are equal to the empirical mean, second moment, and

variance of the price paid (yn)nN:1 across the whole dataset, respectively. Closed form expressions
are available for the subsampled posterior distributions [1, Appendix B], and we can sample from
them without MCMC.

From Fig. 5 we see that our additional results match closely those in Section 5. Our method (QNC)
generally outperforms the other methods, but has more trouble capturing the variance of the posterior,
compared to the other subsampling approaches. Though the Laplace approximation captures the
mean of the posterior well, it does not approximated the variance well, leading to its overall poor
performance.

C.5 Comparison with Sparse Variational Inference

In this section, we provide a comparison of our method against SVI on a smaller dataset than that
used in our original experiments. This experiment is the same as that in Section 5.1, except that we
have reduced the dimension from 100 to 50, and the dataset size from 1,000, 000 to 10, 000. For
SVI we use 100 optimization iterations, and only run 1 trial. From Fig. 6, we see that, even in this
smaller data setting, the performance of SVI is not comparable. In reality, the number of optimization
iterations needed is much higher than 100, which is reflected in the poor performance. However,
we see that even for this number of optimization iterations the build time can be several orders of
magnitude slower than any other method. Thus, we conclude that using SVI is not feasible on the
size of datasets that we consider.

C.6 Sparse regression methods with Laplace approximation

In Section 5, we use a uniformly sampled coreset approximation of size M as the low-cost approx-
imation 7 for GIGA and IHT. Here, we include additional results with a Laplace approximation
used for 7. These are labeled as GIGA-LAP and IHT-LAP respectively. In Fig. 7, we see that in the
synthetic Gaussian experiment, the choice of 7 has very little effect, and both GIGA and IHT perform
quite badly in this large, high-dimensional example. In the sparse regression and basis function
regression experiments, using a Laplace approximation for 7 leads to a worse performance. This may
be unsurprising because the Laplace approximation (LAP) does not provide a good approximation to

!'This dataset was constructed by merging housing prices from the UK land registry data https: //www.gov.
uk/government/statistical-data-sets/price-paid-data-downloads with latitude & longitude co-
ordinates from the Geonames postal code data http://download.geonames.org/export/zip/. The hous-
ing price dataset contains HM Land Registry data © Crown copyright and database right 2021. This data is
licensed under the Open Government Licence v3.0. The postal code data is licensed under a Creative Commons
Attribution 4.0 License.
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Figure 6: Reverse KL divergence (left) and build time in seconds (right) for the small synthetic

Gaussian experiment.
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Figure 7: Reverse KL divergence (left) and build time in seconds (right) for each experiment, with
added plots for GIGA and IHT with a Laplace approximation used for 7. We plot the median and a
shaded area between the 25"/75" percentiles over 10 random trials. Using a Laplace approximation
used for 7 rarely provides an improvement in performance, and in some cases performs significantly
worse than with the uniform choice of 7.

the true posterior in these settings, as detailed above and in Section 5. Only in the logistic regression
experiment do we see an improvement in performance from GIGA-LAP over GIGA.

One reason for this is that the Laplace approximation provides limited help in coreset construction.
Due to the large data set sizes used in our experiments, we only use a small number of samples
(S = 500) in the coreset construction process. However, especially in high dimensions, we need

a large number of samples to obtain a good Ly approximation to the posterior from the Laplace
approximation.

C.7 Performance of sparse regression methods
Throughout our experiments, we see that the sparse regression methods GIGA and IHT perform

poorly. One reason for this is that these methods involve approximating a high dimensional integral
with a small, fixed, number of samples. This problem persists no matter which choice of low-cost
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approximation 7 we make, and is particularly problematic in high dimensions [5]. As noted by
[1], methods like these are further limited by using a fixed approximation 7, rather than iteratively
updating it as in the sparse variational inference approach.

C.8 Sensitivity Analysis

In this section we perform a sensitivity analysis for the parameters S, Ky, and 7 that we use in
Algorithm 1. We do this by repeating the Bayesian sparse linear regression experiment detailed in
Section 5.2 for varying values of one of these parameters at a time (with all other parameters kept
fixed). From Fig. 8 we see the following:

* S: In our original experiments, we use .S = 500 throughout. From this analysis, we see
that the performance of our method holds up for substantially lower values of S (though
taking S = 10 is too low and leads to a degradation in performance). Moreover, doubling
the number of samples does not lead to significantly better performance. The build time
generally increases for larger S, as we would expect.

* 7 : In our original experiments, we use 7 = 0.01 throughout. From this analysis, we see
that taking too large a value of 7 negatively affects the performance. This is in line with
what we expect, since larger values skew the step away from a true Newton step. Our
theory recommends taking 7 as small as possible such that G(w) + 71 is still (numerically)
invertible. Indeed, we see that decreasing 7 can improve the performance of our model,
though our choice still provides good results. Thus, we believe ours is a conservative choice
that works well in practice.

* Kiune : In our original experiments, we use K., = 1 throughout. In this analysis, we see
that the choice of this parameter has very little effect on the performance of our method
for this experiment. In our original experiments, we take vy, = 1 for & > Ky .. When we
perform our line search, our starting value is also v, = 1. We find that the line search stops
immediately, meaning that for every value of K;,,. we get essentially the same results.
The purpose of this step in our algorithm is to guard against the case where our initial
gradient and covariance estimates are very noisy, and we may want to take a smaller step
initially. However, we see that this is in fact not needed for this experiment.
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Figure 8: Sensitivity Analyses for the parameters (a) S, (b) 7 and (¢) Kiyne. In each case, we
plot the Reverse KL divergence (left) and build time in seconds (right) for the sparse regression

experiment.
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