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Abstract

Subset selection problems arise in machine learning within kernel approximation, experi-
mental design, and numerous other applications. In such applications, one often seeks to
select diverse subsets of items to represent the population. One way to select such diverse
subsets is to sample according to Diversity-Inducing Probability Measures (DIPMs) that
assign higher probabilities to more diverse subsets. DIPMs underlie several recent break-
throughs in mathematics and theoretical computer science, but their power has not yet been
explored for machine learning. In this thesis, we investigate DIPMs, their mathematical
properties, sampling algorithms, and applications.

Perhaps the best known instance of a DIPM is a Determinantal Point Process (DPP).
DPPs originally arose in quantum physics, and are known to have deep relations to linear
algebra, combinatorics, and geometry. We explore applications of DPPs to kernel matrix
approximation and kernel ridge regression. In these applications, DPPs deliver strong
approximation guarantees and obtain superior performance compared to existing methods.
We further develop an MCMC sampling algorithm accelerated by Gauss-type quadratures
for DPPs. The algorithm runs several orders of magnitude faster than the existing ones.

DPPs lie in a larger class of DIPMs called Strongly Rayleigh (SR) Measures. Instances of
SR measures display a strong negative dependence property known as negative association,
and as such can be used to model subset diversity. We study mathematical properties of
SR measures, and construct the first provably fast-mixing Markov chain that samples from
general SR measures. As a special case, we consider an SR measure called Dual Volume
Sampling (DVS), for which we present the first poly-time sampling algorithm.

While all considered distributions over subsets are unconstrained, those of interest in
the real world usually come with constraints due to prior knowledge, resource limitations
or personal preferences. Hence we investigate sampling from constrained versions of
DIPMs. Specifically, we consider DIPMs with cardinality constraints and matroid base
constraints and construct poly-time approximate sampling algorithms for them. Such
sampling algorithms will enable practical uses of constrained DIPMs in real world.
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Chapter 1

Introduction

Subset selection problems lie at the heart of many applications where a small subset of
items must be selected to represent a larger population. A typical example is kernel matrix
approximation [49, 56]. Kernel methods are widely used in machine learning and they need
to manipulate kernel matrices with operations like matrix inversion or matrix multiplication.
However, the square/cubic time complexity of these operations will be prohibitive when
the kernel matrix is large. One solution to large kernel matrix operation is to construct a
low-rank approximation of the kernel matrix. Such approximation is done by first selecting a
few rows and columns from the kernel matrix. These rows and columns are then multiplied
together in certain ways to construct the approximated matrix (See Figure 1-1). Subset
selection problems also appear in video summarization [85, 161]. A long video may take
tens of hours to watch. To get the main idea of the video quickly, we could create a “trailer”
of the video by selecting a subset of scenes and watch the trailer. A similar example is text
summarization [119] where we have a large pile of papers to read. Instead of reading the
papers page by page, we select a subset of representative paragraphs in the paper and form a
summary of all the papers. By reading the summary, we are able understand main ideas in
papers within a short time (See Figure 1-1). Another example of subset selection is sensor
placement [88, 103]. Here, the task is to monitor a specific area with a certain number of
sensors. There are many possible locations to place sensors on. Due to the limited number
of sensors, we seek for a subset of locations such that the area monitored by at least one

sensor is maximized. (See Figure 1-1).
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' - Kernel Matrix Approximation

Text Summarization

\
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. @ @

Sensor Placement

T

Video Summarization

Figure I-1: Applications examples for subset selection: kernel matrix approximation,

video/text summarization and sensor placement.

Typically, the selected subsets are expected to fulfill various criteria such as sparsity
or diversity. Our focus is on diversity, a criterion that plays a key role in a variety of
applications, such as gene network subsampling [19], recommender systems [189], among
many others [104, 77, 107, 2, 169, 160].

Diverse subset selection amounts to sampling from the set of all subsets of a ground set
according to a measure that places more mass on subsets with qualitatively different items.
We call such probability measures Diversity-Inducing Probability Measures (DIPMs). A
well-known example of DIPMs is called Determinantal Point Processes (DPPs). DPPs were
first introduced in physics to model the repulsive phenomenon of Fermion particles [127].
Later they were referred to as Determinantal Point Processes [29] and were introduced to
machine learning community [107]. Each DPP is associated with a kernel matrix L which
quantifies the similarities between items. A DPP captures diversity by assigning subset .S
probability that is proportional to submatrix determinant (See Figure 1-2). Specifically, we
have 7(S) o det(Lg.s).

To illustrate that DPPs capture diversity, we consider sampling a subset of points on a

2-D panel where the dissimilarity between points grows with their distance. We show in

20



m(S) x det(Lgs s)

SCV

Figure 1-2: DPP definition

Figure 1-3 subsets sampled by DPP versus uniform sampling. If we do uniform sampling
where no similarity information between points is considered, we end up with a subset that
has clusters at random places. On the other hand, the subset sampled by DPP is spread out,

and each sampled point is far from other points, i.e. the subset is diverse.

DPPs enjoy substantial interest in machine learning [104, 106, 100, 85, 132], in part due
to computational tractability of basic tasks such as computing partition functions, sampling,

and extracting marginals [94, 107]. Despite being polynomial-time, these tasks remain
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Figure 1-3: Sampled subsets from a 2D panel using DPP and Uniform distribution.
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infeasible for large datasets. DPP sampling, for example, relies on an eigendecomposition
of the DPP kernel, whose cubic complexity is a huge impediment to scalability. Cubic pre-

processing costs also impede wider use of the cardinality-constrained variant k-DPP [105].

These drawbacks have triggered work on approximate sampling methods. Much work
has been devoted to approximately sampling from a DPP by first approximating its kernel via
algorithms such as the Nystrém method [3], Random Kitchen Sinks [153, 1] or matrix ridge
approximations [187, 181], and then sample based on this approximation. These methods
lead to considerable efficiency gain, but are somewhat inappropriate for sampling because
they aim to project the DPP kernel onto a lower dimensional space while minimizing a
matrix norm, rather than minimizing an error measure sensitive to determinants. Another
approach based on the concept of coresets is proposed to directly minimize the TV distances
~ between the original distribution and the approximated one [112]. This method relies on
the structure of the dataset: if the dataset is nicely clustered, the approximation will be
both efficient and effective. Alternative approaches use a dual formulation [104], which
saves time in preprocessing of the kernel matrix by transforming an eigendecomposition
of a large kernel matrix to a smaller one. This is based on the assumption that a low-rank

decomposition of kernel matrix is available, which may not always be true.

Another line of work focuses on sampling with Markov chain Monte Carlo [92, 76, 47].
The idea is to maintain an active subset of the ground set, and iteratively update the
active set by adding items to or removing items from it. After running certain number of
iterations the active subset is viewed as a subset sampled from an approximation of the
target distribution. The number of updates needed to produce a good sample from MCMC
is low-order polynomial [8, 117]. However, existing Markov chains require storing and
updating the inverse of sub-matrices of kernel, which is potentially inefficient. Thus, since

its proposal, MCMC sampling from DPP has so far not been used widely in practice.

Nevertheless, DPPs still have huge potential to be applied to subset selection problems
where diverse subsets are needed. In the first part of this thesis, we explore the application
of DPPs in kernel matrix approximation. We show that with diverse subset of rows and
columns selected via DPP, we are able to achieve one of the best performances among

existing state-of-art baselines. We further consider applying such approximation to a
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downstream application, kernel ridge regression, and show empirically that using DPPs will

result in superior performance.

Besides effectiveness, we pursue efficiency in sampling procedure. In the second part
of this thesis, we address efficiency of (k-)DPP sampling with MCMC. We accelerate
existing MCMC approaches with a retrospective-style algorithmic framework and an ancient
technique called Gauss quadrature. Our Markov chain samples valid subsets as existing ones,
but is much faster when the kernel L of tﬁe (k-)DPP is sparse. In large-scale experiments

we observe over 103 times acceleration with our method.

While DPPs are one common example of DIPMs, there is a broader class of probability
measures that is diversity-inducing called Strongly Rayleigh (SR) measures. These measures
are intimately related to stable polynomials. This viewpoint is first established in [28], which
has proved key to uncovering their remarkable properties, both for modeling as well as
for fast sampling. SR measures exhibit negative association, a strong, “robust” notion
of negative dependence. They have recently emerged as valuable tools in the design of
algorithms [6], in the theory of polynomials and combinatorics [28], and in machine learning
through DPPs. Despite being important, the mathematical properties of SR measures have
largely been unexplored. Only recently in the work of [8] the authors have proved the
first poly-time mixing MCMC on a certain class of SR measures called homogeneous SR

measures, while the mixing time of MCMC for general SR measuresremains unknown.

For the third part of thesis, we study sampling methods for general SR measures and
derive a provably fast mixing Markov chain that is novel and may be of independent interest.
Our results provide the first polynomial guarantee for Markov chain sampling from a general
DPP, and more generally from an SR distribution. This result also indicates an efficient
sampling method for Dual Volume Sampling (DVS), whose poly-time sampling method has
remained open since 2013 [13]. Specifically, we prove that DVS lies in the class of SR, thus
a poly-time MCMC sampling method follows.

While most DIPMs that we have considered have no explicit constraints, real-world
applications usually come with various constraints. Take sensor placement for example.
We want to have a precise control over the number of locations sampled, so that we do not

end up sampling too many locations (See Figure 1-4). However, little has been known in

23



Figure 1-4: In sensor placement problem, we want to control the size of subsets we are

sampling so as not to end up with sampling too many locations

efficient sampling methods of constrained DIPMs.

In the last part of this thesis, we study DIPMs with certain constraints. More specifically,
we consider matroid base constraints or cardinality constraints. We present theoretical
results concerning mixing times of Markov chains for constrained DIPMs, and prove that
under certain conditions, all chains mix rapidly. Note that while some of the constrained
distributions do lie in the family of SR measures, adding constraints may break the SR
property, thus a direct application of fast MCMC for SR measures is not viable, and fast
mixing chains have not been known before. We verify empirically that the dependencies of
mixing times on several function- or data-related factors are consistent with our analysis.

This thesis is organized as follows: In Chapter 1 we give a brief overview of DIPMs and
the problems on which we will focus throughout this thesis. In Chapter 2 we apply DPPs
to core machine learning applications including kernel matrix approximation and kernel
ridge regressions. We show superior performance of DPP-approximated algorithms. In
Chapter 3 we introduce efficient MCMC algorithms for (k-)DPPs accelerated by Gauss-type
quadrature. In Chapter 4 we focus on the broader class of SR and show the first poly-time
mixing MCMC algorithm. We also revisit Dual Volume Sampling (DVS) and show that
DVS lies in the class of SR. In Chapter 5 we consider constrained DIPMs and show efficient
MCMC method for these measures. We close this thesis with conclusion and open problems

in section 6.
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Chapter 2

Determinantal Point Processes for

Kernel Methods

In this chapter, we consider applying DPP to kernel methods, including Nystrom method and
kernel ridge regression. The Nystrém method has long been popular for scaling up kernel
methods. However, its theoretical guarantees and empirical performance both critically
rely on the selection of suitable landmarks. We study landmark selection via DPPs. We
prove that landmarks selected according to a DPP offer guaranteed approximation errors for
Nystrom. Subsequently, we analyze implications for kernel ridge regression, where we also
prove the approximation guarantees. For efficient implementation, we use Markov chain
DPP accelerated by Gauss quadrature to do the sampling, which will be explained in more
details in the next chapter. We present empirical results that support the theoretical analysis,
and demonstrate the superior performance of DPP-based landmark selection compared

against existing approaches. Materials in this chapter are based on [113].

2.1 Introduction

Matrix low-rank approximation is an important ingredient of modern machine learning
methods: many methods rely on operations such as multiplication and inversion of matri-
ces. Scaling cubically in the number of data points n, these operations quickly become a

bottleneck for large data. In such cases, low-rank approximations promise speedups with a
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tolerable loss in accuracy.

A notable example is the Nystrom method [144, 18], which takes a positive semidefinite
matrix L € R™" as input, selects from it a small subset .S of columns L. g, and constructs
the approximation L = L.,SLL’SLS,.. The matrix L, in its factored form, is then used in
place of L. If the number k = |S| of selected columns is small, then using L decreases

runtimes from O(n?) to O(nk?), a substantial saving.

Since its introduction to the machine learning community, the Nystrom method has been
applied to a wide spectrum of problems, including kernel ICA [15, 162], kernel and spectral
methods in computer vision [21, 66], manifold learning [178, 177], regularization [157],
and efficient approximate sampling [3]. Recent work [46, 14, 4] has shown risk bounds for

Nystrom applied to various kernel methods.

The most important step of the Nystrom method is the selection of the column subset
S, the so-called landmarks. This choice governs the approximation error and subsequent
performance of the approximated learning methods [46]. The most basic strategy is to sample
landmarks uniformly at random [184]. More sophisticated non-uniform selection strategies
include deterministic greedy schemes [168], incomplete Cholesky decomposition [65, 16],
sampling with probabilities proportional to diagonal values [56], to column norms [55],

based on leverage scores [79], via K-means [186], and using submatrix determinants [22].

We study landmark selection using Determinantal Point Processes (DPP), discrete
probability models that allow tractable sampling of diverse non-independent samples [126,
107]. Our work generalizes the determinantal sampling scheme of [22].! We refer to our

scheme as DPP-Nystrom, and analyze it from several perspectives.

A key quantity in our analysis is the error of Nystrom approximation. Suppose cis the
target rank; then for selecting & > ¢ landmarks, Nystrom’s error is typically measured using
the Frobenius or spectral norm, relative to the best achievable error via rank-c SVD L,; that

1S, we measure

IL— L sL;gLs.|r . LsL5sLs. |
IL — Le|lr IL—Lella

!'Surprisingly, they do not make an explicit connection to DPPs
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Several authors also use additive instead of relative bounds. However, such bounds are very
sensitive to scaling, and become loose even if a single entry of the matrix is large. Thus, we
focus on the above relative error bounds.

First, we analyze this approximation error. Previous analysis [22] assumes a cardinality
of k£ = ¢; we go beyond this limitation and analyze the general case of selecting & > ¢
columns. Our relative error bounds rely on the properties of characteristic polynomials.
Empirically DPP-Nystrom is seen to obtain approximations superior to other state-of-art
methods.

Second, we consider its impact on kernel methods. Specifically, we address the impact
of Nystrom-based kernel approximations on kernel ridge regression. This task has been
noted as the main application in [14, 4]. We show risk bounds of DPP-Nystrom that hold in
expectation. Empirically, it achieves the best performance among competing methods.

Third, we consider the efficiency of DPP-Nystrom; specifically, its tradeoff between
error and running time. Since its proposal in [22], determinantal sampling (also realized
as k-DPP) has so far not been used widely in practice due to (valid) concerns about its
scalability. We use MCMC for DPP sampling and accelerate it with Gauss quadrature.
Empirical results indicate that the chain yields favorable results within a small number
of iterations, and the best efficiency-accuracy traedoffs compared to state-of-art methods

(Figure 2-6).

2.2 Background and Notation

Let L € R™*" be positive semidefinite (PSD); let it have the eigendecomposition L =
UAUT with eigenvalues {)\;}", arranged decreasingly. We use L; . for the i-th row and
L. ; for the j-th column, and, likewise, Lg. for the rows of L and L. s for the columns of
L indexed by S C [n]. Finally, Lg s is the submatrix of L with rows and columns indexed
by S. In this notation, L. = U. (A4 U,,T[C] is the best rank-c approximation to L in both
Frobenius and spectral norm. We write 7(-) for the rank and (-)' for the pseudoinverse, and
denote the decomposition of L by B B, where B € R"(\)*™,

The Nystrom Method The standard Nystrom method selects a subset S C [n] of
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|S| = k landmarks, and approximates L with L., SL; sLs,.. The actual set of landmarks
affects the approximation quality, and has hence been the subject of a substantial body of
research [46, 168, 65, 16, 56, 55, 79, 186, 22].

Besides various landmark selection methods, there exist variations to the standard
Nystrom method, such as the ensemble Nystrom method [108] that uses a weighted combi-
nation of approximations, or the modified Nystrom method that constructs an approximation

L.,SL,T, SLLtS,,LS,. [175]. In this chapter, we focus on the standard Nystrém method.

2.3 DPP for the Nystrom Method

Next, we consider sampling landmarks S C [n] from k-DPP(L), and use the approximation
L=1L. SLL’ sLsg., referred to as DPP-Nystrom. This method was introduced in [22], but
without making the explicit connection to DPPs. Our analysis builds on this connection
and subsumes existing results which only apply to £ = ¢ (recall, c is the rank of the target
approximation).

In the remainder of this section, we show following bounds:

Theorem 1 (Relative Error). If S ~ k-DPP(L), then DPP-Nystrom satisfies the relative

errors bounds

_ ¥
ES[HL L.s(Lss) Ls,.llp]§< k+1 )m 23.1)

1L — L. kt+1l—c

IL - L.s(Lss) Ls. |2 k41
E S\Lss) bz K+ 2 )y 232
S[ 1L = Ldls “\pgi=c)—9 (2:3.2)

Our analysis exploits a property of characteristic polynomials observed in [89]. Coeffi-

cients of characteristic polynomials are a sum of determinants:

ex(L) = ) det(B§ Bs) = ex(A). (2.3.3)
|S]|=k

The following lemma bounds a ratio of such coefficients.
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Lemma 2 ([89]). For any k > ¢ > 0, it holds that

ek+l<A) 1
< ;.
er(A) —k+1—c§>\l

With this lemma in hand, we proceed to prove Theorem 1.

Proof (Thm. 1). We begin with the Frobenius norm error, and then show the spectral norm

result. Using the decomposition L = BT B, it holds that

Es [||L - L.,SLL’SLS,AHF] —Es [||BTB — B Bs(B] Bs)' B{ B||#]
= Es [||B"(I — Bs(Bg Bs)'Bg)Bllr] =Es [|B"(I - UsUg )Bl|r],
where Us¥gVy is the SVD of Bg. Next, we extend Us to a full basis U = [Us Ug]. Since
U is orthonormal, we have UU T = I and I — UsUJ = Uz (Uz)". Plugging in this identity
and applying Cauchy-Schwartz yields
Es [|IB"(I = UsUs)Blir] =Es [IIB"Us (Us)" Bl ]
— 5 [\[S, 07U W] < [\, Irveiierus g
1
=Es [Zl ||biTUsl||§] = 0@ Zm:k ZZ det(Bg Bs)||b; Us |3

! T
B m ZISI:k Zi¢5 det(BSU{i}BSU{i})

€k+1(L)

=(k+1)

By (2.3.3) and Lemma 2 it follows that

ek+1(L) k+1
(k+1) ’;:(IL) S T ise Ai

k / /
S k+_’1_£c n—c Zi>c )\12

= klj-—'l_—l—c Vit — CHL - Lc“F-
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The bound on the Frobenius norm immediately implies the bound on the spectral norm:

Es [IIL = L.5(Lss) s, lla] <Es[IL = L sLsLs,|le]
k+1 kE+1

<—vVn—¢||L-L|r<—(n—0¢)||L-L O

< V= dllL — Lole < ot —(n—o)lIL — Lell
Remarks Our bounds are not directly comparable to previous bounds (e.g., [79] on
uniform and leverage score sampling) that hold with certain probability since our bounds
hold in expectation. However, in Sec. 2.5.1 we extensively experiment with DPP-Nystrom
on various datasets and observe superior accuracies against various existing state-of-art
methods.

We also show the bounds that hold with high probability. To show high probability

bounds we employ concentration results on homogeneous strongly Rayleigh measures.

Specifically, we use the following theorem.

Theorem 3 ([150]). Let P be a k-homogeneous strongly Rayleigh probability measure on
{0,1}" and f an ¢-Lipschitz function on {0,1}", then

P(f — E[f] > af) < exp{—a®/8k}.

It is known that a k-DPP is a homogeneous strongly Rayleigh measure on {0, 1} [28, 8],
thus Theorem 3 applies to results obtained with k-DPP. Concretely, for the bound in
Theorem 1 that holds in expectation, we have the following bound that holds with high

probability:

Corollary 4. When sampling S ~ k-DPP(L), for any 6 € (0, 1), with probability at least

1 — & we have

IL = L.s(Ls,;s) Ls,||r < k+1 ) i1 A
d d . < vVn —c+ +/8klog(1/8),| ==,
IL— Ld||F k+1—c V8klog(1/9) Y,

L—L s(Lss)Ls. k+1
2o slatole o (L) (v- o+ ERsa 221,
&}

k+1-c
where \; > Ay > ... > )\, are the eigenvalues of L.
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n 2
Proof. The Lipschitz constants of the relative errors are upper bounded by 2is '\/'\2 and

i=c+1 7'

A1
Act1’

respectively. Applying Theorem 3 yields the results.

2.4 Low-rank Kernel Ridge Regression

The theoretical (Section 2.3) and empirical (Section 2.5.1) results suggest that DPP-Nystrom
may be very suitable for scaling kernel learning methods. In this section, we analyze its
implications on kernel ridge regression. The experiments in Section 2.5 confirm our results

empirically.

Suppose we have n training samples {(z;, y;)}I,, where y; = z; + ¢; are the observed
labels under zero-mean noise, with finite noise covariance. We minimize a regularized

empirical loss

min 3" £y, 7)) + 2117

feF n 4
i=1

over an RKHS F; equivalently, we solve the problem

1O ToT
— > Uy, (La);) + sa La,
%I}Ln;(y(a)%rf a

for the corresponding kernel matrix L. With the squared loss £(y, f(z)) = 5(y — f(2))%

the resulting estimator is
fl@) = aik(z,z:), a=(L+nyl)"y, (2.4.1)
i=1

and the prediction for {z;}", is given by 2 = L(L + nyI)"'y € R". Denoting the noise
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covariance by F', we obtain the risk

. | .
R(z) = ;L'EE”Z - Z||2
=ny’2 (L +nyl) 22 + 2Tr(FL*(L + nyI)7?)

= bias(L) + var(L). (2.4.2)

Observe that the bias term is matrix-decreasing (in L) while the variance term is matrix-
increasing. Since the estimator (2.4.1) requires expensive matrix inversions, it is common
to replace L in (2.4.1) by an approximation L. If L is constructed via Nystrom we have
L =< L, and it directly follows that the variance shrinks with this substitution, while the bias
increases. Denoting the predictions from L by 27, Theorem 5 completes the picture of how

using L affects the risk.

Theorem 5. If L is constructed via DPP-Nystrém and v > LTr(L), then

R(2) ] S

Proof. We build upon [14]. Knowing that Var(L) < Var(L) as L < L, it remains to bound
the bias. We write L = BTB and L = BT Bg(B{ Bs)! B B, and bound the difference
L— Las

L-L=B"(I-Bs(BiBs)'B)B=B"U(Us) B

< 1B"Us (Us) " BIrI =  [Y (b]Ug(Ug)Th))2I
i

= O IbTUBIST USRI = |Ib] USII = vsI,

1,J 2

where vg = >, ||b/ Ug |3 < 3, 6] I3 = Tr(L). Since, by assumption, 1Tr(L) < v, we

have that £ < 1, and
ny

(LmyD)™ = (L= wsT +ayD)™ < (1= 2 (L mal) ™
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Finally, this matrix inequality imples that

bias(L) > (1 ﬁ)
bias(L) ~ ny’

Taking expectation over S ~ k-DPP(L) yields

]ESIV blas—([:) 21—[!‘:5[

ﬁ] _q_ (k+1era(L)
bias(L)

ny ny ex(L)

Together with the fact that var(L) > var(L), we obtain

R(2) bias(L) + var(L)
Eg ~ = ]ES - = =
R(2g) bias(L) + var(L)
ny e(L)
X N
>1- bl 2o (2.4.4)
k’ -+ 1— C Zi /\,
for any k£ > c, where the last inequality follows from Lemma 2 and v > 17'r(L). O

Remarks. Theorem 5 quantifies how the learning results rely on the decay of the spectrum
of L. In particular, the ratio e, (L)/e(L) closely relates to the effective rank of L: if A, >
a and A\¢41 < a, this ratio becomes almost zero, resulting in near-perfect approximations
and no loss in learning. This also becomes evident in (2.4.4).

Again for the bound in Theorem 5 that holds in expectation, we have the following

bound that holds with high probability:

Corollary 6. If L is constructed via DPP-Nystrom, then with probability at least 1 — 9,

bias(L)
bias(L)

is upper-bounded by

. <<k+ Ders(L)

- e (L) + 8k log(l/é)tr(L)) :

Proof. Consider the function fs(L) =vg =, [|b] (U%)*3 < 32, 116 |3 = ur(L). Since

0 < fs(L) < tr(L), it follows that the Lipschitz constant for fg is at most tr(L). Thus
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when S ~ k-DPP and § € (0,1), by applying Theorem 3 we see that the inequality
vs < E[vs] + 1/8klog(1/6)tr(L) holds with probability at least 1 — 6. Hence

bias(L) Vg tr(L)
< 75
bias(D) | = I1+E {n'y} + +/8klog(1/9) =
1 L
14t (““ *VenlD) | /e log(1 /5)tr(L))
ny ex(L)
holds with probability at least 1 — 4. O

There exist works considering DPP methods in this scenario [14, 4]. Although our
bounds are not directly comparable to existing ones, we do extensive experiments to com-
pare DPP-Nystrom against other state-of-art methods in Sec. 2.5.2 and observe superior

performance of DPP-Nystrom.

2.5 Experiments

In our experiments, we evaluate the performance of DPP-Nystrom on both kernel approxi-
mation and kernel learning tasks, in terms of running time and accuracy.

We use 8 datasets: Abalone, Ailerons, Elevators, CompAct, CompAct(s), Bank32NH,
Bank8FM and California Housing?. We truncated each dataset to be 4,000 samples (3,000
training and 1,000 testing). Throughout our experiments we use an RBF kernel and choose
the bandwidth parameter ¢ and regularization parameter A\ for each dataset by 10-fold
cross-validation. We initialize the Gibbs sampler via Kmeans++ and run for 3,000 iterations.

Results are averaged over 3 random subsets of data.

2.5.1 Kernel Approximation

We first explore DPP-Nystrom (kKDPP in the figures) for approximating kernel matrices. We
compare to uniform sampling (Uni f) and leverage score sampling (Lev) [79] as baseline

landmark selection methods. We also include AdapFull (AdapFull) [50] that performs

’The data is available at http://www.dcc.fc.up.pt/~ltorgo/Regression/DataSets.
html
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Figure 2-1: Relative Frobenius/Spectral norm errors from different kernel approximation

algorithms on Ailerons dataset.

quite well in practice but scales poorly, as O(n?), with the size of dataset. Although
sampling with regularized leverage score (RegLev) [4] is not originally designed for
kernel approximation, we include its results to see how regularization affects leverage score
sampling.

Figure 2-1 shows example results on the Ailerons data. DPP-Nystrom performs well,
achieving the lowest error as measured in both spectral and Frobenius norm. The only
method that is on par in terms of accuracy is AdapFull, which has a much higher running
time.

For a different view, Figure 2-2 shows the improvement in error over Uni £. Relative
improvements are averaged over all data sets. Again, the performance of DPP-Nystrom
almost always dominate those of other methods, and achieves an up to 80% reduction in

€rror.

2.5.2 Kernel Ridge Regression

Next, we apply DPP-Nystrom to kernel ridge regression, comparing against uniform sam-
pling (Unif) [14] and regularized leverage score sampling (RegLev) [4] which have
theoretical guarantees for this task. Figure 2-3 illustrates an example result: non-uniform

sampling greatly improves accuracy, with kDPP improving over regularized leverage scores

35



Fro Improvement Spec Improvement

= 80 - L = 80 -
= c
£ £
S 70 A - 2 70 4
o o
Q. (=1
E 60 L E 60 -
D [0}]
= = AdapFull
T 50 - - T 50 —lov L
T g ReglLev
s KD PP
20 40 60 80 100 20 40 60 80 100
# landmarks # landmarks

Figure 2-2: Improvement in relative Frobenius/spectral norm errors (%) over Uni f (with

corresponding landmark sizes) for kernel approximation, averaged over all datasets.

in particular for a small number of landmarks, where a single column has a larger effect.

Figure 2-4 displays the average improvement over Uni f, averaged over 8 data sets.
Again the performance of kDPP dominates those of RegLev and Uni f and leads to gains

in accuracy. On average kDPP consistently achieve more than 20% improvement over

Unif.

2.5.3 Mixing of the Markov Chain DPP

In the next experiment, we empirically study the mixing of the Markov chain with respect
to matrix approximation errors, the ultimate measure that is of interest in our application
of the sampler. We use & = 50 and vary n from 500 to 4,000. To exclude impacts of the
initialization, we pick the initial state Sy uniformly at random. We run the chain for 5,000
iterations, monitoring how the error changes with the number of iterations. The example
results in Figure 2-5 show that empirically, the error drops very quickly and afterwards
fluctuates only little, indicating a fast convergence of the approximation error. Further results

may be found in the supplementary material.

Notably, our empirical results suggest that the mixing time does not increase much even

if n increases greatly, suggesting that the MCMC sampler remains fast even for large n
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Figure 2-3: Training and testing errors by different Nystrom-approximated kernel ridge

regression algorithms on Ailerons dataset.

Train Improvement Test Improvement

50 60 4 RegLev
gg‘ ;\E kDPP
— 50 4 - = 50 1 -
oy c .
£ E
© 40 - - 2 40 - -
o o
S &
£ 30 - - £ 30 1 -
© ©
= >
& 20 A L T 20 4 g
O ©
o o

10 - T T T ! 10 T T T T !

20 40 60 80 100 20 40 60 80 100
# landmarks # landmarks

Figure 2-4: Improvements in training/testing errors (%) over uniform sampling (with

corresponding landmark sizes) in kernel ridge regression, averaged over all datasets.
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Figure 2-5: Relative Frobenius norm error of DPP-Nystrém with 50 landmarks as changing

across iterations of the Markov Chain.
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2.5.4 Time-Error Tradeoffs
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Figure 2-6: Time-Error tradeoffs with 50 landmarks on the Ailerons data truncated at 2,000
samples (1,000 training and 1,000 testing). Errors are shown on a log scale. Bottom left is

the best (low error, low running time), top right is the worst.

Iterative methods like the MCMC sampler offer tradeoffs between time and error. The
longer the Markov Chain runs, the closer the sampling distribution is to the desired DPP,
and the higher the accuracy obtained by Nystrom. We hence explicitly show the time and
accuracy for 0 to 300 iterations of the sampler.

A similar tradeoff occurs with leverage scores. For the experiments in the other sections,
we computed the (regularized) leverage scores for Lev and RegLev exactly. This requires
a full, computationally expensive eigendecomposition. For a fast, rougher approximation,
we here compare to an approximation mentioned in [4]. Concretely, we sample p elements
with probability proportional to the diagonal entries of kernel matrices L;;, and then use
a Nystrom-like method to construct an approximate low-rank decomposition of L, and
compute scores based on this approximation. We vary p from 50 to 500 to show the
tradeoff for approximated leverage score sampling (AppLev) and regularized leverage
score sampling (AppRegLev).

Figure 2-6 summarizes and compares the tradeoffs offered by these different methods.
The z-axis indicates time, the y-axis error, so the lower left is the preferred corner. We see

that exact leverage scores are accurate but expensive, whereas the approximate versions

39



empirically lose accuracy. AdapFull is accurate but needs longer time than KDPP. These
results are sharpened as n grows. Overall, DPP-Nystrom offers the best tradeoff of accuracy

versus efficiency.

2.6 Summary

In this chapter, we explore the use of £-DPP for sampling good landmarks for the Nys-
trom method and its further application to kernel ridge regression. We theoretically and
empirically observe its competitive performance, for both matrix approximation and ridge
regression, compared to state-of-the-art methods. To make this accurate method scalable to
large matrices, we consider sampling via MCMC accelerated with Gauss quadrature. Our
results indicate that the iterative approach, an MCMC sampler, achieves good landmark
samples quickly. Our empirical results demonstrate that among state of the art methods, the

iterative sampler yields the best tradeoff between efficiency and accuracy.
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Chapter 3

Sampling DPP by Efficient MCMC with

Gauss Quadrature

In this chapter, we focus on Markov chain Monte Carlo sampling for (k-)DPP. We show that
the chain involves heavy computation of bilinear inverse forms (BIFs) u" A~'u, where Ais a
positive definite matrix and u a given vector. To accelerate the chain, we present a framework
for accelerating a spectrum of machine learning algorithms that rely on computation of
BIFs. Our framework is built on Gauss-type quadrature and can easily scale to large, sparse
matrices; it allows retrospective computation of lower and upper bounds on u' A~!u, which
in turn helps accelerate several algorithms. We prove that these bounds improve iteratively,
compare their tightness to each other, and show their linear convergence. To our knowledge,
our work is the first to demonstrate these key properties of Gauss-type quadrature, which is
a classical and exceptionally well-studied topic. We illustrate empirical consequences of our
results by using quadrature to accelerate Markov chain (k-)DPP and observe tremendous

speedups in several instances. Materials in this chapter are based on [118].

3.1 Bilinear Inverse Forms (BIFSs)

Symmetric positive definite matrices abound in machine learning, arising in various guises:
covariances, kernels, graph Laplacians, or otherwise. A basic computation with such

matrices is the evaluation of the bilinear form u” f (A)v, where f is a matrix function and u,
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v are given vectors. If f(A) = A~!, we speak of computing the bilinear inverse form (BIF)
u? A1, If, for instance, u=v=e; (i'" canonical vector), then u” f(A)v = (A™1);; is the 3™
diagonal entry of the inverse.

In this chapter, we are specifically interested in computing BIFs due to their great value
in several machine learning contexts, including the evaluation of a Gaussian density at
a point, the Woodbury matrix inversion lemma, implementation of MCMC samplers for
Determinantal Point Processes (DPP), computation of graph centrality measures, or greedy
submodular maximization (see Sec. 3.1.3).

When A is large, it is preferable to compute u? A~1v iteratively rather than first com-
puting A~'v (using Cholesky) at a cost of O(n?) operations. One idea is to use conjugate
gradients to approximately solve Az = v and to then obtain «T A~'v = u”z. But several
applications require precise bounds on numerical estimates to u' A~ v (e.g., in MCMC
based DPP samplers such bounds help decide whether to accept or reject a transition in each
iteration—see Sec. 3.6.1), so we need a more finessed approach.

Gauss quadrature is such an approach. Originally proposed in [71] for approximating
integrals, Gauss- and Gauss-type quadrature (i.e., Gauss-Lobatto [122] and Gauss-Radau
[152] quadrature) have since been applied to approximating bilinear forms including the BIF
uT A~1v [17]. [17] also show that Gauss and (right) Gauss-Radau quadrature yield lower
bounds, while Gauss-Lobatto and (left) Gauss-Radau yield upper bounds on this bilinear
inverse form.

Despite its long history and voluminous existing work (see e.g., [82]), our understanding
of Gauss-type quadrature for matrix problems is far from complete. For instance, it is not
known whether the bounds on BIFs iteratively improve; nor is it known how the bounds
obtained from Gauss, Gauss-Radau and Gauss-Lobatto quadrature compare with each other.
We do not even know how fast the iterates of Gauss-Radau or Gauss-Lobatto quadrature
converge to the true value of u” A=1v.

Contributions. We address all the aforementioned problems, and make the following

main contributions:

— We show that the lower and upper bounds generated by Gauss-type quadrature monoton-

ically approach the target value (Thm. 12, Thm. 14, Corr. 15). Furthermore, we show
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that for the same number of iterations Gauss-Radau quadrature yields bounds superior to
those given by Gauss or Gauss-Lobatto (Thm. 12, Thm. 14), but somewhat surprisingly

they share the same convergence rate.

— We derive linear convergence rates for Gauss-Radau and Gauss-Lobatto explicitly (Thm. 13,

Thm. 16, Corr. 17).

~ We demonstrate the implications of our results for scalable Markov chain sampling
from a DPP. In this case, quadrature accelerates computations, and the bounds aid early
stopping. Notably, on large-scale sparse problems our methods lead to even several orders

of magnitude in speedups.

3.1.1 Determinantal Point Processes (DPPs)

A Determinantal Point Process DPP(L) is a distribution over all subsets of a ground set V of
cardinality n. It is determined by a positive semidefinite kernel L € R™*". Let Lg ¢ be the
submatrix of L consisting of the entries L;; with ¢, j € S C V. Then, the probability 7 (.5)

of observing S C V given by
7(S) = det(Lsg)/det(L + I) 3.1.1)
Conditioning on sampling sets of fixed cardinality &, one obtains a k-DPP [105]:
(S| 1S| = k) = det(Ls s)ex (L)1 |S] = K],

where e (L) is the k-th coefficient of the characteristic polynomial

det(\] — L) = Zn:(—nkek(/:w"k.

k=0

DPPs arise in random matrix theory, combinatorics, machine learning, matrix approxima-
tions, and many other areas; see e.g., [126, 123, 124, 41, 29, 170, 107, 94, 31, 30, 118].
One may expect an exponential-time sampling algorithm for DPP since the size of the

support for DPP is 27, but it has been shown [94] that one could sample from DPP in
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polynomial time where the sampling procedure relies on an eigendecomposition of L. The
resulting cubic time complexity, however, is still a huge impediment for applications of DPP

on real applications.

Such drawback has triggered work on approximate sampling methods. Much work has
been devoted to approximately sample from a DPP by first approximating L via algorithms
such as the Nystrom method [3], Random Kitchen Sinks [1, 153], matrix ridge approx-
imations [181, 187], or block-constant matrix approximation [112], and then sampling
based on this approximation. Anther line of work focuses on MCMC [113, 8, 117], which
offers a potentially attractive avenue different from the above approaches that all rely on
approximation techniques. '

While our main focus is discrete version of DPP by default, there is also a line of work
considering sampling from continuous DPP, either via approximation to kernel function [90]
or via MCMC [74]. Readers could refer to the original paper and references therein. Further

discussion of this line of work is beyond the scope of this paper.

3.1.2 MCMC for (k-)DPP

First we show MCMC for general DPP 7, i.e., we run a Markov Chain with state space being
S C V. All our chains are ergodic. Previous work used a simple add-delete Metropolis-
Hasting chain [100]. Starting with an arbitrary set S C V, we sample a point u € V
uniformly at random. If u € S, we remove ¢ with probability min{1, 7 (S \ {u})/7(S)}; if
t ¢ S, we add it to .S with probability min{1, 7(S U {u})/7(S)}. Algorithm 1 shows the
(lazy) Markov chain.

While the aforementioned chain deals with state space of subsets with any sizes, we use
another chain to deal with state space of subsets with fixed size. Such chain proves useful
when sampling from k-DPP. Such chain takes swapping steps: given a current set S C V),
it picks, uniformly at random, points v € S and u ¢ S, and swaps them with probability
min{l,7(S U {v} \ {u})/7(S)}. Algorithm 2 formalizes this procedure.

Both aforementioned Markov chains converge to the target distributions, which could be

easily verified by detailed balance. When sampling from (k-)DPP, if n is large and only a
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Algorithm 1 Add/delete Chain

Require: DPP distribution 7
Initialize S C V
while not mixed do
Let b = 1 with probability %
if b = 1 then
Pick u € V uniformly at random
if u € S then
S = S\{u} with probability min{1, 7(S \ {u})/7(S)}
else
S = S U {u} with probability min{1, 7(S U {u})/7(S)}
end if
else
Do nothing
end if
end while

Algorithm 2 Exchange Chain

Require: k-DPP distribution 7
Initialize S C V, |S| = k (i.e. 7(S) > 0)
while not mixed do
Let b = 1 with probability 3
if b = 1 then
Pick v € S and u ¢ S uniformly randomly
S = S U {u}\{v} with probability min{1, 7(S U {u} \ {v})/=(S)}
else
Do nothing
end if
end while
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few samples are needed, aforementioned MCMC are preferred and state-of-the-art. Therein
the core task is to compute transition probabilities — an expression involving BIFs — which
are compared with a random scalar threshold. Specifically, For the chain in Algorithm 1, the

transition probabilities from a current subset (state) S to S’ are
min{1,7(S")/7(S)} = min{1, L, , — LU,SLgﬁl,SLS,u}
for S’ = S U {u}; and
min{1,7(S")/7(S)} = min{1, Ly — Lus Ly s Ls u}

for S’ = S\{u}. In a k-DPP, the moves are swaps with transition probabilities

-1
Lu,u - Lu,S/ LS’,S’ LS’,u }

min{l, (5" U {u})/n(S' U {v})} = min {1, 75—
v,V v,8' Lgr g "

for replacing v € Sby u ¢ S (and S’ = S\{v}). We illustrate this application in greater
detail in Sec. 3.6.1.

3.1.3 Other Motivating Applications

BIFs play a central role in many problems including DPP sampling. Below we recount
several notable examples: in all cases, efficient computation of BIFs is key to making the
algorithms practical.

Submodular optimization, Sensing. Algorithms for maximizing submodular functions
can equally benefit from fast BIF bounds. Given a positive definite matrix K € R"*", the
set function F(S) = logdet(Kys) is submodular: forall S C T C [n]and ¢ € [n]\ T, it
holds that F/(SU {i}) — F(S) > F(T U {i}) — F(T).

A Kkey task in applications such as sensing [103], MAP inference for DPPs [78], and
matrix column subset selection [34, 176], is to find the set S* C [n] maximizing F(S). In
sensor placement, this maximization problem arises when modeling spatial phenomena

(temperature, pollution) via Gaussian Processes, and selecting locations to maximize the
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joint entropy F1(S) = H(Xs) = logdet(Ks) + const or mutual information F5(S) =
I(Xs; Xpnp\s). [103] use a sparse covariance kernel K for the GP.
Greedy algorithms for maximizing monotone [141] or non-monotone [40] submodular

functions rely on marginal gains of the form

Fl(S U {Z}) —_ Fl(S) - 10g(Kl et Kngglez),
Fi(T\ {i}) — F1(T) = —log(K; — Kiv K  Ku);
Fy(SU{i}) — Fy(S) = log 2=

for U = T\{i} and S = [n]\S. The algorithms compare gains to a random threshold, or
find an item with the largest gain. In both cases, fast BIF bounds offer speedups. They can

be combined with lazy [138] and stochastic greedy algorithms [139].

Network Analysis, Centrality. When analyzing relationships and information flows
between connected entities in a network, such as people, organizations, computers, smart
hardwares, etc. [159, 111, 12, 64, 61, 24], an important question is to measure popularity,

centrality, or importance of a node.

Several existing popularity measures can be expressed as the solution to a large-scale
linear system. For example, PageRank [145] is the solution to (I — (1 — a)AT )z = a1/n,
and Bonacich centrality [26] is the solution to (/ — aA)z = 1, where A is the adjacency
matrix. When computing local estimates, i.e., only a few entries of z, we obtain exactly
the task of computing BIFs [183, 110]. Moreover, we may only need local estimates to an
accuracy sufficient for determining which entry is larger, a setting where our quadrature

based bounds on BIFs will be useful.

Scientific Computing. In computational physics BIFs are used for estimating selected
entries of the inverse of a large sparse matrix. More generally, BIFs can help in estimating the
trace of the inverse, a computational substep in lattice Quantum Chromodynamics [54, 69],
some signal processing tasks [83], and in Gaussian Process (GP) Regression [155] e.g.,
for estimating variances. In numerical linear algebra, BIFs are used in rational approxi-
mations [165], evaluation of Green’s function [67], and selective inversion of sparse ma-

trices [120, 121, 110]. A notable use is the design of preconditioners [23] and uncertainty
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quantification [20].

Benefiting from fast iterative bounds. Many of the above examples use the BIFs to
rank values, identify the largest value, or compare their values to a scalar or between one
another. In such cases, we first compute fast, crude lower and upper bounds on the BIF, and
refine iteratively, just as far as needed to determine the comparison. Fig. 3-1 in Sec. 3.3.4

illustrates the evolution of those bounds, and Sec. 3.6 explains details.

3.2 Background on Gauss Quadrature

For convenience, we begin by recalling key aspects of Gauss quadrature,! as applied to
computing u" f(A)v, for an n X n symmetric positive definite matrix A that has simple
eigenvalues, arbitrary vectors u, v, and a matrix function f.

We note that it suffices to consider u" f(A)u thanks to the polarization identity
u' f(A)o = j(u+v)" f(A)(u+0) = 3(u—v)" f(A)(u—v).

Let A = QT AQ be the eigendecomposition of A where @ is orthonormal. Letting i = Qu,

we then have
uTf(Au=aT fNE = fER

Toward computing u” f(A)u, a key conceptual step is to write the above sum as the Riemann-

Stieltjes integral

Amax
1) = f(Au= [ 0day), (32.1)

Amin

where Ayin € (0, A1), Amax > An, and () is piecewise constant measure defined by

0, A< A,
aA) =1 T8 @2 M <A<, k<,
DU, A <A

Our task now reduces to approximating the integral (3.2.1), for which we invoke the powerful

'The summary in this section is derived from various sources: [72, 17, 82]. Experts can skim this section
for collecting our notation before moving onto Sec. 3.3, which contains our new results.
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idea of Gauss-type quadratures [71, 152, 122, 72]. We rewrite the integral (3.2.1) as

Il =QutRa=3"" wif)+), wf()+Rfl (322

where (), denotes the nth degree approximation and R,, denotes a remainder term. The
weights {w;}._;, {#;}.-; and nodes {6;}]_, are chosen such that for all polynomials of
degree less than 2n + m — 1, denoted f € P?"*™~! we have exact interpolation I[f] = Q,,.
One way to compute weights and nodes is to set f(x) = z* fori < 2n+m — 1 and then use
this exact nonlinear system. But there is an easier way to obtain weights and nodes, namely
by using polynomials orthogonal with respect to the measure a. Specifically, we construct a

sequence of orthogonal polynomials py(\), p1(A), . .. such that p;(\) is a polynomial in A

of degree exactly k, and p;, p; are orthogonal, i.e., they satisfy

*Amax 1, i=j
/ p(\)p;(Nda(N) =

Amin 0, otherwise.

The roots of p, are distinct, real and lie in the interval of [Apn, Amax), and form the nodes

{0;}~_, for Gauss quadrature (see, e.g., [82, Ch. 6]).
Consider the two monic polynomials whose roots serve as quadrature nodes:
) =] (=6) ) =]]_ (-,

where py = 1 for consistency. We further denote p;; = =+p,,, where the sign is taken to

ensure p;t > 0 0on [Amin, Amax)- Then, for m > 0, we calculate the quadrature weights as

o P (M) Ta(A) v — P (M) (A)
“ﬁ‘I[pxl(ei)w;(ei)u—ei)}’ ) I[<p;>'<rj>wm></\—m ’

where f’(\) denotes the derivative of f with respect to \. When m = 0 the quadrature

degenerates to Gauss quadrature and we have
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Different choices of these parameters yield different quadrature rules: m = 0 gives
Gauss quadrature [71]; m = 1 with 71 = Apin (71 = Amax) gives left (right) Gauss-
Radau quadrature [152]; m = 2 with 73 = Apin and 75 = Apax yields Gauss-Lobatto
quadrature [122]; while for general m we obtain Gauss-Christoffel quadrature [72].

Although we have specified how to select nodes and weights for quadrature, these ideas
cannot be applied to our problem in Eq. 3.2.1 because the measure « is unknown. Indeed,
calculating the measure explicitly would require knowing the entire spectrum of A, which is
as good as explicitly computing f(A), hence untenable for us. The next section shows how
to circumvent the difficulties due to unknown a.

The key idea to circumvent our lack of knowledge of « is to recursively construct
polynomials called Lanczos polynomials. The construction ensures their orthogonality with
respect to . Concretely, we construct Lanczos polynomials via the following three-term

recurrence:

Bipi(A) = (A — a;)pi—1(A) = Bimipi—2(A), i=1,2,...,n
p-1 (M) =0; po(N) =1,

(3.2.3)

while ensuring | /\)‘r:“" da(X) = 1. We can express (3.2.3) in matrix form by writing

where P,(A\) := [po(N),...,pn_1(N)]", e, is nth canonical unit vector, and J, is the

tridiagonal matrix

§ ]

ar b
1 oz o
In = By . T . (3.2.4)
n-1 Pn-1
| Bn-1 an i

This matrix is known as the Jacobi matrix, and is closed related to Gauss quadrature. The

following well-known theorem makes this relation precise.
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Theorem 7 ([158, 84]). The eigenvalues of J,, form the nodes {0,}, of Gauss-type quadra-
tures. The weights {w;}?_, are given by the squares of the first elements of the normalized

eigenvectors of J,.

Thus, if J, has the eigendecomposition J, = P, I'P,, then for Gauss quadrature Thm. 7
yields
Qn = Zizlwif(ei) =e; P f(D)Poe; = €] f(Jn)er. (3.2.5)

Specialization. We now specialize to our main focus, f(A) = A~!, for which we prove
more precise results. In this case, (3.2.5) becomes @, = [J,']11. The task now is to
compute (),,, and given A, u to obtain the Jacobi matrix J,,.

Fortunately, we can efficiently calculate J, iteratively using the Lanczos Algorithm [109].
Suppose we have an estimate J;, in iteration (i + 1) of Lanczos, we compute the tridiagonal
coefficients a1 and ;.1 and add them to this estimate to form J;,,. As to (J,,, assuming
we have already computed [J; ']; 1, letting j; = J; 'e; and invoking the Sherman-Morrison

identity [163] we obtain the recursion:

B2 (ilh)?

J =t PRI TR
[ z+1]111 [J; Juat Qi1 — ﬂ?[ji]i

(3.2.6)

where [j;], and [j;]; can be recursively computed using a Cholesky-like factorization of
Ji 182, p.31].

For Gauss-Radau quadrature, we need to modify J; so that it has a prescribed eigenvalue.
More precisely, we extend J; to J}’ for left Gauss-Radau (J* for right Gauss-Radau) with 3;
on the off-diagonal and a!f (a!") on the diagonal, so that J* (JI") has a prescribed eigenvalue |
Of Amin (Amax)-

For Gauss-Lobatto quadrature, we extend J; to J!° with values 8I° and al° chosen to
ensure that JJ° has the prescribed eigenvalues Ap;, and Ap.x. For more detailed on the
construction, see [80].

For all methods, the approximated values are calculated as [(J])~!]; 1, where J! €
{JIr, J, Jl°} is the modified Jacobi matrix. Here J! is constructed at the i-th iteration of the

algorithm.
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Algorithm 3 Gauss Quadrature Lanczos (GQL)

Require: u and A the corresponding vector and matrix, A\, and Apyax lower and upper
bounds for the spectrum of A

Ensure: g;, g7, g and gl° the Gauss, right Gauss-Radau, left Gauss-Radau and Gauss-
Lobatto quadrature computed at ¢-th iteration
Initialize: u_; = 0, uo = u/||u||, o1 = u Aug, B1 = ||[(A — arD)uell, g1 = |Jull/a,
c1=1,8; = ay, 6 = a; — Ain, OF = @1 — Amax> U1 = (A — ay)ug/Br, @ = 2
while i < n do

o = u;_ Au;_ > Lanczos Iteration
Uy = A1 — o — Bis1Ui—g
Bi = [|a|
Uu; = Uz/ Bi
_ ”u“,@f_lcl?_l . .
9i=9i-1+ 3 Y E . > Update g; with Sherman-Morrison formula
i— 01— i—1

C; = Ci—15z‘—21/5i—1

Bi_1 <l B2 21
5i=ai_E,éirzai_Amin_ﬁ’égr:ai_)\max_55?
2 2
O = Anin + 22, 0F = D + 2 > Solve for JI" and J
1 K
lo _ 6707 (A Ami lo\2 _ _0;8F 1
o = g (3= — 2a), (5°)° = 5755 (Amax — Amin) > Solve for J;*
3 ? 3 3 k3 1
822 ||ul| 22|l (B2)2 e llul

g =g+ sar, a7y 9i = 9i t 5ams—pny 9° =g+ Sabs(amy © Update g7, 9
and gi° with Sherman-Morrison formula

t=1+1
end while

The algorithm for computing Gauss, Gauss-Radau, and Gauss-Lobatto quadrature rules
with the help of Lanczos iteration is called Gauss Quadrature Lanczos (GQL) and is shown
in [81]. We recall its pseudocode in Alg. 3 to make our presentation self-contained (and for

our proofs in Sec. 3.3).

The error of approximating I[f] by Gauss-type quadratures can be expressed as

e (g)

(2n +m)! Ilomm);

Ro[f] =

for some & € [Amin, Amax] (see, e.g., [173]). Note that p,, does not change sign in
[Amin, Amax]; but with different values of m and 7; we obtain different (but fixed) signs
for R,[f] using f()\) = 1/) and Apmin > 0. Concretely, for Gauss quadrature m = 0 and
R,[f] > 0; for left Gauss-Radau m = 1 and 71 = Ay, S0 we have R, [f] < 0; for right

Gauss-Radau we have m = 1 and 71 = Ayax, thus R,[f] > 0; while for Gauss-Lobatto
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we have m = 2, 71 = Ayin and 75 = Ay, so that R,[f] < 0. This behavior of the errors
clearly shows the ordering relations between the target values and the approximations made

by the different quadrature rules. Lemma 8 (see e.g., [135]) makes this claim precise.

Lemma 8. Let g;, g', g, and g?° be the approximations at the i-th iteration of Gauss, left
Gauss-Radau, right Gauss-Radau, and Gauss-Lobatto quadrature, respectively. Then, g;

and g]" provide lower bounds on u" A=Y, while g and g% provide upper bounds.

While Gauss-type quadratures relate to the Lanczos algorithm, Lanczos itself is closely
related to conjugate gradient (CG) [93], a well-known method for solving Az = b for
positive definite A.

We recap this connection below. Let z; be the estimated solution at the k-th CG iteration.

If =* denotes the true solution to Az = b, then the error £, and residual 1, are defined as
£r =" — 1y, T, = Ag, = b — Axy, (3.2.7)

At the k-th iteration, z; is chosen such that 7. is orthogonal to the k-th Krylov space, i.e.,
the linear space K, spanned by {ro, Arq, ..., A*"1ro}. It can be shown [154] that 7 is a
scaled Lanczos vector from the k-th iteration of Lanczos started with 7. Noting the relation
between Lanczos and Gauss quadrature applied to appoximate rj A7y, one obtains the

following theorem that relates CG with GQL.

Theorem 9 (CG and GQL; [136]). Let ¢y, be the error as in (3.2.7), and let ||ei || := e} Agy.
Then, it holds that

lexllZ = llroll (7 Tua = 5 ),
where Jy is the Jacobi matrix at the k-th Lanczos iteration starting with .

Finally, the rate at which ||e; ||} shrinks has also been well-studied, as noted below.

Theorem 10 (CG rate, see e.g. [164]). Let €. be the error made by CG at iteration k when

started with xq. Let k be the condition number of A, i.e., & = A\1/\,. Then, the error norm
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at iteration k satisfies

) leolla

llerlla < 2(ﬁ+ 1

Due to these explicit relations between CG and Lanczos, as well as between Lanczos
and Gauss quadrature, we readily obtain the following convergence rate for relative error of

Gauss quadrature.

Theorem 11 (Gauss quadrature rate). The i-th iterate of Gauss quadrature satisfies the

relative error bound

9n VE+1

Proof. This is obtained by exploiting relations among CG, Lanczos and Gauss quadrature.
Set zo = 0 and b = u. Then, €9 = z* and ry = u. An application of Thm. 9 and Thm. 10
thus yields the bound

leall’ = Nl (5 Taa = [ 10) = gn — 9

I e WP e

where the last equality draws from Lemma 18. |

In other words, Thm. 11 shows that the iterates of Gauss quadrature converge linearly.

3.3 Main Theoretical Results

In this section we summarize our main theoretical results and some empirical evidence that
supports our theory, and in the next section we will show detailed proofs for these results.
The key questions that we answer are: (i) do the bounds on ' A~'u generated by GQL
improve monotonically with each iteration; (ii) how tight are these bounds; and (iii) how
fast do Gauss-Radau and Gauss-Lobatto iterations converge? Our answers not only fill gaps

in the literature on quadrature, but provide the theoretical base for building fast algorithms

54



for widely used applications (see Sec. 3.1.3 and Sec. 3.6).

3.3.1 Lower Bounds

Our first result shows that both Gauss and right Gauss-Radau quadratures give iteratively
better lower bounds on u' A~'u. Moreover, with the same number of iterations, right

Gauss-Radau yields tighter bounds.

Theorem 12. Let ¢ < n. Then, g!” yields better bounds than g; but worse bounds than g; 1;
more precisely,

9 <9 < giy1, 1< n. (3.3.1)

Combining Thm. 12 with the convergence rate of relative error for Gauss quadrature

(Thm. 11) we obtain the following convergence rate estimate for right Gauss-Radau.

Theorem 13 (Relative error right Gauss-Radau). For each i, the right Gauss-Radau iterate

g; satisfies

9n — 90 o z(ﬁ_ 1)’.
In VE+1

3.3.2 Upper Bounds

Our second result compares Gauss-Lobatto with left Gauss-Radau quadrature.

Theorem 14. Let i < n. Then, g'" gives better upper bounds than g° but worse than gﬁ‘jrl;

more precisely,

I i 1 .
951 <9 <g’ i<n.

This shows that bounds given by both Gauss-Lobatto and left Gauss-Radau become
tighter with each iteration. For the same number of iterations, left Gauss-Radau provides a
tighter bound than Gauss-Lobatto.

Combining the above two theorems, we obtain the following corollary for all four

Gauss-type quadratures.
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Corollary 15 (Monotonicity). With increasing , g; and g" give increasingly better lower

bounds and g" and ¢! give increasingly better upper bounds, that is,

rr

g < giv1; 9 < Givis

Ir

I . I/ I
g > g 97 > 9%

3.3.3 Convergence rates

Our next two results prove linear convergence rates for left Gauss-Radau quadrature and

Gauss-Lobatto quadrature applied to computing the BIF u” A=1u.

Theorem 16 (Relative error left Gauss-Radau). For each i, the left Gauss-Radau iterate g

satisfies

e g (YELY
Jn VE+1

where K 1= A\, /A, 1 < N

Theorem 16 shows that the error again decreases linearly, and it also depends on Ay,
our estimate of the smallest eigenvalue that determines the range of integration. Using the
relations between left Gauss-Radau and Gauss-Lobatto, we readily obtain the following

corollary.

Corollary 17 (Relative error Gauss-Lobatto). For each i, the Gauss-Lobatto iterate g%

satisfies

g£0 — gn < 2K+<\/E“ 1)i—1

On VE+1

where kT := X\ /A and i < n.

Remarks All aforementioned results assumed that A is strictly positive definite with
simple eigenvalues. In Appendix 3.5, we show similar results for the more general case that
A is only required to be symmetric, and w lies in the space spanned by eigenvectors of A

corresponding to distinct positive eigenvalues.
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Figure 3-1: Lower and upper bounds computed by Gauss-type quadrature in each iteration

onu' A~y with A € R100x100

3.3.4 Empirical Evidence

We present an empirical verification of the theoretical results proved above. We generate
a random symmetric matrix A € R!%0*1% with density 10%, where each entry is either
zero or standard normal, and shift its diagonal entries to make its smallest eigenvalue
A1 = 1072, thus making A positive definite. We set A\, = A] = (A — 107°) and
Amax = AL = (Ap + 107°). We randomly sample u € R from a standard Gaussian
distribution. Fig. 3-1 illustrates how the lower and upper bounds given by the four quadrature
rules evolve with the number of iterations.

Fig. 3-1 (b) and (c) show the sensitivity of the rules (except Gauss quadrature) to
estimating the extremal eigenvalues. Specifically, we use Apin = 0.1A] and A\ax = 107

The plots in Fig. 3-1 agree with the theoretical results. First, all quadrature rules are seen
to yield iteratively tighter bounds. The bounds obtained by the Gauss-Radau quadrature are
superior to those given by Gauss and Gauss-Lobatto quadrature (also numerically verified).
Notably, the bounds given by all quadrature rules converge very fast — within 25 iterations
they yield reasonably tight bounds.

It is valuable to see how the bounds are affected if we do not have good approximations
to the extremal eigenvalues \; and A,. Since Gauss quadrature does not depend on the
approximations Ay, < A; and Apax > Ap, its bounds remain the same in (a),(b),(c). Left

Gauss-Radau depends on the quality of Ap,, and, with a poor approximation takes more
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iterations to converge (Fig. 3-1(b)). Right Gauss-Radau depends on the quality of A\j.x;
thus, if we use Apax = 10\ as our approximation, its bounds become worse (Fig. 3-1(c)).
However, its bounds are never worse than those obtained by Gauss quadrature. Finally,
Gauss-Lobato depends on both A, and Ap., so its bounds become worse whenever we
lack good approximations to A; or \,. Nevertheless, its quality is lower-bounded by left

Gauss-Radau as stated in Thm. 14.

3.4 Proofs for Main Theoretical Results

In this section we show detailed proofs for main results we mentioned in Section 3.3. We

begin by proving an exactness property of Gauss and Gauss-Radau quadrature.

Lemma 18 (Exactness). With A being symmetric positive definite with simple eigenvalues,

the iterates g,, g%, and gI" are exact. Namely, after n iterations they satisfy

=g =g " =u' A,
Proof. Observe that the Jacobi tridiagonal matrix can be computed via Lanczos iteration,
and Lanczos is essentially essentially an iterative tridiagonalization of A. At the ¢-th iteration
we have J; = ViTAVi, where V; € R™* are the first ¢ Lanczos vectors (i.e., a basis for the
i-th Krylov space). Thus, J, = V.7 AV, where V, is an n x n orthonormal matrix, showing
that J,, has the same eigenvalues as A. As aresult 7, () = [, (A — \;), and it follows

that the remainder
FE(E)

(2n)! I[m) =0,

R.[f] =

for some scalar £ € [Amin, Amax)» Which shows that g, is exact for u' A7 . For left and
right Gauss-Radau quadrature, we have 3, = 0, ai{ = Amin, and &) = Amax, While all other

elements of the (n + 1)-th row or column of J), are zeros. Thus, the eigenvalues of J, are

A1, ...y A, 71, and m, () again equals (A — \;). As a result, the remainder satisfies
FV () 2
R, f] = INX = =0,
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from which it follows that both g™ and g'* are exact. O

The convergence rate in Thm. 10 and the final exactness of iterations in Lemma 18
does not necessarily indicate that we are making progress at each iterations. However, by
exploiting the relations to CG we can indeed conclude that we are making progress in each

iteration in Gauss quadrature.

Theorem 19. The approximation g; generated by Gauss quadrature is monotonically non-

decreasing, i.e.,

9i < giv1, fori<n.

Proof. At each iteration r; is taken to be orthogonal to the i-th Krylov space: K; =
span{u, Au, ..., A" 'u}. Let I1; be the projection onto the complement space of K;. The

residual then satisfies

el = €f+1A€i+1 = TiT_HA_ITm
= (Hi+17”i)TA—1Hi+17“i

T T -1 -1
= Ti (Hi+1A Hi+1)7'i S ’I‘iA T,

where the last inequality follows from I1 ; A™'I1;;, < A~!. Thus ||¢;||% is monotonically
nonincreasing, whereby g, —g; > 0 is monotonically decreasing and thus g; is monotonically

nondecreasing. O
Before we proceed to Gauss-Radau, let us recall a useful theorem and its corollary.

Theorem 20 (Lanczos Polynomial [82]). Let u; be the vector generated by Alg. 3 at the i-th

iteration; let p; be the Lanczos polynomial of degree 1. Then we have

u; = pi(A)ug, where p;(N) = (—1) T 5
j=1+J

From the expression of Lanczos polynomial we have the following corollary specifying

the sign of the polynomial at specific points.
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Corollary 21. Assume i < n. Ifi is odd, then p;(Amin) < 0; for even i, p;(Amin) > 0, while

Pi(Amax) > 0 forany i < n.

Proof. Since J; = V,T AV is similar to A, its spectrum is bounded by Ayin and Ay
from left and right. Thus, J; — Ay, 1S positive semi-definite, and J; — Apax 1S negative

semi-definite. Taking (—1)* into consideration we will get the desired conclusions. ]

We are ready to state our main result that compares (right) Gauss-Radau with Gauss

quadrature.

Theorem 22 (Thm. 12 in Section 3.3). Let ¢ < n. Then, g!" gives better bounds than g; but

worse bounds than g;1; more precisely,
9 < g < gir1, 1< (34.1)

Proof. We prove inequality (3.4.1) using the recurrences satisfied by g; and gj' (see Alg. 3)

Upper bound: g;" < g,y1. The iterative quadrature algorithm uses the recursive updates

202

o =g+ —tt—
0; (0 6; — B7)
2 2
gi+1 = gi + it
1 - 1 .
5i(ai+15i - 512)

It suffices to thus compare aff and ;. The three-term recursion for Lanczos polynomials

shows that

Bit1Pi+1(Amax) = (Amax — @ig1)Pi(Amax) — BiPi—1(Amax) > 0,
ﬂi+lp:+1(>\max) = (Amax - a?)pi()\max) - Bipi—l()\max) = 07

where p; 1 is the original Lanczos polynomial, and pj, , is the modified polynomial that has
Amax as a root. Noting that p;(Anax) > 0, we see that ;1 < of. Moreover, from Thm. 19

we know that the g;’s are monotonically increasing, whereby d;(; 10; — 82) > 0. It follows
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that
0 < di(a410; — 5,2) < 6i(affo; — B?),

and from this inequality it is clear that g < g;,;.

Lower-bound: g; < g’. Since 82¢} > 0 and &;(af"; — 82) > §;(qis16; — B2) > 0, we
readily obtain

22

g—g+5("~5_/82) gl

Combining Thm. 22 with the convergence rate of relative error for Gauss quadrature
(Thm. 11) immediately yields the following convergence rate for right Gauss-Radau quadra-

ture:

Theorem 23 (Relative error of right Gauss-Radau, Thm. 13 in Section 3.3). For each i, the

right Gauss-Radau g!" iterates satisfy

gn — 4, §2(\/E—1)’.
In VE+1

This results shows that with the same number of iterations, right Gauss-Radau gives
superior approximation over Gauss quadrature, though they share the same relative error

convergence rate.

Our second main result compares Gauss-Lobatto with (left) Gauss-Radau quadrature.

Theorem 24 (Thm. 14 in Section 3.3). Let i < n. Then, g'" gives better upper bounds than

' but worse than g% % 1, more precisely,

l .
gl <gl <gP, i<n

Proof. We prove these inequalities using the recurrences for g!" and g° from Alg. 3.
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loy2
glr < gl°: From Alg. 3 we observe that al° = Ayin + B Thus we can write gi and g’ as

ol
glr_g+ 12612 _g+ 12612
T Gi(als = B2) T Auind? + B2(82/0F — 6)
10)2,2 10)2,2
gio:gi_{_ (/Bz) i =g + (ﬁz) i

6i(a?di — (B°)?) Amind} + (B°)2(67 /6 — 6:)

To compare these quantities, as before it is helpful to begin with the original three-term

recursion for the Lanczos polynomial, namely

5i+1pz‘+1(/\) = (>‘ - ai+1)Pi(/\) - ﬂipi~1()\)'

In the construction of Gauss-Lobatto, to make a new polynomial of order 7 + 1 that has roots

Amin and Apax, we add o1p;(A\) and o2p;_1(A) to the original polynomial to ensure

Bi+1Di+1(Amin) + 010 (Amin) + 02Di-1(Amin) =0,
6i+1pi+1(/\max) + Ulpi()\max) + 02pi—1()\max) = 0.

Since ﬂi—}—lv Dit1 ()\max), pi()\max) and Pi— (Amax) are all greater than 09 O1pi (/\max)+02pi—1 ()\max) <

0. To determine the sign of polynomials at \;,, consider the two cases:
e Odd i. In this case p;+1(Amin) > 0, Pi(Amin) < 0, and p;—1 (Amin) > 0;
e Even i. In this case p;11(Amin) < 0, pi(Amin) > 0, and p;—1 (Amin) < 0.

Thus, if S = (sgn(o), sgn(c)), where the signs take values in {0, =1}, then S # (1, 1),
S # (—1,1)and S # (0,1). Hence, 05 < 0 must hold, and thus (8l°)% = (3; — 02)* > 7

given that 32 > 0 fori < n.

Using (B°)2 > 82 with A\pinc?(8;)% > 0, an application of monotonicity of the univariate
function g(x) = 3% for ab > 0 to the recurrences defining g and g!° yields the desired

inequality g' < gl°.
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gf‘_’H < gI": From recursion formulas we have

202

_ #
gz 9i + 5:(a lr5 ,32)
lo 2.2
" (Bi%1)%cia
9ix1 = Giv1 + :
i+l ot 5@.{,1(03:1151'4.1 - (/3:3-1)2)

Establishing ¢! > g¢!%, thus amounts to showing that (noting the relations among g;, g* and

gio)3
R _ 2t > (B0 i
0i(afd; — B7)  Oilcuip1di — B2 T bina(aSybip — (81%1)2)
202 202 lo )2,232

A lrl : 2y — 2 = 2 (;:1) o lo \2

52‘(0‘1' 51' - ﬁz) (5,-(0(1-4_151 - /Bz) (51') 5i+1( i+16i+1 - (51+1) )

1 1 (B51)°

= — > :

oafd; — B b — B2 T 881 (al 0041 — (B9,)?)
= ! ! > L (Lemma 26)

(dip1 —05%) = B/6 = B7/0 — dina(@%10i1/(B%)2 — 1)

1 1 S 1
Oip1 = Oy Oipn Gy (Pmndil | S )
(B1)? 0

R SRR

( i+1) 5z+1 5i+1

)\min(si
e lmmmdl 5 g

( lo )2

41

where the last inequality is obviously true; hence the proof is complete. O

In summary, we have the following corollary for all the four quadrature rules:

Corollary 25 (Monotonicity of Lower and Upper Bounds, Corr. 15 in Section 3.3). As the
iteration proceeds, g; and g'" gives increasingly better asymptotic lower bounds and g" and

gl gives increasingly better upper bounds, namely
: . I
9 <gu; 9 <gh 9 Zghn 90 =g

Proof. Directly drawn from Thm. 19, Thm. 22 and Thm. 24. (]

63



Before proceeding further to our analysis of convergence rates of left Gauss-Radau and

Gauss-Lobatto, we note two technical results that we will need.

Lemma 26. Let o;, and o/ be as in Alg. 3. The difference A1 = a1 — o satisfies

— Sir
Ai+1 - 5i+1'

Proof. From the Lanczos polynomials in the definition of left Gauss-Radau quadrature we

have
Bit 1P (Amin) = (Amin — &) Pi(Amin) — Bipi—1(Amin)
= ()\m'm — (@iq1 — Ai-}-l))pi()\min) — BiPi-1(Amin)
= Bit1Pi+1(Amin) + Ait10i(Amin) = 0.
Rearrange this equation to write A; ;] = — @H%y\’:“;‘—), which can be further rewritten as
- — 1)t det(Jiy — Amind)/ TT55L 55 41 — Amin]
Aipy 2 —51‘+1( ) S VLB et = Amind) = 8410

(—1)idet(J; — Amind)/ TT=, B ~ det(J; — Amind)

Remark 27. Lemma 26 has an implication beyond its utility for the subsequent proofs:
it provides a new way of calculating o;,; given the quantities 52’“ and of; this saves

calculation in Alg. 3.

The following lemma relates ¢; to 61", which will prove useful in subsequent analysis.

Lemma 28. Let 6" and §; be computed in the i-th iteration of Alg. 3. Then, we have the

following:
6 < 6, (3.4.2)
Ir .
O A/r\n (3.4.3)

Proof. We prove (3.4.2) by induction. Since Amin > 0, 0, = &1 > Amin and 8 = o — Apin

we know that 67 < §;. Assume that O < §; is true for all ¢ < k and considering the
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(k + 1)-th iteration:

Bi B

Ir —
5k+1 = Q41 — Amin — 5lr < Qpy1 — 3; = Opt1-

To prove (3.4.3), simply observe the following

>,

Ir 2 Ir

Y Q; — )\min - i—l/(si—l G4 Q; — )\min /\min
- 2 ._ —_— -_— .

61‘ Q; — P4 /(51 1 (6% An

With aforementioned lemmas we will be able to show how fast the difference between

g and g; decays. Note that gI" gives an upper bound on the objective while g; gives a lower

bound.

Lemma 29. The difference between g!" and g; decreases linearly. More specifically we have

¥ \/E_l i
9" - g; §2ﬁ+(\/—,5+1)’gn

where K = A,/ Amin and k is the condition number of A, i.e., kK = A,/ 1.

Proof. We rewrite the difference g' — g; as follows

r 202 _ ﬁ?c? biit16; — 5,2)
90 79 S aS, — B2)  6i(aupat — A7) 0:(ald; — B?)
2.2 2.2 1

i G _ “c;

" i — B2) (of — B2/6;) [(aiss — B2/8)  Oilcudi — B2) 1 — DNigy /Gt

—_

i
where A; 11 = a1 — a?. Next, recall that gﬂg%‘ﬁ < 2(%:) . Since g; lower bounds g,,

we have

(1 _ 2(‘/75* 1)i)gn < 9i < gn,

il
) )gn < git1 < gn.




Thus, we can conclude that

2.2

22 VE—1\i
—t =g — g <2 -

Now we focus on the term (1 — A;41/6;11) ! Using Lemma 26 we know that A, ; = 4%, ;.

Hence,

1
1=Ai1/6ip1 =1 =001 /641 > 1= (1 = Amin/An) = Amin/An 2 el

Finally we have

9 —gi = el ! <2/§+<\/E—1)i9n.
b (s — B2) 1 — Niy1/diy1 —

O

Theorem 30 (Relative error of left Gauss-Radau, Thm. 16 in Section 3.3). For left Gauss-
Radau quadrature where the preassigned node is Ayin, we have the following bound on

relative error:
Ir
Ir _ k—1
g; 9n < 9t \/_

s (U)

where K := A\ /Amin, © < N.

Proof. Write g = g; + (g — ¢;). Since g; < g,, using Lemma 29 to bound the second

term we obtain

\/E—l)i
NCES In;

from which the claim follows upon rearrangement. U

gir S gn + 2/{+<

Due to the relations between left Gauss-Radau and Gauss-Lobatto, we have the following

corollary:

Corollary 31 (Relative error of Gauss-Lobatto, Corr. 17 in Section 3.3). For Gauss-Lobatto

quadrature, we have the following bound on relative error:

lo _ — 1\i-1
B —In < gt (%) , (3.4.4)
9n K
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where kKt := X\, /Amin and i < n.

3.5 Generalization: Symmetric Matrices

In this section we consider the case where u lies in the column space of several top eigen-
vectors of A, and discuss how the aforementioned theorems vary. In particular, note that the
previous analysis assumes that A is positive definite. With our analysis in this section we
relax this assumption to the more general case where A is symmetric with simple eigenval-
ues, though we require u to lie in the space spanned by eigenvectors of A corresponding to
positive eigenvalues.

We consider the case where A is symmetric and has the eigendecomposition of A =
QAQ"T = Yo X\igiq] where \;’s are eigenvalues of A increasing with ¢ and ¢;’s are
corresponding eigenvectors. Assume that u lies in the column space spanned by top k
eigenvectors of A where all these £ eigenvectors correspond to positive eigenvalues. Namely
we have u € Span{{q;}]-, ..} and 0 < A,_g 1.

Since we only assume that A is symmetric, it is possible that A is singular and thus we
consider the value of u" Afu, where A' is the pseudo-inverse of A. Due to the constraints

on u we have
uTAlu=u"QATQTu = v QeALQ)u = u” Blu,

where B =>"" .. Ngq/ . Namely, if u lies in the column space spanned by the top &
eigenvectors of A then it is equivalent to substitute A with B, which is the truncated version
of A at top k eigenvalues and corresponding eigenvectors.

Another key observation is that, given that u lies only in the space spanned by {¢; }1,, 1,1,

the Krylov space starting at u becomes
Span{u, Au, A%, ...} = Span{u, Bu, B%u, ..., B*'u} (3.5.1)

This indicates that Lanczos iteration starting at matrix A and vector u will finish constructing

the corresponding Krylov space after the k-th iteration. Thus under this condition, Alg. 3

67



will run at most & iterations and then stop. At that time, the eigenvalues of J are exactly
the eigenvalues of B, thus they are exactly {\;}}-,, ., of A. Using similar proof as

in Lemma 18, we can obtain the following generalized exactness result.

Corollary 32 (Generalized Exactness). g, g5 and g are exact for u' Alu = u' Bluy,

namely
G =gy =91 = u' Aty = o' B,

The monotonicity and the relations between bounds given by various Gauss-type quadra-
tures will still be the same as in the original case in Sec. 3.3, but the original convergence
rate cannot apply in this case because now we probably have A, (B) = 0, making
undefined. This crash of convergence rate results from the crash of the convergence of the
corresponding conjugate gradient algorithm for solving Az = u. However, by looking at
the proof of, e.g., [164], and by noting that A;(B) = ... = \,_x(B) = 0, with a slight

modification of the proof we actually obtain the bound

£ ||4 < min P,(N)]?|°2
lle*lla < mi Ae{xfrﬁri}:_w[ (M)A

where P is a polynomial of order :. By using properties of Chebyshev polynomials and
following the original proof (e.g., [82] or [164]) we obtain the following lemma for conjugate

gradient.

Lemma 33. Let ¥ be as before (for conjugate gradient). Then,

VE =1 ,
lI€%]|4 < 2(_\7_;;%—1)16“50“14’ where k' := An/An_ri1-

Following this new convergence rate and connections between conjugate gradient,
Lanczos iterations and Gauss quadrature mentioned in Sec. 3.3, we have the following

convergence bounds.

Corollary 34 (Convergence Rate for Special Case). Under the above assumptions on A

and u, due to the connection Between Gauss quadrature, Lanczos algorithm and Conjugate
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Gradient, the relative convergence rates of g;, g/', gi" and g!° are given by

gk—gi<2<\/ﬁ—1)i. gk—g{’<2(\/?—1>i_
g T WK1/ g% — \Ve 41/
Ir __ ’r_ i lo _ 7 _ i
g9 = gk §2K;n(\/? 1)1; gl — gk §2f~’~§n(\/; 1)
9 Vi +1 o 1

where K, = A\, /A, and 0 < \!

min min < An—k+1 is a lowerbound for nonzero eigenvalues of
B.

3.6 Algorithmic Results and Efficient (k-)DPP Sampling

Our theoretical results show that Gauss-Radau quadrature provides good lower and upper
bounds to BIFs. More importantly, these bounds get iteratively tighter at a linear rate, finally
becoming exact. However, in many applications motivating our work (see Sec. 3.1.3), we
do not need exact values of BIFs; bounds that are tight enough suffice for the algorithms to
proceed. As a result, all these applications benefit from our theoretical results that provide
iteratively tighter bounds. This idea translates into a retrospective framework for accelerating
methods whose progress relies on knowing an interval containing the BIF. Whenever the
algorithm takes a step (transition) that depends on a BIF (e.g., as in the next section, a state
transition in a sampler if the BIF exceeds a certain threshold), we compute rough bounds on
its value. If the bounds suffice to take the critical decision (e.g., decide the comparison), then
we stop the quadrature. If they do not suffice, we take one or more additional iterations of
quadrature to tighten the bound. Alg. 4 makes this idea explicit. We illustrate our framework

by accelerating Markov chain sampling for (k-)DPPs.

3.6.1 Retrospective Markov Chain (k-)DPP

First, we use our framework to accelerate iterative samplers for Determinantal Point Pro-
cesses. Specifically, we discuss MH sampling [100]; the variant for Gibbs sampling follows
analogously.

The key insight is that all state transitions of the Markov chain rely on a comparison
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Algorithm 4 Efficient Retrospective Framework

Require: Algorithm with transitions that depend on BIFs
while algorithm not yet done do
while no transition request for values of a BIF do
proceed with the original algorithm
end while
if exist transition request for values of a BIF then
while bounds on the BIF not tight enough to make the transition do
Retrospectively run one more iteration of left and(or) right Gauss-Radau to obtain
tighter bounds.
end while
Make the correct transition with bounds
end if
end while

between a scalar p and a quantity involving the bilinear inverse form. Given the current
set S, assume we propose to add element u to S. The probability of transitioning to state
SU{u}isqg=min{l, L,, — Lu,ngygL s.u}- To decide whether to accept this transition,
we sample p ~ (0, 1) uniformly at random; if p < ¢ then we accept the transition, otherwise
we remain at .S. Hence, we need to compute ¢ just accurately enough to decide whether

p < q. To do so, we can use the aforementioned lower and upper bounds on Lu,SnggL Sou-

Let s; and t; be lower and upper bounds for this BIF in the i-th iteration of Gauss
quadraturé. If p < L. — t, then we can safely accept the transition, if p > L, , — s;, then
we can safely reject the transition. Only if L, , — t; < p < L, , — s;, we cannot make a
decision yet, and therefore retrospectively perform one more iteration of Gauss quadrature
to obtain tighter upper and lower bounds s;,; and ¢;,,. We continue until the bounds are
sharp enough to safely decide whether to make the transition. Note that in each iteration
we make an exact decision without approximation error, and hence the resulting algorithm
is an exact Markov chain for DPP. The algorithm is shown in Alg. 5. In each iteration, it
calls Alg. 6, which uses step-wise lazy Gauss quadrature for deciding the comparison, while

stopping as early as possible.

If we condition the DPP on observing a set of a fixed cardinality k, we obtain a k-DPP.
The MH sampler for this process is similar, but a state transition corresponds to swapping
two elements (adding u and removing v at the same time). Assume the current set is

S = S U {v}. If we propose to delete v and add u to S’, then the corresponding transition
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Algorithm 5 Gauss-DPP(L)

Require: L: DPP kernel; V = [n] the ground set
Ensure: S sampled from exact DPP(L)
Randomly Initialize S C V
while chain not mixed do
Pick y € V, p € (0, 1) uniformly randomly
if y € S then
S = S\{y}
Compute bounds Apin, Amax on the spectrum of Lgs g/
if DPPJUDGE(Lyy—3, Lg' y, L5t 57, Amin, Amax) then
S=5
end if
else
§'=Su{y}
Compute bounds Apmin, Amax On the spectrum of Lg
if not DPPJUDGE(Lyy—p, Lsy, Ls, Amin, Amax) then
S=9
end if
end if
end while

Algorithm 6 DPPJUDGE(?, u, A, Amin, Amax)

Require: t the target value; vector u, matrix A; lower and upper bounds Apin and Amax on the
spectrum of A
Ensure: Return trueift < u' A~ !y, false otherwise
while true do
Run one Gauss-Radau iteration to get g™ and g" for v’ A~ lu.
ift < ¢" then
return true
else if t > ¢'* then
return false
end if
i=14+1
end while
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probability is

(3.6.1)

-1
Lu,u - Lu,S’le,leS’,u}

q = min {1, =
Lv,v - Lv,S’Ls/YS/LS’,v

Again, we sample p ~ Unif(0, 1), but now we must compute two quantities, and hence
two sets of lower and upper bounds: s}, ¢} for Lu,grLg,f g Ls o in the i-th Gauss quadrature

iteration, and 87, t}? for L, s L;,l gL in the j-th Gauss quadrature iteration. Then if we

Luyu—tY i )
~—1.we can safely accept the transition; and if p >
Lu,v—s].

reject the transition; otherwise, we tighten the bounds via additional Gauss-Radau iterations.

Luw=$' we can safel
Loo—00 y

have p <

Refinements. We could perform one iteration for both u and v, but it may be that one
set of bounds is already sufficiently tight, while the other is loose. A straightforward idea
would be to judge the tightness of the lower and upper bounds by their difference (gap)
t;—s;, and decide accordingly which quadrature to iterate further.

But the bounds for u and v are not symmetric and contribute differently to the transition

-1
Luuw=Ly L5} oiLsry

-1
LUVU.—L'U,SILS/'S/LSI,

equivalently, the relation between pL,, — Ly, and pL, s/Lg ' Ls'y — LusLg g Lst u.

decision. In essence, we need to judge the relation between p and

> Of,
Since the left hand side is “easy”, the essential part is the right hand side. Assuming that in
practice the impact is larger when the gap is larger, we tighten the bounds for Lv,sLE}SLs,v
if p(t) — s¥) > (t¥ — st), and otherwise tighen the bounds for L, sLgsLs. Details of the

final algorithm with this refinement are shown in Alg. 7 and Alg. 8.

Algorithm 7 Gauss-k-DPP(L, k)

Require: L the kernel matrix we want to sample DPP from, k the size of subset and V = [n]
the ground set
Ensure: S sampled from exact k-DPP(L) where |S| = k
Randomly Initialize S C V where |S| =k
while not mixed do
Pick v € S and u € V\ S uniformly randomly
Pick p € (0, 1) uniformly randomly
S' = S\{v}
Get lower and upper bounds A, Amax Of the spectrum of Lg s
if k-DPP-JudgeGauss(pL,, — Ly u, P, Ls' u, L's' v, Amin, Amax) = True then
S =5 U{u}
end if
end while
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Algorithm 8 £-DPP-JudgeGauss(t, p, u, v, A, Amin, Amax)

Require: ¢ the target value, p the scaling factor, u, v and A the corresponding vectors and
matrix, Apmin and Apay lower and upper bounds for the spectrum of A
Ensure: Return True if t < p(v" A=) — u" A~lu, False if otherwise
u_; =0,ug =u/||lull,*=1,¢ =0, d* = oo
v_1 =0,v =v/|]v||,"*=1,68 =0,d" = 00
while True do
if d* > pd” then
Run one more iteration of Gauss-Radau on u" A~ ' to get tighter (¢')* and (g™)*
d¥ = (glr)u _ (grr)u
else
Run one more iteration of Gauss-Radau on v" A~1v to get tighter (g") and (¢g™)”
d’ = (g")" — (¢")"
end if
if t < pllvl*(¢7)" — [lul*(g")* then
Return True
elseif t > pl[v][2(g")" — [[ul]2(g™)" then
Return False
end if
end while

3.6.2 Empirical Evidence

We perform experiments on both synthetic and real-world datasets to test the impact of our

retrospective quadrature framework in applications. We focus on (k-)DPP sampling.

Synthetic Datasets

We generate small sparse matrices using methods similar to Sec. 3.3.4. We generate
5000 x 5000 matrices and vary the density of the matrices from 1072 to 10~!. The running

time and speedup are shown in Fig. 3-2.

The results suggest that our framework greatly accelerates DPP sampling. The speedups
are particularly pronounced for sparse matrices. As the matrices become very sparse, the

original algorithms benefit from sparsity too, and the difference shrinks a little.
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Figure 3-2: Running times (top) and corresponding speedup (bottom) on synthetic data.
(k-)DPP is initialized with random subsets of size n/3 and corresponding running times
are averaged over 1,000 iterations of the chain. All results are averaged over 3 runs of

experiments.
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Data  Dimension nnz Density(%)

Abalone 4,177 144,553 0.83
Wine 4,898 2,659,910 11.09

GR 5,242 34,209 0.12
HEP 9,877 61,821 0.0634

Epinions 75,879 518,231 - 0.009
Slashdot 82,168 959,454 0.014

Table 3.1: Data. For all datasets we add an 1E-3 times identity matrix to ensure positive

definiteness.

Real Datasets

We further test our framework on real-world datasets of varying sizes. We selected 6 datasets,
four of them are of small/medium sizes and two are large. The four small/medium-sized
datasets are used in [79]. The first two of small/medium-sized datasets, Abalone and Wine?,
are popular datasets for regression, and we construct sparse kernel matrices with an RBF
kernel. We set the bandwidth parameter for Abalone as ¢ = 0.15 and that for Wine as o = 1
and the cut-off parameter as 3o for both datasets, as in [79]. The other two small/medium-
sized datasets are GR (arXiv High Energy Physics collaboration graph) and HEP (arXiv
General Relativity collaboration graph), where the kernel matrices are Laplacian matrices.
The final two large datasets datasets are Epinions (Who-trusts-whom network of Epinions)
and Slashdot (Slashdot social network from Feb. 2009) * with large Laplacian matrices.

Dataset statistics are shown in Tab. 3.1.

The running times are shown in Tab. 3.2. The results suggest that the quadratures
significantly accelerate (k-)DPP sampling even on real data. Our algorithms are lead to

speedups up to a thousand times.

To our knowledge, these results are the first time to run (k-)DPP for information gain on

such large datasets.

2Available at http://archive.ics.uci.edu/ml/.
3Available at https://snap.stanford.edu/data/.
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Abalone Wine GR

DPP 9.6E-3 1x 8.5E-2 1x 9.3E-3 1x
54E-4 17.8x | 59E-3 144x | 43E4 21.6x
1-DPP 1.4E-2 1x 0.15 Ix 1.7E-2 Ix
7.3E-4 19.2x | 1.1IE-2 13.6x | 7.3E-4 23.3x
HEP Epinions Slashdot
DPP 6.5E-2 1x 1.46 Ix 5.85 1x
59E-4 110.2x | 3.7E-3 394.6x | 7.1E-3 823.9x
4--DPP 0.13 1x 2.40 1x 11.83 1x
9.2E-4 141.3x | 49E-3 489.8x | 1E-2  1183x

Table 3.2: Running time and speedup for (k-)DPP. For results on each dataset (occupying
two columns), the first column shows the running time (in seconds) and the second column
shows the speedup. For each algorithm (occupying two rows), the first row shows results
from the original algorithm and the second row shows results from algorithms using our

framework.

3.7 Numerical details

Instability. As seen in Alg. 3, the quadrature algorithm is built upon Lanczos iterations.
Although in theory Lanczos iterations construct a set of orthogonal Lanczos vectors, in
practice the constructed vectors usually lose orthogonality after some iterations due to
rounding errors. One way to deal with this problem is to reorthogonalize the vectors, either
completely at each iteration or selectively [147]. Also, an equivalent Lanczos iteration
proposed in [146] which uses a different expression to improve local orthogonality. Further

discussion on numerical stability of the method lies beyond the scope of this thesis.

Preconditioning. For Gauss quadrature on u' A~!u, the convergence rate of bounds is
dependent on the condition number of A. We can use preconditioning techniques to get a

well-conditioned submatrix and proceed with that. Concretely, observe that for non-singular

C,
wW Al =uTCTC " TAT 07 Cu = (Cu)(CACT) ™ (Cu).
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Thus, if CAC" is well-conditioned, we can use it with the vector Cu in Gauss quadrature.

There exists various ways to obtain good preconditioners for an SPD matrix. A simple
choice is to use C = [diag(A)]~'/2. There also exists methods for efficiently constructing
sparse inverse matrix [25]. If L happens to be an SDD matrix, we can use techniques

introduced in [44] to construct an approximate sparse inverse in near linear time.

3.8 Summary

In this chapter, we present a general and powerful retrospective computational framework
for algorithms including Markov chain (k-)DPP that rely on computations of bilinear inverse
forms. The framework is based on Gauss quadrature methods, and supported by our
new theoretical results. We analyze properties of the various types of Gauss quadratures
for approximating the bilinear inverse forms and show that all bounds are monotonically
becoming tighter with the number of iterations; those given by Gauss-Radau are superior to
those obtained from other Gauss-type quadratures; and both lower and upper bounds enjoy
a linear convergence rate. We empirically verify the efficiency of our framework and are

able to obtain speedups of up to thousand times for Markov chain (k-)DPP sampling.
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Chapter 4

Sampling from Strongly Rayleigh

Measures

While DPP is an instantiation of DIPMs, there is a broader class of probability measures that
is diversity-inducing called Strongly Rayleigh (SR) measures. In this chapter, we study the
sampling methods for SR measures and derive a provably fast mixing Markov chain that is
novel and may be of independent interest. Our results provide the first polynomial guarantee
for Markov chain sampling from a general DPP, and more generally from an SR distribution.
This result also indicates an efficient sampling method for Dual Volume Sampling (DVS),
whose poly-time sampling method remains open since 2013 [13]. Specifically, we prove that
DVS is essentially an instantiation of SR, thus a poly-time MCMC sampling method follows.
We also show a poly-time exact sampling method for DVS based on matrix computations.

Materials in this chapter are based on [114, 115]

4.1 Introduction

Strong Rayleigh (SR) measures were introduced in the landmark paper of [28], who develop

a rich theory of negatively associated measures. In particular, we say that a probability

79



measure 7 is negatively associated if

/FdTI’/Gdﬂ' > /FG’dw 4.1.1)

for F, G increasing functions on 2Y with disjoint support. This property reflects a “repelling”
nature of 7, a property that occurs more broadly across probability, combinatorics, physics,
and other fields—see [148, 28, 180] and references therein. The negative association
property turns out to be quite subtle in general; the class of SR measures captures a strong
notion of negative association and provides a framework for analyzing such measures.
Specifically, SR measures are defined via their connection to real stable polynomials [148,
28, 180]. A multivariate polynomial f € C|z] where z € C" is called real stable if all its
coefficients are real and f(z) # 0 whenever Jm(z;) > 0 for 1 < i < n. A measure is called

an SR measure if its multivariate generating polynomial,

fo(2) =Y 7(S) ] 2 (4.1.2)
scy = _
is real stable. It is known (see [28, pg. 523]) that the class of SR measures is exponentially

larger than the class of determinantal measures.

4.1.1 SR Instantiations

Strongly Rayleigh measures have been underlying recent progress in approximation algo-
rithms [75, 7, 50, 113], graph sparsification [68, 171], extensions to the Kadison-Singer
problem [6], finite extensions to free probability [131], and concentration of measure re-
sults [150]. There has been many notable examples of SR measures widely studied in

machine learning and theoretical computer science and we list them as follows.

Determinantal Point Processes. A Determinantal Point Process (DPP) is a measure over
subsets given by the principal minors of a positive semidefinite matrix L € R"*". Its
probabilities satisfy

7(S) o< det(Lss), (4.1.3)
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DPPs arise in random matrix theory, combinatorics, machine learning, matrix approxima-

tions, and many other areas; see e.g., [126, 123, 124, 41, 29, 170, 107, 94, 31, 30, 118].

(Weighted) regular and balanced matroids. The uniform distribution over the bases of
certain matroids (regular matroids and balanced matroids [62, 150]) is SR, most notably,
the uniform distribution over spanning trees in a graph. Here, spanning trees are viewed as

subsets of edges, and the distribution is over subsets of edges.

Product measures / Bernoullis conditioned on their sum. Assume there is a weight
g; € [0,1] for each element i € V. The product measure 7(S) = [1,cq ¢ [[;25(1 — g;) is
SR, as is its conditioning on sets of a specific cardinality k, i.e., 7'(S) = 7 (S | |S| = k) or
7'(S) = 0if |S| # k, and 7'(S) o< 7(S) otherwise.

Uniform distribution on certain matroid (regular matroid and balanced matroid [62, 150])
base is SR, most notably, the uniform distribution over spanning trees in a graph. Here,

spanning trees are viewed as subsets of edges, and the distribution is over subsets of edges.

4.1.2 Sampling using MCMC

We sample from 7 using MCMC, i.e., we run a Markov Chain with state space 2V, All
our chains are ergodic. The mixing time of the chain indicates the number of iterations ¢
that we must perform (after starting from an arbitrary set Sy C V) before we can consider
S; as a valid sample from 7. Formally, if ds,(t) is the total variation distance between the
distribution of S; and 7 after ¢ steps, then 75,(¢) = min{¢ : ds,(t') < e, V¢’ > t} is the
mixing time to sample from a distribution e-close to 7¢ in terms of total variation distance.
We say that the chain mixes fast if 75, is polynomial in n. The mixing time can be bounded

in terms of the eigenvalues of the transition matrix, as the following classic result shows:

Theorem 35 (Mixing Time [52]). Let \; be the eigenvalues of the transition matrix, and
Amax = max{Az, |An|} < 1. Then, the mixing time starting from an initial set Sy C V is

bounded as

755 (€) < (1 = Amax) '(log e (So) ™! + loge™).
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Efficient sampling techniques have been studied for instances of SR distributions. A
popular method for sampling from Determinantal Point Processes uses the spectrum of
the defining kernel [94]. Generic MCMC samplers can also be derived, for example,
previous work used a simple add-delete Metropolis-Hasting chain [100]. Starting with an
arbitrary set S C V), we sample a point ¢t € V uniformly at random. If ¢t € .S, we remove
¢t with probability min{1,7(S \ {¢})/n(S)}; if t ¢ S, we add it to .S with probability
min{1,7(S U {t})/x(S)}. Algorithm 9 shows the (lazy) Markov chain.

Algorithm 9 Add/delete Markov Chain

Require: SR distribution 7™
Initialize S C V
while not mixed do
Let b = 1 with probability 1
if b = 1 then
Pick ¢ € V uniformly at random
if t € S then
S = S\{¢} with probability min{1, 7(S \ {t})/7(S)}
else
S = S U {t} with probability min{1, 7(S U {t})/7(S)}
end if
else
Do nothing
end if
end while

The add-delete chain can work well in practice [100], however, it was not shown to
be always fast mixing. An elementary DPP has non-zero measure only on sets of a fixed
cardinality; for such a process (or a process close to it), the chain will stall or mix slowly.

Another special case of SR distributions are homogeneous SR measures. These measures
are nonzero only for some sets of a fixed cardinality k. Examples include Bernoulli
distributions conditioned on cardinality, uniform distributions on the bases of balanced
matroids [62], and k-DPPs. A natural MCMC sampler for these processes takes swapping
steps: given a current set S C V), it picks, uniformly at random, points s € Sand ¢ ¢ S, and
swaps them with probability min{1, 7(S U {t} \ {s})/7(S)}. Algorithm 10 formalizes this
procedure. Building upon results in [62], [8] recently showed that the mixing time for the

1

swap sampler for homogeneous SR measures is polynomial in n, &, and log(m). These
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results are restricted to homogeneous SR measures, and do not hold for general SR measures

or SR with various constraints.

Algorithm 10 Exchange Markov Chain

Require: Homogeneous SR distribution 7
Initialize S C V), 7(S) > 0
while not mixed do
Let b = 1 with probability 3
if b = 1 then
Pick s € S and t ¢ S uniformly randomly
S = S U {t}\{s} with probability min{1, 7(S U {t} \ {s})/7(S)}
else
Do nothing
end if
end while

4.1.3 Other Related work

Recent work in machine learning addresses sampling from distributions with sub- or su-
permodular F’ [86, 156] and sampling by optimization [60, 128]. Apart from sampling,
other related tracts include work on variational inference for combinatorial distributions

[32, 53, 167, 185] and inference for submodular processes [95].

4.2 Sampling from General Strongly Rayleigh Measures

In this section, we consider sampling from general SR measures. We show in particular
that SR measures are amenable to efficient Markov chain sampling. Our starting point is
the observation of [28] on closure properties of SR measures; of these we use symmetric
homogenization. Given a distribution 7 on 2¥ = 2/ its symmetric homogenization 74, on
2[2n] jg

w(SO ) ()~ 1S =

Tsn(S) == (4.2.1)
0 otherwise.

If 7 is SR, so is ms,. We use this property below in our derivation of a fast-mixing chain.
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We use here a recent result of [8], who show a Markov chain that mixes rapidly for
homogeneous SR distributions. These distributions are over all subsets S C V of some fixed
size |S| = k, and hence do not include general DPPs. Concretely, for any k-homogeneous

SR distribution 7 : 2¥ — R, a Gibbs-exchange sampler has mixing time
Ts,(€) < 2k(n — k)(log m(Sp) ™ + loge™).

This sampler uniformly samples one item in the current set, and one outside the current set,
and swaps them with an appropriate probability. Using these ideas we show how to obtain
fast mixing chains for any general SR distribution 7 on 2". First, we construct its symmetric
homogenization 7, and sample from 7, using a Gibbs-exchange sampler. This chain is
fast mixing, thus we will efficiently get a sample T" ~ 7. The corresponding sample for
7 can be then obtained by computing S = 7' N V. Theorem 36, formally establishes the
validity of this idea.

Theorem 36. If 7 is SR, then the mixing time of a Exchange Markov Chain sampler for

is bounded as

n

Tso(€) < 2n° (10g (|50|

) + log(m(So)) ™" + log s_l). (4.2.2)

Proof. Given a general SR measure 7, we construct its symmetric homogenization 7, as in
Eq. 4.2.1. By closure property of SR we know that 7, is homogeneous SR. Then it follows

from [8] that the base exchange Markov chain has its mixing time bounded as

(Ten) Ro () < 20 (log(men(Ro)) ™" +loge™)

= 9n? (log <|g |> + log(mc(So)) ™! + log 5”1) ,
0

where Ry C [2N],

Rol = NandSO :Roﬂv
We construct a base exchange Markov chain on 2n variables where we maintain a
set |R| = n. In each iteration and with probability 0.5 we choose uniformly s € R and

t € [2n]\ R and switch them with certain transition probabilities. Let S = RNV, T = V\R,
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there are in total four possibilities for locations of s and ¢:

e With probability 12150,

with probability min{1, ”5—’1(;%%&} = min{1, ”C(S:c (g)\{s J1. This is equivalent to

s € Sandt € T, and we switch assignment of s and ¢

switching elements between S and 7;

e With probability [S2=1S) ] |S| ,s ¢ Sandt ¢ T, and switch with probability min{1, ”—C(S—%t— X

|S|+1
n—|S|

}. This is equlvalent to doing nothing to S;

e With probability 50 s € Sandt ¢ T, and we switch with probability min{1, “C—S(\SL;L X

m N2
n—;@ﬁ} This is equivalent to deleting elements from S;
e With probability 55 (" 'S D* g ¢ Sandt € T, and switch with probability min{1, ————-—“CfTS t’é)t})

|S]+1
n—|S]

}. This is equlvalent to adding elements to S.

Constructing the chain in the same manner but only maintaining S = R N [n] will result in

Algo. 11, while the mixing time stays unchanged.

(|

For Theorem 36 we may choose the initial set such that Sy makes the first term in the

sum logarithmic in N (Sp = Ry NV in Algorithm 11).

Algorithm 11 Markov Chain for Strongly Rayleigh Distributions

Require: SR distribution 7
Initialize R C [2n] where |R| = nand take S = RNV, T = V\R
while not mixed do
Draw g ~ Unif [0, 1]
Draw t € T and s € S uniformly at random
if g € [0, “5150%) then

S=S U {t} with probability min{1, = Su{t}) LS_IE} ’ > Addt
elseif g € [(—"—27%‘;')—, —ISI) then

S = S U {t}\{s} with probability min{1, "(—S%%)&{s—} > Exchange s with ¢
else if ¢ € 2512, |S|2+"(" 15D then

S = S\{s} W1th probablllty min{1, ”(S\{S}) ll“;l' — 1 > Delete s
else
Do nothing
end if
end while
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Efficient Implementation. Directly running a chain to sample n items from a (doubled)
set of size 2n adds some computational overhead. Hence, we construct an equivalent,
more space-efficient chain (Algorithm 11) on the initial ground set V = [n] that only
maintains .S C V. Interestingly, this sampler is a mixture of add-delete and Gibbs-exchange
samplers. This combination makes sense intuitively, too: add-delete moves (shown in
Algorithm 14) are needed since the exchange sampler (shown in Algorithm 10) cannot
change the cardinality of S. But a pure add-delete chain can stall if the sets concentrate
around a fixed cardinality (low probability of a larger or smaller set). Exchange moves
will not suffer ‘the same high rejection rates. The key idea underlying Algorithm 11 is that
the elements in {n + 1, ..., 2n} are indistinguishable, so it suffices to maintain merely the

cardinality of the currently selected subset instead of all its indices.
Corollary 37. The bound (4.2.2) applies to the mixing time of Algorithm 11.

Remarks. By assuming 7 is SR, we obtain a clean bound for fast mixing. Compared to
the bound in [86], our result avoids the somewhat opaque factor exp(3(r) that depends on
F. This advantage comes with a cost of an additive factor, which can be made small via
careful initialization, e.g., by choosing .Sy up to a constant size.

In certain cases, the above chain may mix slower in practice than a pure add-delete
chain that was used in previous works [100, 86], since its probability of doing nothing is
higher. In other cases, it mixes much faster than the pure add-delete chain; we observe
both phenomena in our subsequent experiments. Contrary to a simple add-delete chain, it is

guaranteed to mix well.

4.2.1 Experiments

We empirically study how fast our sampler on strongly Rayleigh distribution converges. We
compare the chain in Algorithm 11 (Mix) against a simple add-delete chain (Add-Delete).
We use a DPP on Ailerons data! of size 200, and the corresponding PSRF is shown in Fig. 4-
la. We observe that Mix converges slightly slower than Add-Delete since it is lazier.

However, the Add-Delete chain does not always mix fast. Fig. 4-1b illustrates a different

'nttp://www.dcc.fc.up.pt/657~1torgo/Regression/DataSets.html
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setting, where we modify the eigenspectrum of the kernel matrix: the first 100 eigenvalues
are 500 and others 1/500. Such a kernel corresponds to almost an elementary DPP, where the
size of the observed subsets sharply concentrates around 100. Here, Add-Delete moves
very slowly. Mix, in contrast, has the ability of exchanging elements and thus converges

way faster than Add-Delete.

Poterlltlal Sc:.lile Redlilction Flactor Potellﬂiail chle Redqction Flactor

13 ————Add-Delete 1.3 Add-Delete
Mix Mix
1.25 1.25
1.2+ 1.2
g &
1.15 1.15
& P
1.1 1.1
1.05 4 1.05 -
1 1
0
(a) (b)

Figure 4-1: (a) Convergence of marginal and conditional probabilities by DPP on uniform
matroid, (b,c) comparison between add-delete chain (Algorithm 9) and projection chain

(Algorithm 11) for two instances: slowly decaying spectrum and sharp step in the spectrum.

4.3 Dual Volume Sampling

From this section on we will consider an instantiation of DIPM that turns out to be SR
measures, thus fast mixing MCMC follows. In real world, a variety of applications share the
core task of selecting a subset of columns from a short, wide matrix A with n rows and m >
n columns. The criteria for selecting these columns typically aim at preserving information
about the span of A while generating a well-conditioned submatrix. Classical and recent
examples include experimental design, where we select observations or experiments [151];
preconditioning for solving linear systems and constructing low-stretch spanning trees (here

A is a version of the node-edge incidence matrix and we select edges in a graph) [13, 10];
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matrix approximation [34, 33, 91]; feature selection in k-means clustering [35, 36]; sensor
selectién [99] and graph signal processing [43, 179].

The distribution we study holds promise for all of these applications. It relies on
sampling columns of A according to a probability distribution defined over its submatrices:

the probability of selecting a set S of k columns from A, withn < k < m, is
m(S; A) x det(AgAl), 4.3.1)

where Ag is the submatrix consisting of the selected columns. This distribution is reminiscent
of volume sampling, where k < n columns are selected with probability proportional to the
determinant det(A§ As) of a k X k matrix, i.e., the squared volume of the parallelepiped
spanned by the selected columns. (Volume sampling does not apply to & > n as the involved
determinants vanish.) In contrast, 7(.S; A) uses the determinant of an n x n matrix and
uses the volume spanned by the rows formed by the selected columns. Hence we refer to
m(S; A)-sampling as dual volume sampling (DVS).

Despite the ostensible similarity between volume sampling and DVS, and despite the
many practical implications of DVS outlined below, efficient algorithms for DVS are not
known and were raised as open questions in [13]. In the subsequent, we make the following

contributions:

e We establish that 7(.S; A) is a Strongly Rayleigh measure [28], a remarkable property
that captures a specific form of negative dependence. Our proof relies on the theory
of real stable polynomials, and the ensuing result implies a provably fast-mixing,
practical MCMC sampler. Moreover, this result implies concentration properties for

dual volume sampling.

e We develop polynomial-time randomized sampling algorithms and their derandomiza-
tion for DVS. Surprisingly, our proofs require only elementary (but involved) matrix

manipulations.

In parallel with our work, [48] also proposed a polynomial time sampling algorithm that

works efficiently in practice. Our work goes on to further uncover the hitherto unknown
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“Strong Rayleigh” property of DVS, which has important consequences, including those

noted above.

4.3.1 Connections and implications.

The selection of £ > n columns from a short and wide matrix has many applications. Our
algorithms for DVS hence have several implications and connections; we note a few below.
Experimental design. The theory of optimal experiment design explores several criteria

for selecting the set of columns (experiments) S. Popular choices are

S € argmingcy .y J(As), with

aaaaa

J(As) = |ALIlF = I(AsAS) ™ || (A-optimal design) , (4.3.2)
J(As) = || ALl (E-optimal design) , (4.3.3)
J(As) = —logdet(AgAS) (D-optimal design). 4.3.4)

Here, At denotes the Moore-Penrose pseudoinverse of A, and the minimization ranges over
all S such that Ag has full row rank n. A-optimal design, for instance, is statistically optimal
for linear regression [151].

Finding an optimal solution for these design problems is NP-hard; and most discrete
algorithms use local search [137]. [13, Theorem 3.1] show that dual volume sampling yields
an approximation guarantee for both A- and E-optimal design: if S is sampled from DVS

7(S; A), then

m—n-+1

n(m — k)
< _— 7
“k-n+1

E [ll4513) |43 E [labi3] < (1+ k—n—i—l) JATE @35)

[13] provide a polynomial time sampling algorithm only for the case k = n. Our algorithms
achieve the bound (4.3.5) in expectation, and the derandomization in Section 4.5.3 achieves
the bound deterministically. [182] recently (in parallel) achieved approximation bounds for
A-optimality via a different algorithm combining convex relaxation and a greedy method.
Other methods include leverage score sampling [125] and predictive length sampling [190].

Low-stretch spanning trees and applications. Objectives 4.3.2 also arise in the con-
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struction of low-stretch spanning trees, which have important applications in graph spar-
sification, preconditioning and solving symmetric diagonally dominant (SDD) linear sys-
tems [172], among others [59]. In the node-edge incidence matrix II € R™ ™ of an
undirected graph G with n nodes and m edges, the column corresponding to edge (u,v) is

w(u,v)(e, — €). Let Il = UXY be the SVD of II with Y € R*~!1*™_ The stretch of a
spanning tree 7' in G is then given by St(G) = ||Y;']|% [13]. In those applications, we
hence search for a set of edges with low stretch.

Network controllability. The problem of sampling £ > n columns in a matrix also
arises in network controllability. For example, [188] consider selecting control nodes S
(under certain constraints) over time in complex networks to control a linear time-invariant
network. After transforming the problem into a column subset selection problem from a
short and wide controllability matrix, the objective becomes essentially an E-optimal design

problem, for which the authors use greedy heuristics.

4.4 SR Property and Fast Markov Chain Sampling

Next, we investigate DVS more deeply and discover that it possesses a remarkable structural
property, namely, the Strongly Rayleigh (SR) [28] property. This property has proved
remarkably fruitful in a variety of recent contexts, including recent progress in approximation
algorithms [75], fast sampling [7, 117], graph sparsification [68, 171], extensions to the
Kadison-Singer problem [6], and certain concentration of measure results [150], among

others.

4.4.1 Strong Rayleigh Property of DVS

Theorem 38 establishes the SR property for DVS and is the main result of this section. Here

and in the following, we use the notation z° = [, g 2.

Theorem 38. Let A € R™*™ and n < k < m. Then the multiaffine polynomial

p(z):= Y det(4sA)) [[= = > det(AsAg)z®, 4.4.1)

|S|=k,SCm] ies |S|=k,SC[m]
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is real stable. Consequently, 7(S; A) is an SR measure.

The proof of Theorem 38 relies on key properties of real stable polynomials and SR mea-
sures established in [28]. Essentially, the proof demonstrates that the generating polynomial
of P(S,; A) can be obtained by applying a few carefully chosen stability preserving opera-
tions to a polynomial that we know to be real stable. Stability, although easily destroyed, is

closed under several operations noted in the important proposition below.

Proposition 39 (Prop. 2.1 [28]). Let f : C™ — C be a stable polynomial. The following

properties preserve stability:

o Substitution: f(u,zs,...,2,) for p € R;

e Differentiation: 9°f(z1,. .., zy) for any S C [m];
e Diagonalization: f(z,z,25...,zy) is stable, and hence f(z,z, ..., z); and
o Inversion: z, -z, f(z7', ..., 27Y).

In addition, we need the following two propositions for proving Theorem 38.

Proposition 40 (Prop. 2.4 [27]). Let B be Hermitian, z € C™ and A; (1 < i < m) be

Hermitian semidefinite matrices. Then, the following polynomial is stable:
f(z) ==det(B+ > zA). (4.4.2)

Proposition 41. Forn < |S| <mand L := AT A, we have det(AsAL) = e,(Ls,s).

Proof. LetY = Diag([y;]I",) be a diagonal matrix. Using the Cauchy-Binet identity we

have

det(AYAT) =>" det((AY).r) det((AT)r.) = > det(AJ Ar)y”.

|T|=n,TC[m] |T)=n,TC[m)]

Thus, when Y = Ig, the (diagonal) indicator matrix for S, we obtain AY AT = AgAl.

Consequently, in the summation above only terms with T C S survive, yielding

det(AsAf) = > det(AAr)= > det(Lrr) = en(Lss)- O

[T|=n,TCS |T|=n,TCS
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We are now ready to sketch the proof of Theorem 38.

Proof. (Theorem 38). Notationally, it is more convenient to prove that the “complement”
polynomial p(2) := 37| 5—y, scpm det(AsAg)2> is stable; subsequently, an application of
Prop. 39-(iv) yields stability of (4.4.1). Using matrix notation W = Diag(w1, ..., Wn),
Z = Diag(z, .. .,2m), our starting stable polynomial (this stability follows from Prop. 40)
is

h(z,w) :=det(L+ W +Z), weC™, zeC™,

which can be expanded as

h(z, w) = ng[ml det(Ws + Ls)z™ = nglm] (ZTgs v det(LT*T)) z.

Thus, h(z,w) is real stable in 2m variables, indexed below by S and R where R := S\T.
Instead of the form above, We can sum over S, R C [m] but then have to constrain the
support to the case when S, N T = @ and S, N R = (. In other words, we may write (using

Iverson-brackets [-])

h(z,w) = Z [SeNR=0AS.NT = 0] det(Lrr)2z"w™  (44.3)
S,RC[m]

Next, we truncate polynomial (4.4.3) at degree (m — k) + (k — n) = m — n by restricting

|S: U R| = m — n. By [28, Corollary 4.18] this truncation preserves stability, whence

H(Z, ’LU) = Z [[Sc NR= [Z)]] det(LS\R,S\R)zS"wR,
S,RC[m]
|ScUR|=m—n
is also stable. Using Prop. 39-(iii), setting w; = ... = w,, = y retains stability; thus
= H(z, (y,9,...,9)) = S.N R = 0] det(L Sey IRl
9(z,y) (2 (%9, 1)) > 0] det(Ls\r,s\r)2°y
m times S,RC[m)]
|ScUR|=m—n

_ 1S|—|T| ,Se _ |S]—-n S,
= Z (Z|T|=n,T§S det(LTvT))y z% = E en(Lss)y"® 2%,

S5C[m] SC[m]
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is also stable. Next, differentiating g(2,y), k — n times with respect to y and evaluating at 0
preserves stability (Prop. 39-(ii) and (i)). In doing so, only terms corresponding to |S| = k

survive, resulting in

8k—n
Wg(z, Y) = (k=n)! > en(Lss)z™ = (k—n)! > det(AsAg)z™,
v= |S|=k,SC[m] |S|=k,SC[m]
which is just p.(z) (up to a constant); here, the last equality follows from Prop. 41. This
establishes stability of p.(z) and hence of p(z). Since p(z) is in addition multiaffine, it is

the generating polynomial of an SR measure, completing the proof. O

4.4.2 Implications: MCMC

The SR property of 7(.S; A) established in Theorem 38 implies a fast mixing Markov chain
for sampling S. The states for the Markov chain are all sets of cardinality k. The chain
starts with a randomly-initialized active set S, and in each iteration we swap an element
s € S with an element s°* ¢ S with a specific probability determined by the probability
of the current and proposed set. The stationary distribution of this chain is the one induced

by DVS, by a simple detailed-balance argument. The chain is shown in Algorithm 12.

Algorithm 12 Markov Chain for Dual Volume Sampling

Input: A € R™*™ the matrix of interest, k the target cardinality, 7' the number of steps
Output: S ~ 7(S; A)
Initialize S C [m] such that |S| = k and det(AgsAl) > 0
fori =1to7T do

draw b € {0, 1} uniformly

if b = 1 then

Pick s € S and s® € [m]\S uniformly randomly

q(Sin, Soul’ S) + min {1’ det(Asu{soul}\{sin}A-lS-U{soul}\{sin})/det(ASA:S’r)}

S+ S U {s*}\{s"} with probability q(s™", s°*, S)
end if
end for

The convergence of the Markov chain is measured via its mixing time: The mixing time
of the chain indicates the number of iterations ¢ that we must perform (starting from Sp)

before we can consider S; as an approximately valid sample from 7 (S; A). Formally, if
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ds,(t) is the total variation distance between the distribution of S; and 7(S; A) after ¢ steps,

then

7s,(€) := min{t : §5,(¢') < e, V' > t}

is the mixing time to sample from a distribution e-close to 7(,S; A) in terms of total variation
distance. We say that the chain mixes fast if 75, is polynomial in the problem size.

The fast mixing result for Algorithm 12 is a corollary of Theorem 38 combined with a re-
cent result of [8] on fast-mixing Markov chains for homogeneous SR measures. Theorem 42

states this precisely.

Theorem 42 (Mixing time). The mixing time of Markov chain shown in Algorithm 12 is

given by
Tso(€) < 2k(m — k)(log P(Sp; A)™! 4+ loge™).

Proof. Since 7(S; A) is k-homogeneous SR by Theorem 38, the chain constructed for
sampling S following that in [8] mixes in 75,(¢) < 2k(m — k)(log P(Sp; A)~! + loge™)

time. O

Implementation. To implement Algorithm 12 we need to compute the transition proba-
bilities g(s'", s°*, S). Let T = S\{s""} and assume r(Az) = n. By the matrix determinant

lemma we have the acceptance ratio

det’(ASU{S"‘"}\{si“}Agu{sout}\{sin}) _ (1 + Ag_sout}(ATA;)_lA{s"”‘})

det(AsAg) (L Al (ArAD) T Any)

Thus, the transition probabilities can be computed in O(n?k) time. Moreover, one can
further accelerate this algorithm by using the quadrature techniques of [118] to compute
lower and upper bounds on this acceptance ratio to determine early acceptance or rejection

of the proposed move.

Initialization. A remaining question is initialization. Since the mixing time involves

log P(Sp; A)~1, we need to start with Sy such that P(Sy; A) is sufficiently bounded away
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from 0. We show in Appendix B.6 that by a simple greedy algorithm, we are able to initialize
S such that log 7(S; A)~" > log(2"k!(7)) = O(klogm), and the resulting running time
for Algorithm 12 is (5(k3n2m), which is linear in the size of data set m and is efficient

when £ is not too large.

4.4.3 Further implications and connections

Concentration. [150] shows concentration results for strong Rayleigh measures. As a
corollary of our Theorem 38 together with their results, we directly obtain tail bounds for

DVS.

Algorithms for experimental design. Widely used, classical algorithms for finding an
approximate optimal design include Fedorov’s exchange algorithm [63] (a greedy local
search) and simulated annealing [140]. Both methods start with a random initial set S, and
greedily or randomly exchange a column ¢ € S with a column j ¢ S. Apart from very
expensive running times, they are known to work well in practice [142, 182]. Yet so far
there is no theoretical analysis, or a principled way of determining when to stop the greedy
search.

Curiously, our MCMC sampler is essentially a randomized version of Fedorov’s ex-
change method. The two methods can be connected by a unified, simulated annealing
view, where we define P?(S; A) oc exp{logdet(AsAL)/B} with temperature parameter
B. Driving 3 to zero essentially recovers Fedorov’s method, while our results imply fast
mixing for § = 1, together with approximation guarantees. Through this lens, simulated
annealing may be viewed as initializing Fedorov’s method with the fast-mixing sampler. In
practice, we observe that letting 8 < 1 improves the approximation results, which opens

interesting questions for future work.

4.5 Polynomial-time Dual Volume Sampling

We describe in this section our method to sample from the distribution 7(S; A). Our first

method relies on the key insight that, as we show, the marginal probabilities for DVS can be
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computed in polynomial time. To demonstrate this, we begin with the partition function and

then derive marginals.

4.5.1 Marginals

The partition function has a conveniently simple closed form, which follows from the

Cauchy-Binet formula and was also derived in [13].

Lemma 43 (Partition Function [13]). For A € R™*™ withr(A) = nandn < |S| =k <m,

we have
m-—n

— Ty _ T
Zy = ZISl:k’ng] det(AsAg) = ( L n) det(AAT).
Next, we will need the marginal probability P(T C S;A) =  g.pcgm(S; A) that
a given set ' C [m)] is a subset of the random set S. In the following theorem, the set

T. = [m]\T denotes the (set) complement of 7', and Q* denotes the orthogonal complement

of Q).

Theorem 44 (Marginals). Let T C [m), |T| < k, and € > 0. Let Ar = QXV'" be the
singular value decomposition of Ap where Q € R™*7(A1) and Q+ € R™*("=(AD). Further

define the matrices

B = (QL)TATC c R(n“"'(AT))X(m_lTl),

i T
1
T AnTe 0 -
C = 0 1 1 QT A e RrAT)x(m=IT])

\/ a%(AT)+s

Let Qpdiag(c?(B))Q} be the eigenvalue decomposition of BT B where Qp € RIT:X7(B),
Moreover, let W' = [I1,;C"] and T = ej_irj—r5y(W((Q5) Q)W ). Then the
marginal probability of T' in DVS is

P(T C S; A) = L7 otan)] « (I o)) <0
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We prove Theorem 44 via a perturbation argument that connects DVS to volume sam-

pling. Specifically, observe that for ¢ > 0 and |S| > n it holds that

Ag Ag
\/E(Im)S \/E(Im)s
(4.5.1)

det(AgAL +el,) = " Fdet(ALAg + €l}) = " det

Carefully letting ¢ — 0 bridges volumes with “dual” volumes. The technical remainder
of the proof further relates this equality to singular values, and exploits properties of
characteristic polynomials. A similar argument yields an alternative proof of Lemma 43.

We show the proofs in detail in Appendix B.1 and B.2 respectively.

Complexity. The numerator of P(T C S; A) in Theorem 44 requires O(mn?) time to
compute the first term, O(mn?) to compute the second and O(m?) to compute the third.
The denominator takes O(mn?) time, amounting in a total time of O(m?) to compute the

' marginal probability.

4.5.2 Sampling

The marginal probabilities derived above directly yield a polynomial-time exact DVS
algorithm. Instead of k-sets, we sample ordered k-tuples S = (51,...,8,) € [m]*. We
denote the k-tuple variant of the DVS distribution by ?(, A):

?((sj =)k ;A4) = El!—P({z'l, ik A) = H::1 ?(sj =4ls1 =t1,...,8j-1 = tj-1; A).

Sampling S is now straightforward. At the jth step we sample s; via ?(sj = ijls; =
i1,...,8j—1 = ij_1; A); these probabilities are easily obtained from the marginals in Theo-

rem 44.

Corollary 45. Let T = {iy,...,4,1}, and P(T C S; A) as in Theorem 44. Then,

o .. P(Tu{i}cS;A)
?(st—z,Alsl =01,y Stm1 = Go1) = (k—t+1) P(T C S;A)
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As a result, it is possible to draw an exact dual volume sample in time O(km*).

The full proof may be found in the appendix. The running time claim follows since the
sampling algorithm invokes O(mk) computations of marginal probabilities, each costing

O(m3) time.

Remark A potentially more efficient approximate algorithm could be derived by noting
the relations between volume sampling and DVS. Specifically, we add a small perturbation to
DVS as in Equation 4.5.1 to transform it into a volume sampling problem, and apply random
projection for more efficient volume sampling as in [49]. Please refer to Appendix B.3 for

more details.

4.5.3 Derandomization

Next, we derandomize the above sampling algorithm to deterministically select a subset that
satisfies the bound (4.3.5) for the Frobenius norm, thereby answering another question in
[13]. The key insight for derandomization is that conditional expectations can be computed

in polynomial time, given the marginals in Theorem 44:

Corollary 46. Let (i,...,1;_1) € [m]'~! be such that the marginal distribution satisfies

73)(31 =11,...,8_1 = 1t_1; A) > 0. The conditional expectation can be expressed as

Z?"L—l P,({ila === ;it—l} g S|S ~ P(S7 A[n]\{J}))
E||AL% | s1 =11, ., 80-1 = 1| = ==
[H slleplsi=id1,...,8.1 =14 1] P'({iy,...,it-1} C S|S ~ 7(S; A)) '

where P’ are the unnormalized marginal distributions, and it can be computed in O(nm?)

time.

We show the full derivation in Appendix B.4.

Corollary 46 enables a greedy derandomization procedure. Starting with the empty tuple
?0 = (), in the ith iteration, we greedily select j* € argmax; E[||Agujl|% | (s1,...,8;) =
?i_l o j] and append it to our selection: ?i = gi_l o 7. The final set is the non-ordered
version Sy of ?k Theorem 47 shows that this greedy procedure succeeds, and implies a

deterministic version of the bound (4.3.5).

98



Theorem 47. The greedy derandomization selects a column set S satisfying

m-—n+1
k—n+1

nim—n+1)

bz < mont

1ATZs  [1AGI5 < IAT][3-

In the proof, we construct a greedy algorithm. In each iteration, the algorithm computes,
for each column that has not yet been selected, the expectation conditioned on this column
being included in the current set. Then it chooses the element with the lowest conditional
expectation to actually be added to the current set. This greedy inclusion of elements will
only decrease the conditional expectation, thus retaining the bound in Theorem 47. The
detailed proof is deferred to Appendix B.5.

Complexity. Each iteration of the greedy selection requires O(nm?) to compute O(m)
conditional expectations. Thus, the total running time for k iterations is O(knm*). The

approximation bound for the spectral norm is slightly worse than that in (4.3.5), but is of the

same order if £k = O(n).

4.6 Experiments

We report selection performance of DVS on real regression data (CompAct, CompAct(s),
Abalone and Bank32NH?) for experimental design. We use 4,000 samples from each
dataset for estimation. We compare against various baselines, including uniform sam-
pling (Uni f), leverage score sampling (Lev) [125], predictive length sampling (PL) [190],
the sampling (Smp1)/greedy (Greedy) selection methods in [182] and Fedorov’s exchange
algorithm [63]. We initialize the MCMC sampler with Kmeans++ [11] for DVS and run for
10,000 iterations, which empirically yields selections that are sufficiently good. We measure
performances via (1) the prediction error ||y — X &||, and (2) running times. Figure 4-2
shows the results for these three measures with sample sizes k£ varying from 60 to 200.
Further experiments (including for the interpolation 8 < 1), may be found in the appendix.

In terms of prediction error, DVS performs well and is comparable with Lev. Its strength

compared to the greedy and relaxation methods (Smp1l, Greedy, Fedorov) is running

http://www.dcc.fc.up.pt/?1ltorgo/Regression/DataSets.html
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Figure 4-2: Results on the CompAct(s) dataset. Results are the median of 10 runs, except
Greedy and Fedorov. Note that Unif, Lev, PL and DVS use less than 1 second to

finish experiments.

time, leading to good time-error tradeoffs. These tradeoffs are illustrated in Figure 4-2 for
kE = 120.

In other experiments (shown in Appendix B.7) we observed that in some cases, the
optimization and greedy methods (Smpl, Greedy, Fedorov) yield better results than
sampling, however with much higher running times. Hence, given time-error tradeoffs, DVS
may be an interesting alternative in situations where time is a very limited resource and

results are needed quickly.

4.7 Summary

In this chapter, we consider a broader class of DIPMs called strongly Rayleigh measures,
which include DPPs as special cases. We obtain an unconditional fast mixing guarantee for
MCMC sampling for SR measures. This is the first poly-time mixing MCMC for general
SR measures. We further study the problem of DVS via the theory of SR measures and
real-stable polynomials and prove that DVS lies in the SR family. This result has remarkable
consequences, especially because it implies a provably fast-mixing Markov chain sampler
that makes DVS much more attractive to practitioners. Empirical results on experimental

design demonstrates the superior performances of DVS over existing methods.
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Chapter 5

Constrained Sampling

While general DIPMs have supports on 2V, their variants with constrained support typically
arise in a variety of real-world settings. Constraints over the support could be imposed from
prior knowledge, resource limitations, or other pragmatic considerations. In this chapter, we
focus on DIPMs with certain constraints: 1) cardinality constraints, where one wants to have
a more precise control over the size of the subsets sampled from DIPMs; 2) matroid base
constraints, where one wants to incorporate certain structural information in the sampled
subsets. While the unconstrained instances of certain DIPMs have MCMC samplers that are
guaranteed to be fast mixing, their constrained variants has no known sampling methods.
We develop MCMC samplers for such distributions and identify sufficient conditions under
which their chains mix rapidly. Finally, we illustrate our claims by empirically verifying the
dependence of mixing times on the key factors governing our theoretical bounds. Materials

in this chapter are based on [117, 116]

5.1 Introduction

Distributions over subsets of objects arise in a variety of machine learning applications.
They occur as discrete probabilistic models [32, 167, 185, 87, 107] in computer vision,
computational biology and natural language processing. They also occur in combinatorial
bandit learning [42], as well as in recent applications to neural network compression [133]

and matrix approximations [113].
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Yet, practical use of discrete distributions can be hampered by computational challenges
due to their combinatorial nature. Consider for instance sampling, a task fundamental to
learning, optimization, and approximation. Without further restrictions, efficient sampling
can be impossible [57]. Several lines of work thus focus on identifying tractable sub-classes,
which in turn have had wide-ranging impacts on modeling and algorithms. Important
examples include the Ising model [96], matchings (and the matrix permanent) [97], spanning
trees (and graph algorithms) [37, 68, 171, 7], and Determinantal Point Processes (DPPs)
that have gained substantial attention in machine learning [107, 118, 70, 100, 8, 102].

General distributions on 2¥ with constrained support typically arise upon incorporating
prior knowledge or resource constraints. We focus on resource constraints such as bounds
on cardinality and bounds on including limited items from sub-groups. Such constraints
can be phrased as a family C C 2Y of subsets; we say S satisfies the constraint C iff S € C.

Then the distribution of interest is of the form
me(S) x exp(BF(S))[S € C], (5.1.1)

where F': 2V — R is a set function that encodes relationships between items ¢ € V), [] is
the Iverson bracket, and 3 a constant (also referred to as the inverse temperature). Most prior
work on sampling with combinatorial constraints (such as sampling the bases of a matroid),
assumes that F' breaks up linearly using element-wise weights w;, i.e., F(S) = Y. s w;.
In contrast, we allow generic, nonlinear functions, and obtain a mixing times governed by

structural properties of F'.

An important thing to note is that, even if exp(SF'(.S)) itself belongs to certain class of
distributions like SR, adding a constraint may not lead to a distribution in the same class.
Take SR for example, certain constraints on an SR measure may result in an SR measure due
to closure properties of SR (see [28] for details), but counter examples exist for more general
constraints. Thus even though efficient MCMC sampling method is known for general SR,

ones for specific constrained SR measure is not known to be fast mixing.

Our focus is on sampling from 7r¢ in (5.1.1), where in our case 7 is a DIPM; we denote

by Z = 3 scpexp(BF(S)) and Zc = 3 5. exp(BF(S)). The simplest example of m¢
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is the uniform distribution over sets in C, where F(S) is constant. In general, F' may be
highly nonlinear. We study MCMC sampling method for SR measures and its various
constrained version. We propose different Markov chains for different variants and show

they are essentially fast mixing. We summarize the key contributions of this chapter below.

e We propose a general technique for constructing fast mixing Markov chains by
combining already fast mixing chains on overlapping subsets of the whole state space.
Based on this technique we construct a fast mixing chain for cardinality-constrained
SR measures (Theorem 52). Such construction is not restricted to the specific class of

SR measures and is more widely applicable.

e We analyze a special case for cardinality constraints, i.e., the case of |S| < k. We
show (in Theorem 56) mixing times of an add-delete chain for such case, which,
perhaps surprisingly, turns out to be quite different from |S| = k. This constraint can
be more practical than the strict choice |S| = k, because in many applications, the
user may have an upper bound on the budget, but may not necessarily want to expend

all £ units.

e We analyze (Theorem 57) mixing times of an exchange chain when the constraint

family C is the set of bases a matroid, i.e.,

S| = k or S obeys a partition constraint.

Both of these constraints have high practical relevance [105, 101, 185].

Finally, a detailed set of experiments illustrates our theoretical results.

Related work. Recent work in machine learning addresses sampling from distributions
with sub- or supermodular F' [86, 156], determinantal point processes [8, 113], and sampling
by optimization [60, 128]. Many of these works (necessarily) make additional assumptions
on 7¢, Or are approximate, or cannot handle constraints. Moreover, the constraints cannot
easily be included in F: an out-of-the-box application of the result in [86], for instance,

would lead to an unbounded constant in the mixing time.
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5.2 Sampling from SR with Cardinality Constraint

In this section, we consider SR measures with cardinality constraints, namely ¢ < |S| < u
where S is the sampled subset. MCMC on general SR measures has already proved to be
efficient due to the remarkable properties of SR. However, the SR property is brittle: A
restriction of the support like cardinality constraints on the subsets, may destroy it. Notwith-
standing, there is now a growing interest in studying the complexity of such combinatorially
constrained distributions. Recent work addresses approximations to the partition function,
marginal probabilities and mode under various constraints {78, 101, 174, 143]. None of
these works, however, considers efficient sampling via MCMC. Our work may be viewed as
a first step towards constructing efficient MCMC samplers for potentially non-SR measures
by still exploiting SR properties.

To design fast mixing Markov chain samplers for cardinality-constrained SR measures,
we develop a combination Markov chain that is efficient when the overall state space
decomposes into overlapping “easy” regions. Assuming that each region has access to
an efficient sampler, we show how to use the overlap to obtain an overall fast mixing
chain. In contrast to previous work on chain decomposition that was mainly used as a tool
for analyzing given Markov chains [98, 129], our strategy is constructive and explicitly
uses decomposition for building a sampler. More importantly, it inherits efficiency from

sub-chains.

5.2.1 Chain Combination for Easy Fast-Mixing Chain Construction

Throughout, we assume that the support of 7¢, i.e., the state space C, is covered by m
overlapping parts C;, namely C = ||, C;. We assume that for a suitably partially-rescaled
version of the distribution 7 restricted to each of the C;, we have a fast mixing chain Mg,
with transition probabilities ;. Such assumption holds for certain cardinality-constrained
SR measures as shown in Sec. 5.2.2.

Our approach is motivated by chain decomposition techniques for analyzing Markov
chains [134, 98]; we construct a chain that will be easy to analyze with such techniques.

The chain decomposition analysis assumes an already existing (ergodic and time-
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reversible) Markov chain with stationary distribution 7¢ and transition probabilities P(X,Y").
Given a partition of the state space into m disjoint parts C = 7; U ... U 7T,,, one can decom-
pose the chain into restriction chains, one on each 7;, and a projection chain across parts. Let
[m] = {1,..., m}, the projection chain represents a distribution 7y (i) := > yc7: Te(X)

over the indices [m] of the parts. Its transition probabilities P aggregate the original ones:

P(i,j) =Tm@) ™ Y m(X)P(X,Y). (5.2.1)
XeT,YET;
In addition, we have one restriction chain M, on each part 7;, whose stationary distribution
is the conditional 77, (X) = ¢ (X) /7 (¢). Its transition probabilities are
P(X,Y), X#Y
P(X,Y) = ) ? (5.2.2)
1- ZZECi\{X} P(Xv Z) X = Ya
These transition probabilities are not always easy to compute or even approximate. This
issue may arise for support-restricted non-uniform distributions such as constrained DPPs or

SR measures.

In contrast to analyzing an existing chain on the entire state space, our approach uses a

different, bottom-up approach, that combines chains on sub-parts of the state space.

Case of m = 2: We start with the base case of m = 2 parts, i.e., C = C; U Cy and
CiNCy=7T+# 0. Let D; = C;\C3_; (for i € [2]). We first make two identical copies Z; and
Zy of 7 and let C; = Z; U D, be each part with the duplicated intersection. Consider two new

measures 7¢; and 7¢; that distribute the mass on the intersection:

me(X) if X eD,

ey (X) o : .
p 1 —p)*'re(X) if X €T,

2

fori € [2] and p € (0, 1). Let Q; be the transition probabilities for a Markov chain with

stationary distribution 7¢; (that we have by assumption). We create a “lazier” version of this
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chain, with transition probabilities

10, : {
P, Y) = | AGY) TXYEC XAY, oo
1= gecizzx 1@i(X, Z), XY eC, X=Y

Each chain M, again has stationary distribution 7¢;.

Next, we combine M¢; and Mc; by allowing transitions between Z; and Z,. The

combined chain Me: e, has transition probabilities

P71 - p)i? if X €Z,,Y € I;_;, X and Y are identical copies in Z,
P(X,Y):=¢ P(X,Y) ifX,YeC,X+Y,
1- Y, P(X,2)  fX=Y,
(5.2.4)

This chain is still lazy; it does not move with probability at least 1/2. From detailed balance,

it follows that M1 ¢; converges to the distribution

WS(X) if X e D,‘, .
Terucy, = A , i€ {1,2}.
P11 —-p)?ine(X) if X e,
Each X € T occurs via its two duplicates in Z; and Z, with probability pm¢(X) and
(1 — p)me(X), respectively. Hence, by re-identifying both copies with X (“projecting”), we

obtain a sampler for 7e. Algorithm 13 makes the above described chain explicit.

Analysis. We must now bound the mixing time of the combined chain. For doing so,
we follow the decomposition analysis of [98]. The main idea is to bound a quantity — the
Poincaré constant or log-Sobolev constant — that characterizes the mixing time, once on
each part and once for transiting between parts. The final constant and mixing time will
follow as a function of these quantities associated with the parts.

These important quantities are defined as follows. Let f : C — R be an arbitrary test
function; its expectation and variance with respect to m¢ are Er.[f] = > oo me(X) f(X)

and Ve [f] = D xee Te(X)(f(X) — Eg. f)? respectively. The Poincaré constant A bounds
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Algorithm 13 Combined Chain for m = 2 parts

Require: Target distribution 7¢(-), state decomposition C = C; UCsy, Z = C; Ny, transition
probabilities P;(-, -) defined in (5.2.3), p € (0, 1)
Initialize T' € C. Let b =i if S € C;\Z for i € {1, 2}, otherwise set b = 1.
while not mixed do
Run chain with transition probabilities P, for one step
if the new state is the same as last step then

if T € 7 then
Set b = 3 — b with probability $p*~°(1 — p)>~1
end if
end if
end while
Output 7" € C

the ratio between the variance and the Dirichlet form

Enlfif) =5 3 we(X)PIXY)(F(X) ~ F(V))
X,yec

it is the largest constant such that the Poincaré inequality A\V,.[f] < &..(f, f) holds for
all functions f : C — R. The log-Sobolev constant replaces the variance by L,.(f) =
Er [f2(In f2 — In(Ex [f]?))]; it is the largest o such that oL, (f) < E.(f, f) for all
f:C—R.

The decomposition technique assumes an already existing Markov chain, and a partition
of the state space into m disjoint parts C = T; U ... U Ty,. If it is possible to bound ) (or
«) for the restriction chain on each part 7; individually, and for the global projection chain,

then the following result implies a bound on the mixing time.

Theorem 48 (Mixing time [98]). Consider a finite-state time-reversible Markov chain
decomposed into a projection chain and m restriction chains on disjoint parts T; of the
state space C. Let )\, @ be Poincaré and log-Sobolev constants for the projection chain, and
{Ai}icpm), {ci }iepm) be those for the restriction chains, respectively. Let Apiy = min; A;

and o, = min; «;, and define

= . 2.5
v fg%l)l{lggf P(X,Y) (5.2.5)
YeC\C;
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Then the original Markov chain satisfies a Poincaré and log-Sobolev inequality with con-

stants

These constants imply upper bounds on mixing time:
1 _ 1 _ _
7s5,(€) = O (Xlog (eme(So)) 1) s Te(e) =0 <alog (7" log me (Xo) 1)) .

Our analysis uses thisiresult —note that Theorem 5.2.7 uses a partition into disjoint parts.
Moreover, the critical ingredient for using Theorem 5.2.7 are bounds on the local and global
Poincaré constants, which are not always easy to obtain. It turns out that, by construction,
our chain combination admits such bounds, and we obtain the following bounds for our

combination chain.

Theorem 49. Given a decomposition C = C;UCy where C;NCy # 0, define the chains M,
My and My, 9y as above. Let X and {Ai}ieq1,2y be Poincaré constants, @ and {; }ief1,2)
be log-Sobolev constants for {Mcé} and My, gy respectively. With Ay, = min; A; and

Qmin = Min; o;, we have

A > min X )‘/\min > . {_Ot_ a—amin }
=, — 5, a>minq —, —
- 3 Smax{p,1 —p}+ A 3’ Smax{p,1 —p} +@

In particular, for P(X,Y) defined as in Equation (5.2.4):

) p(1 = p)mc(Z) Amin
A > mln{ 3 ) S ) 1
4p(1—p)mc(T)

Proof. By definition of Mc;uc;, we let

T (i) = Y mer(X) = me(Dy) + p (1 = p)* ' 7e(T)
Xec]
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and construct the projection chain My, 5, with transition probabilities

Pli1—i) = Yoxer,yer, P (1 =) tme(X)P(X,Y)
P(L, 1 ) - Wc(Di) —f—pi‘l(l _ p)2_"7rc(I)
(1 —p)me(T)
4(me(D;) + p=1(1 — p)?~ime(Z))

The resulting Poincaré constant is given by [8, Fact 2.1]

< _ P(1,2) p(l — p)me(Z)
A= — = > p(1 — p)me(T).
T2 1m0 + (- pre@)(me@a) + pre@) — P
(5.2.6)
Finally, we have
1
v = max max P(X,Y) = -max{p,1 — p}. (5.2.7)
i€[2] Xec) - 4
ecy_,
Together with Theorem 48, the bounds (5.2.7) and (5.2.6) imply the results. 4

Theorem 49 matches intuition: if the small chain on each part of the state space is fast
mixing, the resulting A;’s are bounded away from 0; if the probability of intersection states,
7(Z), is large, X will be bounded away from 0 and it will be easy to transit between chains.
Hence A is large and the resulting combined chain is fast mixing.

A key point in our chain combination is how the transition probabilities between smaller
chains are set. They are a constant, resulting in an easy-to-analyze projection chain. This

greatly eases the bounding procedure for the whole chain, as shall be seen in Section 5.2.2.

General Case

Next, we extend our analysis from m = 2 to arbitrarily many parts {C;}7, of C = U;C;. We
assume that the decomposition is such that each part C; is reachable from any other part C;,
i.e., for any 4, j € [m] there exists a sequence of subsets C;,, ... ,C;, such that C; N C;; # 0,
Cy NCiy #0,...,C;,, NC; # 0.

The construction proceeds as for m = 2. We create a copy C; of each of the m parts
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C;. The C] are disjoint; they contain copies of the intersections of parts. As a result, each
state X € C is copied |C(X)| times, where C(X) = {C;|X € C;} is the number of parts it

is contained in. We “spread” X across its copies via a distribution px over C'(X).

Consider m new distributions {7¢; }12, on state spaces C; with probabilities
ﬂc;(X) och(Ci)wc(X), X EC,{,i S [m]

Again we assume that constructing m smaller chains M¢; on C; with transition probabilities

(2; is easy. We then construct Me: with transition probabilities F; as in (5.2.3).

Now we combine {Mq} by allowing transitions between identical copies of elements

in U;C]. Specifically, we construct the following chain My,¢; with transition probabilities

irx(C)) if X € C]and Y € C; are identical copies, i # 7,
P(X,Y)=4§ PR(X,Y) ifX,YeC,X#Y,
1-Y,.P(X,2) ifX=Y.

This lazy chain has stationary distribution
mue(X) = px (Come(X), X €C;.

When sampling, we again “project” and re-identify all copied samples with the original X;

thus any X € C is sampled with probability 7¢.

By our construction, the projection chain has transition probabilities

Tim) (1) = Z me(X) = Z px(Ci)me(X),

XeC, Xec;

and construct the projection chain My, with transition probabilities

P, j) = ZXec;,Yec; PX(Cz‘)?TC(X)P(XaY)

,  1,j € [m].



Finally we have

7 = max max P(X,Y)<1/4. (5.2.8)
ie[m] Xec!
YEUj#iC;-

The Poincaré and log-Sobolev constants are then given by the following theorem.

Theorem 50. Given decomposition C = C, U ... U C,, where C; N (U;4C;) # 0, and
chains Mc; and My, defined as above. Let Xand { Ai Yiejm) be Poincaré constants, @ and
{i}iem) be log-Sobolev constants for { Mcr} and My, respectively. With Apin = min; A;
and Oy, = min; o, we have

. X .X)\min } . { a a&mm
A > min«q —, =¢; Q>minyg —, — (>
33741 A 3'3/4+a

where 7y is defined in Eq. 5.2.8.

Discussion. Our construction gives a principled way to tackle the problem of constructing
Markov chains on a large and complex state spaces in a bottom-up fashion, where we first
construct simple chains on subsets of state space and combine them together. Note that such
construction could be made recursive. Once a large chain has been constructed, we can

combine it with other large chains to form more complex chains on larger state spaces.

A Toy Example

We consider constructing a Markov chain that samples from a 7z where C = [3n]. Each
of the first n points 77 has probability p; /n, each of the second n points 7, has probability
po/n and each of the last n points 73 has probability (p; + p2)/n, where p; + po = 1/2. To
construct a Markov chain to sample from this distribution, one obvious way is to decompose
C as C; UCy, where C; = 7, U T3 and C; = T, U T3. This is good because each small
chain is well studied — it is just a uniform distribution on {1,...,2n} and {n +1,...,3n}.
Meanwhile, the constructed projection chain has only 2 states, thus the Poincaré constant is
computable immediately.

Note that one can also construct a Metropolis-Hastings or Gibbs-style Markov chain
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and use technique based on [98] to bound the mixing time. One straightforward way is
to decompose C = T; U T, U T3. However, the resulting projection chain would be a
3-state chain instead of two-state constructed with chain combination, the Poincaré or
log-Sobolev constant of which is a bit harder to compute. Such disadvantages may become
more pronounced when the state space and distributions are less uniform, and we may wish
to decompose the state space into more parts: while using disjoint parts as in [98] results
in an Q(M?)-state projection chain where M is the number of overlapping components
like C; above, the chain combination would only construct a projection with an O (M )-state

projection chain.

5.2.2 Application to Sampling from SR with Cardinality Constraints

We now apply our chain combination technique to sample from a constrained SR and prove
an unconditioned polynomial mixing time bound on constrained SR. Although we focus on
DPP in this section, analogous results hold with any SR distribution.

[117] showed a Markov chain for any DPP (SR) distribution on 2" that is essentially a

chain on an n-homogeneous SR measure on 2!2"], thus we obtain the following corollary:

Corollary 51. The Poincaré constant for the chain for sampling from general SR measures,

described in Algorithm 11, is at least #

As we have mentioned, the constrained DPPs we are interested in are not known to
be SR. The existing bounds, e.g. in [117], are only polynomial under certain additional
conditions.

The concrete constrained DPP that we illustrate below has the following measure:
7e(S) =Pr(S|k—1<|S| <k+1)oxdet(Lgs)[k—1<|S|<k+1]. (529

Here we have C = {S | k — 1 < |S| < k + 1}. This constraint slightly generalizes the fixed
cardinality constraint |S| = k, and serves to illustrate our general technique; moreover, it
forms the basis of DPPs under interval constraints on cardinality (end of this section). For

the constrained DPP of (5.2.9) we have the following result.
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Theorem 52 (Mixing Time). For k > 1, there is a Markov chain starting with stationary

distribution given in (5.2.9) and initial state Sy with a mixing time of

O(n?(log me(So) ! + log e~ + log (|; |>)).
0

Remarks. We highlight here the fact that the above mixing time bound holds not only
for (5.2.9), but for all SR distributions with the same constraints. Moreover, the associated
distribution ¢ may not be SR, and we are not aware of any fast mixing time bounds for
such potentially non-SR distributions in the literature. Therefore, our chain composition
technique provides means to extend existing fast mixing Markov chains to sample from
distributions for which fast mixing was previously unknown.

The proof of Theorem 52 uses a combination chain that is composed of two parts each
with an SR measure. The chains within each part, and their Poincaré constants, follow from
properties of SR measures (re-weighted via rank sequences).

The proof of the theorem will make use of the following properties of SR measures.
Rank sequences will be used for combining the parts via reweighting, and for establishing

bounds.

Theorem 53. /SR under Rank Rescaling [149]] Let 7c where C C 2Y be SR and {b; : 0 <
i < n} a finite sequence of nonnegative numbers such that >, b;z" is stable (namely, it has

only real roots). Then the measure w;(S) o bisme(S) is also SR.

Lemma 54. [Log-Concavity [28]] For any distribution mc where C C 2V, the sequence
{ak = sec \S|=k Wc(S)}k is called the rank sequence of nc. If e is SR, its rank se-
, —0

quence is log-concave, namely a% > ap10k41, 1 <E<n—-1
Now we are ready to prove our mixing time bound for the constrained DPP.

Proof. (of Thm. 52) Let wc the constrained DPP distribution in Eq. (5.2.9). Let C; 41y =
{S|SecC,i<|S| <i+ 1}, wehave

Cie—1k) UChps1) =C;  Clam1ky) NCrprr) = {S | S €C,[S]| = k}.
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To construct a chain on C via chain combination, we make two copies of states {S | S €
C,|S| = k} and construct C{;_, ;, with clements being identical copies of ones in C(;_1.

We consider two new distributions {W% M)} on state spaces C(; ;) fori € {k — 1, k} with

probabilities
TFC(S); ISI — k
WC(i i+1) (S) X ? for S € C(i,H-l)'
’ me(S);  otherwise

By Theorem 53 we know that for any a;, a;+; > 0, the distribution

e (S) adet(Lg)(al[[\S| =’L]]+Cll+1[[|S| =Z+1]])

(4,3+1)

is still SR, thus {wc(, “)} are SR measures. We construct symmetric homogenizations of
, _ . , .

{W%,m)} as {7T7-(Iiyi+1)} where 7,y = {S| S C Z,i <[SNV| < i+ 1}. The resulting

distributions are n-homogeneous SR. We construct two Markov chains on 7&;1 k) and

T(k.x+1) With transition probabilities Q-1 and Q(kk+1) as in Algorithm 11. Then we

construct smaller chains M»r(fk_l o and MT{k wip, OD 7?’,6_1’,6) and 7&& 1) with transition
probabilities as
1Quin (XY X£Y
(4,41 ( ) )7 7é .
Pan(X,y)={ 0 for X,Y € T, i11,i € {k — 1,k}.

1"§:ZeTﬁ

(iit+1)

z2x Pai(X, Z), X =Y

Let A; and A, be the corresponding Poincaré constants. By Corollary 51 and a simple
application of a comparison technique [51] we have A, = min{\;, A2} = Q(1/n?). We

combine {MT(/. ‘+1)} to form M, N by allowing transitions between identical

G(k*11k}7zi,i+

copies of X C Z. The transition probability is then given by

1/8 if X and Y are identical copies, X # Y,
P(X,Y) =14 Puiin(X,Y) if XY € X #Y,
1-Y . P(X,2) ifX=Y.

!
(i+1)

After the chain mixes well, we output the identical copies (in Z) of the resulting state (in
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(k—1,8) Y T x11y) and then take the intersection with V. This will give us an element in C

with probability distribution 7¢.

The projection chain has transition probability

6
P(k‘ -1, k) - 8(6k(L) —1:—26k_1(L))’
P(k,k—1) = i

S(Gk(L) + 26k+1 (L)) )
This is a random walk on the states of {k — 1, k}. Note that this is a lazy time-reversible
chain with stationary distribution

__ lie{k—1k}]

(2) G (ex(L) +2[i = k — 1ex_1(L) + 2[i = klers1(L)),

where Z = 23 °%"!  e,(L). The resulting Poincaré constant is give by

ex(er—1 + ex + exr1)

A= :
4(6k + 261@—1)(619 + 2€k+1)

Since DPP is SR and by Lemma 54, we have

20ei(ex—1 + ex + ery1) < 8ep_1er + 46,2C + 8exer+1 + 166%

< 8ep_1er + 46% + 8erert1 + 16ex_1ex+1 = 4(ex + 2ex_1)(ex + 2ex41)

It follows that X\ > 1/20 = Q(1).

Aggregating these results we have that the Poincaré

Finally we know that v = £.

constants for M’ is

5 X Q(1/n?)

34 1
s T2

N > min {Q(l), } = Q(1/n?),

Thus it follows that the mixing time of the chain on constrained DPP is bounded as
n
O(n*(logm(Xo)™' +loge™ + log <|X ‘) ).
0
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Extension to interval constraints. The aforementioned result can be extended to the case
where the constraint is an interval of sizes of the sampled subset. Specifically, consider the

following interval-constrained DPP:
Pr(X | £ < |X| <u) ocdet(Lx)[¢ < |X]| <. (5.2.10)

By applying chain combination with a proper decomposition of the whole state space, we

have the following bound on mixing time:

Theorem 55. Assume u > £ > 0, and let C = max<; j<u -E% There is a Markov chain
- - J

that samples a DPP with interval constraint, with mixing time of

O(C(u — £+ 1)*n?(me(Xo) ™ +loge™ + log <|;o|>))

The details of the proof are left to Appendix. The theorem indicates that the bound on
the mixing time depends on the spectrum of the matrix L, and the cardinality interval. Note
that by setting £ = 0 and u = k, the distribution becomes a DPP with a uniform matroid
constraint. The analysis for this case in [117] requires an intractable to compute constant in
the bound on the mixing time. Our bound is also conditional, but the factor C is tractable
and thus provides a way of directly computing the bound on mixing time for any given
instance.

As before, the above result generalizes to general SR measures, by replacing the elemen-

tary symmetric polynomials e; with the rank sequence of the measure of interest.

One-sided Constraint on Cardinality We consider a special case of cardinality con-
straint where the constraint is an upperbound on the sampled subsets: C = {S : |S| < k}.
We employ the lazy add-delete Markov chain in Algo. 14, where in each iteration, with
probability 0.5 we uniformly randomly sample one element from V and either add it to
or delete it from the current set, while respecting constraints. To show fast mixing, we

consider using path coupling, which essentially says that if we have a contraction of two
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(coupling) chains then we have fast mixing. We construct path coupling (S,7") — (S',T")
on a carefully generated graph with edges F (from a proper metric). We end up with the

following theorem:

Theorem 56. Consider the chain shown in Algorithm 14. Let o = max(sryep{a1, a2}

where o and oy are functions of edges (S,T) € E and are defined as

o =Yl —p (S0l + NISI < k] 3 37 (8,0) — pH(T.i))s

ieT i€[n]\S
az =1 — (min{p—(S, S),p—(T, t)} - Z 'p_ (S’ Z) - p_(T,’i)H-
i€ER
[IS] < kJ(min{p* (S, )2 (T, )} = > Ip*(S,)) = p™ (T2 )],
i€[n]\(SUT)

where (), = max(0, z). The summations over absolute differences quantify the sensitivity
of transition probabilities to adding/deleting elements in neighboring (S,T). Assuming

a < 1, we get

2n log(ne~1)

T(e) <

l—-«o

Algorithm 14 Add-Delete Markov Chain for One-Sided Cardinality Constraint

Require: F' the set function, 3 the inverse temperature, V the ground set, k the rank of C
Ensure: S sampled from 7
Initialize S € C
while not mixed do
Let b = 1 with probability 0.5
if b = 1 then
Draw s € V uniformly randomly
if s ¢ Sand|SU({s}| <kthen

S < S U {s} with probability p* (S, s) = E(—;)CST—L:({;B—{S?

else
S « S\{s} with probability p~ (S, s) = %
end if .
end if
end while

Remarks. If « is less than 1 and independent of n, then the mixing time is nearly linear in n.

The condition is conceptually similar to those in [156, 113]. The fast mixing requires both
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a1 and ag, specifically, the change in probability when adding or deleting single element to
neighboring subsets, to be small. Such notion is closely related to the curvature of discrete

set functions. However, a poly-time check of such condition remains open.

5.3 Sampling from DIPMs with Matroid Base Constraints

In this section we consider sampling from an explicitly-constrained distribution 7 where C

specifies a matroid base. We consider the following special cases of matroid bases':
e Uniform matroid: C ={S C V| |S| =k},
e Partition matroid: Given a partition V = Ule P;, we allow sets that contain exactly

one element fromeach P;: C={SCV||SNP;| =1forall 1 <i < k}.

An important special case of a distribution with a uniform matroid constraint is the k-
DPP [105]. Partition matroids are used in multilabel problems [185], and also in probabilistic

diversity models [95].

Algorithm 15 Exchange Markov Chain for Matroid Bases

Require: set function F', 3, matroid C C 2V
Initialize S € C
while not mixed do
Let b = 1 with probability 0.5
if b =1 then
Draw s € Sandt € V\S (¢t € P(s) \ {s}) uniformly at random
if SU {t}\{s} € C then
S + SU {t}\{s} with probability 5Ll
end if
end if
end while

The sampler is shown in Algorithm 15. At each iteration, we randomly select an item
s € Sand t € V\S such that the new set S U {t}\{s} satisfies C, and swap them with
certain probability. For uniform matroids, this means t € V\S; for partition matroids,

t € P(s)\ {s} where P(s) is the part that s resides in. The fact that the chain has stationary

'Drawing even a uniform sample from the bases of an arbitrary matroid can be hard. MCMC on a uniform
distribution over matroid bases is proved to be fast mixing only very recently [9].
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distribution ¢ can be inferred via detailed balance. Similar to the analysis in [86] for
unconstrained sampling, the mixing time depends on a quantity that measures how much
F deviates from linearity: (r = maxgrec |F(S)+ F(T)— F(SNT)— F(SUT)|. Our
proof, however, differs from that of [86]. While they use canonical paths [52], we use

multicommodity flows, which are more effective in our constrained setting.

Theorem 57. Consider the chain in Algorithm 15. For the uniform matroid, Tx,(€) is

bounded as
Tx,(€) < 4k(n — k) exp(B(2¢r))(log me(Xo) ™' + log e ); (5.3.1)
For the partition matroid, the mixing time is bounded as
Tx,(€) < 4k? max |P;| exp(B(2¢r))(log e (Xo) ™! + loge™). (5.3.2)

Observe that if P;’s form an equipatrtition, i.e., |P;| = n/k for all , then the second bound
becomes O(kn). For k = O(log n), the mixing times depend as O (npolylog(n)) = O(n)
on n. For uniform matroids, the time is equally small if & is close to n. Finally, the time
depends on the initialization, 7¢(Xp). If F' is monotone increasing, one may run a simple
greedy algorithm to ensure that 7 (X)) is large. If F' is monotone submodular, this ensures
that log m¢ (Xo) ™! = O(logn).

Our proof uses a multicommodity flow to upper bound the largest eigenvalue of the
transition matrix. Concretely, let H be the set of all simple paths between states in the state
graph of Markov chain, we construct a flow f : H — R™ that assigns a nonnegative flow
value to any simple path between any two states (sets) X,Y € C. Eachedge e = (S5,T) in
the graph has a capacity Q(e) = w¢(S)P(S,T) where P(S,T) is the transition probability
from S to T. The total flow sent from X to Y must be m¢(X)me(Y): if Hxy is the set of

all simple paths from X to Y, then we need F(p) = me(X)7me(Y). Intuitively, the

pEHxY
mixing time relates to the congestion in any edge, and the length of the paths. If there are
many short paths X ~» Y across which flow can be distributed, then mixing is fast. This

intuition is captured in a fundamental theorem:
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Theorem 58 (Multicommodity Flow [166]). Let E be the set of edges in the transition

graph, and P(X,Y) the transition probability. Define

pf) =max g5 f(p)len(p),

ecE

where len(p) the length of the path p. Then Apax < 1 — 1/5(f).
With this property of multicommodity flow, we are ready to prove Thm. 57.

Proof. (Theorem 57) We sketch the proof for partition matroids; the full proofs is in
Appendix C.2. For any two sets X, Y € C, we distribute the flow equally across all shortest
paths X ~ Y in the transition graph and bound the amount of flow through any edge e € E.

Consider two arbitrary sets X,Y € C with symmetric difference | X @ Y| = 2m < 2k,
i.e., m elements need to be exchanged to reach from X to Y. However, these m steps are a
valid path in the transition graph only if every set S along the way is in C. The exchange
property of matroids implies that this requirement is indeed true, so any shortest path
X ~ Y has length m. Moreover, there are exactly m! such paths, since we can exchange
the elements in X \ Y in any order to reach at Y. Note that once we choose s € X \ Y to
swap out, there is only one choice ¢t € Y \ X to swap in, where ¢ lies in the same part as
s in the partition matroid, otherwise the constraint will be violated. Since the total flow is
7e(X)me(Y), each path receives me (X )me(Y)/m! flow.

Next, let ¢ = (S,T) be any edge on some shortest path X ~~ Y; so 5,7 € C and
T =S U{j}\{i} forsomei,j € V. Let 2r = | X & S| < 2m be the length of the shortest
path X ~~ S, i.e., r elements need to be exchanged to reach from X to S. Similarly,
m — r — 1 elements are exchanged to reach from 7 to Y. Since there is a path for every

permutation of those elements, the ratio of the total flow w. (X, Y") that edge e receives from

pair X,Y, and Q(e), becomes

we(X,Y) < 2rl(m — 1 —r)kL

S S e xR (exp(BF (05X, V) + exp(BF (or (X, Y)),

(5.3.3)

where we define 05(X,Y) = X @Y DS = (XNYNS)U(X\(YUS)U (Y \(XUS)).

To bound the total flow, we must count the pairs X, Y such that e is on their shortest path(s),
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and bound the flow they send. We do this in two steps, first summing over all (X,Y")’s that
share the upper bound (5.3.3) since they have the same difference sets Us = o5(X,Y’) and
Ur = o7(X,Y), and then we sum over all possible Ug and Ur. For fixed Ug, Ur, there are
(™) pairs that share those difference sets, since the only freedom we have is to assign r of

the m — 1 elementsin S\ (X NY NS)toY, and the rest to X. Hence, for fixed Us, Uy.

Appropriate summing and canceling then yields

> weX.Y) KL (28¢k) exp(BF(Us)) + exp(BF(UT))).  (53:4)

(X,Y): 05(X,Y)=Us, Q(e) Zc
UT(X,Y):UT

Finally, we sum over all valid Us (Ur is determined by Us). One can show that any valid
Us € C, and hence }_,_exp(BF(Us)) < Zc, and likewise for Ur. Hence, summing the
bound (5.3.4) over all possible choices of Ug yields

p(f) < 4kL exp(26¢r) mf)),x len(p) < 4k?L exp(26¢r),

where we upper bound the length of any shortest path by k, since m < k. Hence

Tx,(€) < 4k?Lexp(26¢r)(log m(Xo) ™" +loge™). U

For more restrictive constraints, there are fewer paths, and the bounds can become
larger. Appendix C.2 shows the general dependence on k (as k!). It is also interesting to
compare the bound on uniform matroid in Eq. (5.3.1) to that shown in [8] for a sub-class
of distributions that satisfy the property of being homogeneous strongly Rayleigh. If 7
is homogeneous strongly Rayleigh, we have 7x,(g) < 2k(n — k)(log m¢(Xo) ™! + loge™!).
In our analysis, without additional assumptions on 7¢, we pay a factor of 2 exp(23(r)) for
generality. This factor is one for some strongly Rayleigh distributions (e.g., if F'is modular),

but not for all.
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5.4 Experiments

We next empirically study the dependence of sampling times on key factors that govern our
theoretical bounds. In particular, we run Markov chains on chain-structured Ising models on
a partition matroid base and DPPs on a uniform matroid, and consider estimating marginal
and conditional probabilities of a single variable. To monitor the convergence of Markov
chains, we use potential scale reduction factor (PSRF) [73, 38] that runs several chains
in parallel and compares within-chain variances to between-chain variances. Typically,
PSREF is greater than 1 and will converge to 1 in the limit; if it is close to 1 we empirically
conclude that chains have mixed well. Throughout experiments we run 10 chains in parallel
for estimations, and declare “convergence” at a PSRF of 1.05.

We first focus on small synthetic examples where we can compute exact marginal and

conditional probabilities. We construct a 20-variable chain-structured Ising model as

ne(S) o exp (8 ( (6 ZZI wilsi @ s141)) + (1 - 5)181)) IS cl,

where the s; are 0-1 encodings of S, and the w; are drawn uniformly randomly from [0, 1].
The parameters (3,9) govern bounds on the mixing time via exp(28(r); the smaller ¢,
the smaller (r. C is a partition matroid of rank 5. We estimate conditional probabilities
of one random variable conditioned on O, 1 and 2 other variables and compare against
the ground truth. We set (3, 4) to be (1,1), (3,1) and (3,0.5) and results are shown in
Fig. 5-1. All marginals and conditionals converge to their true values, but with different
speed. Comparing Fig. 5-1a against 5-1b, we observe that with fixed J, increase in 3 slows
down the convergence, as expected. Comparing Fig. 5-1b against 5-1c, we observe that
with fixed 3, decrease in § speeds up the convergence, also as expected given our theoretical
results. Appendix C.3.1 and C.3.2 illustrate the convergence of estimations under other
(B, 6) settings.

We also check convergence on larger models. We use a DPP on a uniform ma-
troid of rank 30 on the Ailerons data (http://www.dcc.fc.up.pt/657~1torgo/
Regression/DataSets.html) of size 200. Here, we do not have access to the ground

truth, and hence plot the estimation mean with standard deviations among 10 chains in C-6.
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Figure 5-1: Convergence of marginal (Marg) and conditional (Cond-1 and Cond-2,
conditioned on 1 and 2 other variables) probabilities of a single variable in a 20-variable

Ising model with different (3, ). Full lines show the means and dotted lines the standard
deviations of estimations.

We observe that the chains will eventually converge, i.e., the mean becomes stable and
variance small. We also use PSRF to approximately judge the convergence. More results
can be found in Appendix C.3.3.

Furthermore, the mixing time depends on the size n of the ground set. We use a DPP on
Ailerons and vary n from 50 to 1000. Fig. 5-2a shows the PSRF from 10 chains for each
setting. By thresholding PSRF at 1.05 in Fig. 5-2b we see a clearer dependence on n. At this
scale, the mixing time grows almost linearly with n, indicating that this chain is efficient at

least at small to medium scale.
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Figure 5-2: Empirical mixing time analysis when varying dataset sizes, (a) PSRF’s for each

set of chains, (b) Approximate mixing time obtained by thresholding PSRF at 1.05.
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5.5 Summary

We presented theoretical results on Markov chain sampling for DIPMs subject to explicit
constraints. For distributions with various explicit constraints we showed sufficient condi-
tions for fast mixing. We show empirically that the dependencies of mixing times on various
factors are consistent with our theoretical analysis.

There still exist many open problems in explicitly-constrained settings. Many bounds
that we show depend on structural quantities ({r or «) that may not always be easy to
quantify in practice. It will be valuable to develop chains on special classes of distributions
(like we did for SR) whose mixing time is independent of these factors. Moreover, we only
considered cardinality or matroid bases as constraints, while several important settings such
as knapsack constraints remain open. We defer the development of similar or better bounds,
potentially with structural factors like exp(/3(r ), on specialized discrete probabilistic models

as our future work.
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Chapter 6

Conclusion and Open Problems

In this thesis, we study various diversity-inducing probability measures, including DPP,
DVS, strongly Rayleigh measures and DIPMs with certain constraints. We show various
efficient methods to sample from these distributions, and further show how we can apply
them to core machine learning applications like Nystrom method, kernel ridge regression
and experimental design.

There still exist many open problems in this area. First, many poly-time mixing time
bounds we have proved for either constrained or unconstrained DIPMs are conditional,
namely, these mixing times are poly-time when DIPMs in consideration meets certain
conditions. It would be interesting to further explore mathematical properties of certain
classes of DIPMs (like we did for SR) to see if it is possible to come up with an unconditional
mixing time bound. It will also be interesting to explore mathematical properties of other
classes of DIPMs. Very recently in [9] the authors have shown that Markov chain on
any homogeneous Strong Log-Concave (SLC) distribution is fast mixing. It is known that
generating polynomials for both uniform distribution over matroid base or homogeneous SR
is homogeneous SLC, thus the fast mixing MCMC follows in both cases. However, mixing
times of MCMC on general SLC remains unknown. Further, whether adding a matroid base
constraint or other forms of constraints on homogeneous SR/SLC will leave it in the class
of homogeneous SR/SLC still remain open. Deeper mathematical properties, like whether
homogeneous SLC is closed under operations like symmetric homogenization, is yet to be

explored. We defer the further investigation to the future work.
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Appendix A

Supplementary Experiments for

Chapter 2

A.1 Kernel Approximation

Fig. A-1 shows the matrix norm relative error of various methods in kernel approximation

on the remaining 7 datasets mentioned in the main text.

A.2 Approximated Kernel Ridge Regression

Fig. A-2 shows the training and test error of various methods for kernel ridge regression on

the remaining 7 datasets.

A.3 Mixing of Markov Chain k-DPP

We first show the mixing of the Gibbs DPP-Nystrom with 50 landmarks with different
performance measures: relative spectral norm error, training error and test error of kernel
ridge regression in Fig. A-3.

We also show corresponding results with respect to 100 and 200 landmarks in Fig. A-4
and Fig. A-5, so as to illustrate that for varying number of landmarks the chain is indeed

fast mixing and will give reasonably good result within a small number of iterations.
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Figure A-1: Relative Frobenius norm and spectral norm error achieved by different kernel

approximation algorithms on the remaining 7 data sets.

A.4 Running Time Analysis

We next show time-error trade-offs for various sampling methods on small and larger datasets

with respect to Fnorm and 2norm errors. We sample 20 landmarks from Ailerons dataset of
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Figure A-2: Training and test error achieved by different Nystrom kernel ridge regression

algorithms on the remaining 7 regression datasets.

size 4,000 and California Housing of size 12,000. The result is shown in Figure A-6 and

Figure A-7 and similar trends as the example results in the main text could be spotted: on

small scale dataset (size 4,000) kDPP get very good time-error trade-off. It is more efficient
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Figure A-3: Performance of Markov chain DPP-Nystrom with 50 landmarks on Ailerons.

Runs for 5,000 iterations.

(d) Relative Spectral norm error
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Figure A-4: Performance of Markov chain DPP-Nystrom with 100 landmarks on Ailerons.

Runs for 5,000 iterations.
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Figure A-5: Performance of Markov chain DPP-Nystrom with 200 landmarks on Ailerons.

Runs for 5,000 iterations.
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Figure A-6: Time-Error tradeoff with 20 landmarks on Ailerons of size 4,000. Time and

Errors shown in log-scale.

than Kmeans, though the error is a bit larger. While on larger dataset (size 12,000) the
efficiency is further enhanced while the error is even lower than Kmeans. It also have lower
variances in both cases compared to AppLev and AppRegLev. Overall, on larger dataset

we obtain the best time-error trade-off with kDPP.
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Appendix B

Supplementary Proofs and Experiments

for Chapter 4

B.1 Partition Function

We recall two easily verified facts about determinants that will be useful in our analysis:

det(K +uv') =det(K)(1 +u' K1), for K € GL,(R), (B.1.1)

a" " det(AAT +al,) = det(ATA +al,), for AeR™™ (n<m), anda > 0.
(B.1.2)

The first one is known as matrix determinant lemma.

The partition function of P(-; A), happens to have a pleasant closed-form formula.
Although this formula is known [13], and follows immediately by an application of the
Cauchy-Binet identity, we present an alternative proof based on the perturbation argument

for its conceptual value and subsequent use.

Theorem 59 (Partition Function [13]). Given A € R™™™ where r(A) = nandn < |S| =

k < m, we have

S det(AsAd) = [ | det(A44T), (B.1.3)

|5|=k,SC[m] k—mn

135



Proof. First note that forn < |S| = k£ < m and any € > 0, by (B.1.2) we have
1
det(AsA; + €[n) = Em det(A;AS + €[k)
Taking limits as € — 0 on both sides we have

det(AsAT) = lim det(As AT + 1) = lim —— det( AT Ag + e,

Y Ek—n

Let us focus on det(Al As + ¢1;). We construct an identity matrix I,,, € R™*™, then we

have

det(AgAS + Efk) = det(AgAS -+ 6[;]5) = det(AgAs + (\/Efs)_r\/gfs)
T

Ags As ~
= det x P|S;
Ve(In)s Ve(ln)s ( Vel
(B.1.4)

In other words, this value is proportional to the probability of sampling columns from
A

Vel

using volume sampling. Therefore, using the definition of e; we have

1 1
— Y det(AjAs+ely) = —ep(ATA+ely)
||k SClm] ¢

= g,in ex(Diag([(o7(A) +¢), (03(A) +e),..., (0n(A) + &), €]))

_ (7”;_‘ ") [T (c2(4) + ) + 0.

n

Now taking the limit as e — 0 we obtain

S° det(4sA]) = lim (7: N ”’) [T () +e)+0() = (Z‘__:) det(AAT).

—nNn
|S|=k.SC[m]

O
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B.2 Marginal Probability

Proof. The marginal probability of a set T C [m] for dual volume sampling is

Zs;T,|S|=k det(AsAS)
lellzk det(AS/Ag,) ’

P(T C S;A) =

Theorem 59 shows how to compute the denominator, thus our main effort is devoted to the

nominator. We have

Z det(AgAS) = Z det(ArurATuR)

SDOT,|S|=k RNT=0,|R|=k—|T|

Using the e-trick we have

> det(ArurAT ) = lin > det(ArurAgug + €In)

0
RNT=0,|R|=k—|T)| RNT=0,|R|=k—|T|
1 3 T
= 3_1_5% 8k—n det(ATuRATUR + Elk).

RNT=0,|R|=k—|T)|
By decomposing det( A rArur + i) we have

det(Ar rArur + €I}
= det(A;AT + 8[|T|) det (A;AR + €I|R| — A;AT(A;AT + €I|T|)_1A;AR) .

Now we let Ay = QrE7V, be the singular value decomposition of A7 where Qr €

R™*7(A7) 3 € RM(ATXIT and Vi € RITIXITI, Plugging the decomposition in the equation
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we obtain

ARAT(AT A7 + elir) P AT A = ARQrSrVE (ViSi 3 Vy + elir) Vel i Q1 Ar
= AEQTZT(E;ET + EI|T|)_IZ;Q;AR

= A;QT

= ARQrQrAr — eARQr

Thus it follows that

o%(Ar)
1(AT)+€

0

0

o3(At)
o3(Ar)+e

AEAR+5[|R| — A;AT(A;AT + €[|T|)_1A;AR

1

a?(Ar)+e

= Ap(I = QrQr)Ar + €ARQr 0

= B;BR + EC’;CR + eligy,

0
0 T
: QrAr
Uz(Az)(AT)
of(AT)(AT)-H:
0 0o |
b 0
o5(Ar)+e Q;’AR
1
0 0%y (AT e
0 -
1 Q;AR+€I|R|

Og(AT)+€

where Bp is the projection of columns of Ag on the orthogonal space of columns of

Ar. Let Q+ € R™*(»"(47)) be the complement column space of Qr, then we have

Br = (QF)T Ag € Rv(Ar)xIEl Moreover,

1

\/a%(AT)—#s

0

Ug(AT)-FE
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We further let By, = (Q4)" Ay, € Rv=r(An)x(m=IT) and

1

A /af(AT)+s

Cr, = 0 1 | Q7Ag e RTADX(m=ITD

‘ Vo3 (Ar)+e

where T, = [m]\T. Then we have

Z det(A;URATUR +ely)
RAT=0,|R|=k—|T

= det(A} Ar + elip)) > det(Bj,Br +eCRCr + eljg))
RNT=0,|R|=k—|T|
.
Br, Br,

= det(Ag Az +eljry) x ex—iry | | EUr, VeUr,
VeCr, VeCr,

m—|T|)x(m—|T))

where we construct an orthonormal matrix U € R! whose columns are basis

vectors. Since we are free to chose any orthonormal U, we simply letitbe /. Let Wr, =
It

Cr,

, we have

T
Br, T
BTC BT

C

VEWT, VEWT,

Br,

VeUr, VeUr, =
VECT, VeCr,

=Fp € Rm+n=IThx (m+n—|T1)

The properties of characteristic polynomials imply that

err(Fr.) = Y det((Fr)s,s)
[S|=k~I|T|

=) det((Fr.)s,s) det((Fr.)s, s, — (Fr.)s,,8,(Fr.)s.s,(Fr.)s1,5,)
51,52
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where S; = SN [r(Br.)] and Sy = [m + n — |T|]\S1. Further we have

Y det((Fr)s,.s,) det((Fr.)s,.s, ~— (Fr.)s,.5 (Fr.)5ks, (Fr.)s..s)
51,52

= >~ IS det((Br)s, (Br,), ) x
51,52

det(Wr.)s,(Wr.)5, — (Wr.)s,(Br.)§, (Br.)s,(Br.)%,) " (Br.)s,(Wr,)$,)

Hence it follows that

1 T .1
&I:I_Iféek—n Z det(Ar gArur +ely) = 6l:1_r)r(1) e
RNT=0,|R|=k—|T|

r(Ar)
— lim ——ITI-r(4r) [H (07 (Ar) +5)} X

e—0 gk_" ey
1=

det(A;AT + eliry) x ex—r|(Fr.)

Z 8Ic~|T|—|51|det((BTc)S]l(BTc);)X
|S|=k—|T|

det((Wr,)s,(Wr,)s, — (Wr.)s,(Br.)§, ((Br.)s,(Br.)d,) ™ (Br.) s, (Wz.)s,)

(Since r(Ar) + 7(Br,) = nand |S;]| < r(Bz,))

r(Ar)
1
= lim k—slT‘_r(AT) [ H (o2 (Ar) + E)J X

1=1

Y M) det(Br, By, ) det((Wr, )s,(Wr,)5, — (Wr.)s, Bf. (Br,BL) ™ Br,(Wr,)3,) + O(e)
[S|=k—|T|

(AT) r(Br.)
= [H Uf(AT)} X [ 1T Uf(BTC)} > det((Wr)s,(Wr.)g, — (Wx,)s, BL. (Br, BL.) ™ Br,(Wr,)$,)
i=1 Jj=1 Sz

where S; € [m +n — |T||\[r(Br,)] and |S3| = k — |T'| — 7(Bz.).

Let Qpy, diag(af(BTc))QgTC be the eigenvalue decomposition of BJ, Br, where Qp,, €
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RITelxr(Bre) | Further, let Qp,, be the complement column space of @ s, , thus we have

-
Qp,

Then for any Sy C [m +n — |T|]\[r(Bz,)] we have

det((Wr,)s,(Wr,)3, — (Wr,)s, BL, (Br.Bf.) ' Br,(Wr,)3,) = det(Ws, (In—jr — Qp, QBT )(Wr.)s,)
= det((Wr,)s, (QETC (QETC)T)(WTC)SQ)

It follows that

> det(Ws,(Wr,)3, — (Wr.)s, BL.(Br.Bf.) ™ Br,(Wr.)5,) = ex_iri—r(sry (Wr.((Q3, ) Q8, )W)

S2

= Fr

Combining all the above derivations, we obtain that

PL(T C SIS ~ P(S: A)) = [H:(?T) o; (AT)] X [H;( ) ?(BTC)] X FT‘

k—m

( T det(aam)

B.3 Approximate Sampling via Volume Sampling

Corollary 60 (Approximate DVS via Random Projection). For any € > 0 and 65 > 0

there is an algorithm that, in time (Q(k—’—ém + —g—) samples a subset from an approximate

distribution P(-; A) with §; = max|g=x(1 + Tm) — 1= 75 and

min

P(S; A)
4001+ =

P(S;A) < (1+6)(1+6)P(S; A); VS C [m).
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It may happen in practice that n < m but k is of the same order as n. In such case
we can transform the dual volume sampling to slightly distorted volume sampling based
on (B.1.2) and then take the advantage of determinant-preserving projections to accelerate

the sampling procedure.

Concretely, instead of sampling column subset S with probability proportional to
det(AsAJ), we sample with probability proportional to a distorted value det(AsAg + €1,)

for small € > 0. Denoting this distorted distribution as P.(S; A), we have

n

(AgAs + 5Ik H (As) +¢)

P.(S;A) =

Letting 0yin(As) > 0 be the minimum singular value, we have

< Il as) +2) .

<1+ ="
oAy = oy
We further let
£ ne
0 = 1+ ——)"—-1x
! %i)lg( Uﬁlin(AS)) mm(AS)

when ¢ sufficiently small. Sampling from P. will yield (1 + §;)-approximate dual volume

sampling (in the sense of [49] and our Theorem 60). We can sample from P. via volume

~ A
sampling with distribution P(S; ). With the volume sampling algorithm proposed
Veln

in [49], the resulting running time would be O(km?).

To accelerate sampling procedure, we consider random projection techniques that pre-
serve volumes. [130] showed that Gaussian random projections indeed preserve volumes as

we need:

Theorem 61 (Random Projection [130]). Forany X € R™*™, 1 <k <mand0 < §; <

1/2, the random Gaussian projection of R™ — R¢ where

2
d=0 (k l‘zg”) ,
03
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satisfies
det(Xg Xg) < det(XJ Xs) < (14 6,) det(Xg Xs) (B.3.1)

forall S C [n] and |S| < k where X is the projected matrix.

This theorem completes what we need to prove Corollary 60.

Proof. (Corollary 60) The idea is to project to a lower-dimensional space in a
el

way that the values for submatrix determinants are preserved up to a small multiplicative

factor. Then we perform volume sampling. We project columns of , which is in

Vel
R™*" to vectors in R¢ where d = O (%’J—Q so as to achieve a (1 + d;) approximation
2
by Theorem 61. Let G be a d x (m + n)-dimensional i.i.d. Gaussian random matrix, then

we have

A
G = G4A +eGy (B.3.2)
Vel

where G4 € R?¥" and G/, € R¥™ are two independent Gaussian random matrix. The
projected matrix can be computed in O(dnm) = O(k*nmn/82) time. After that, if we
use volume sampling algorithm proposed in [49] the resulting running time would be

O(kd®*m) = O(k"m/68). Thus the total running time would be O(MQLTL‘ + —T) O

Remarks. An interesting observation is that the resulting running time is independent of
81, which means one can set ¢ arbitrarily small so as to make the approximation in the first
step as accurate as possible, without affecting the running time. However, in practice, a very
small £ can result in numerical problems. In addition, the dimensionality reduction is only

efficient if d < m + n.
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B.4 Conditional Expectation

Proof. We use A’ denote the matrix A\ (3., namely matrix A with row j deleted. We

have

E [”ATSH% | s1=1t1,...,8-1= it—l]
= Z “AL“%:?(S] =i1,...,8k=ik;A| 81=7:1,..‘,St_1 =’it_1)

(8¢,..,0% ) E[m]F—t+1

. Z ”A “ ?( il,...,Sk :1,k,A)
- F
k—t+1 ? S

(it ----- lk)e[ ] -

1 =11,y 81 = it—l;A)

77777

,,,,,,,,,,

~~~~~~~~~~~~~~~

..........

While the denominator is the (unnormalized) marginal distribution P(T" C S | S ~
P(S; A)), the numerator is the summation of (unnormalized) marginal distribution P(T C
S| S ~ P(S;A%)) forj = 1,...,n. By Theorem 44 we can compute this expectation in
O(nm?) time. O

B.S Greedy Derandomization

Theorem 62. Algorithm 16 is a derandomization of dual volume sampling that selects a set

S of columns satisfying

n+1 m-—n+1
Ay < M mmontl)

f 12
AT AGIE < TR A
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Algorithm 16 Derandomized Dual Volume Sampling for Column Subset Selection.

Input: Matrix A € R™*™ to sample columns from, m < k < n the target size
Output: Set S such that | S| = k with the guarantee

-n+1 n(m—n+1)
Al — AT AL < ———— T 221472
lAGIE < Tl AT lAbig < BT AT
Initialize ? as empty tuple
fori=1tokdo
for j ¢
Compute conditional expectation E; = E [||A;|I% | t1=81,...,tic1 = 8i—1,t; = j]
with Corollary 46.
end for

Choose j = arg minj 42 E;

?=§)oj

end for
Output 3’) asasetS

Proof. Observe that at each iteration ¢, we have

E[|ANZ [t =51, .. tics = 8i-1]
—2¢§Ft =jlti =s1,...,tic1 = 8i-1)E [HA;H%|t1=817---,ti—1:Si—1,ti=j],

and we choose j such thatIE[HA;H% | t1 = s1,...,ti_1 = Si_1, t; = j] is minimized. Since
at the beginning we have

n+1

BIApIF] < T— =4} T~ P(T;4),

it follows that the conditional expectation satisfies

. m—n-+1 9
]E[“A;“H%‘ |ty =s1,... tics = si1,ti = j] < k—_mHAT”F-

Hence we have

m-—n-+1
| ALIZ = E[|AVZ |t =51,y tee1 = Sko1, b = 8k) < A%

“ k—-n+1
Further, by using standard bounds relating the operator norm to the Frobenius norm, we
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obtain

n+1

1AL < l4kE < T 14"lF < n(m—n+1)

2

B.6 Initialization
Set & = minygj—4 02(As) > 0, whereby
det(AsAzL +el,) = e" *det(A§As + el}) o< VolSmpl(S; [AT Veln]").

The rhs is a distribution induced by volume sampling. Greedily choosing columns of A one
by one gives a k! approximation to the maximum volume submatrix [45]. This results in a

set .S such that

1
det(AsAf) > 5 det(AsAL +<l,) = L det(A] A + 1)

2n€k
1 . . )
2 max 5o det(Ag As + el) = max oo det(AsAg +<lh)
> 1 S det(AsA] +el) > —n S det(AsAD).
2k'()|5|k 2k‘()lS|k

Thus, log P(S; A)~! > log(2"k!("})) = O(klogm). Note that in practice it is hard to set £

to be exactly minjg— 02(As), but a small approximate value suffices.

B.7 Experiments

We show full results on CompAct(s), CompAct, Abalone and Bank32NH datasets in Fig-
ure B-1, B-2, B-3 and B-4 respectively. We also run DVS-*, which is %—generalized DVS
algorithm. We observe that decreasing 3 sometimes helps but sometimes not. In Figure B-4
we observe that optimization- or greedy-based methods, while taking a huge amount of time

to run, perform better than all sampling-based methods, thus for these selection methods,

146



one is not always superior than another.
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Figure B-1: Results on CompAct(s). Note that Unif, Lev, PL and DVS use less than 1

second to finish experiments.
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Figure B-2: Results on CompAct. Note that Uni f, Lev, PL and DVS use less than 1 second

to finish experiments.
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Figure B-3: Results on Abalone. Note that Unif, Lev, PL and DVS use less than 1 second

to finish experiments.
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Appendix C

Supplementary Proofs and Experiments

for Chapter 5

C.1 Proof for One-sided Cardinality Constraint

Proof. Assume we have a chain (X}) on state space V' with transition matrix P, a coupling
is a new chain (X;,Y;) on V x V such that both (X;) and (Y;), if considered marginally,
are Markov chains with the same transition matrices P. The key point of coupling is to
construct such a new chain to encourage X; and Y; to coalesce quickly. If, in the new chain,
Pr(X, #Y;) < ¢ for some fixed ¢ regardless of the starting state (Xg, Yp), then 7(g) < ¢ [5].
To make the coupling construction easier, Path coupling [39] is then introduced so as to
reduce the coupling to adjacent states in an appropriately constructed state graph. The
coupling of arbitrary states follows by aggregation over a path between the two. Path

coupling is formalized in the following lemma.

Lemma 63. /39, 58] Let ¢ be an integer-valued metric on V- x V where 6(-,-) < D.
Let E be a subset of V x V such that for all (X,,Y;) € V X V there exists a path
Xy = 2°%...,Z" =Y, between X; and Y, where (Z*, Z'*') € E fori € [r — 1] and
>, 0(Z4 Z7) = 6(X,, ;). Suppose a coupling (S, T) — (S',T") of the Markov chain is
defined on all pairs in E such that there exists an o < 1 such that E[§(S',T")] < ad(S,T)

forall (S,T) € E, then we have T(g) < ——log((lei)l).
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We now are ready to state our proof.

We define 6(X,Y) = $(|X @ Y| +||X| = |Y]]). Itis clear that §(X,Y) > 1 for X # Y.
Let E = {(X,Y) : 6(X,Y) = 1} be the set of adjacent states (neighbors), and it follows
that (-, -) is a metric satisfying conditions in Lemma 63. Also we have §(X,Y) < k.

We consider constructing a path coupling between any two states S and 7" with §(S, T) =
1, S’ and T" be the two states after transition. We sample cg, cz € {0, 1}, if ¢s is O then

S’ = S and the same with c7. ig,i7 € V are drawn uniformly randomly. We consider two

possible settings for S and 7"

e If S or T is a subset of the other, we assume without of generality that S = T'U {t}.
In this setting we always let ¢ = ¢ = ¢. Then

-Ifi=t weletcg =1—cp;
* If cg = 1then §(S’,T") = 0 with probability p~ (S, t);
x If cs = 0 then 6(S’, T") = 0 with probability p* (T, t);

- IfieT,wesetcg = cr;
x If cg = 1then 6(S’,T") = 2 with probability (p~(7',3) — p~(S,%))+;

- Ifi € V\S, we set cs = cr;
* If cs = 1 and |S| < k then §(S’,T") = 2 with probability (p*(S,1) —

p+ (T7 Z))-i—
e If S and T are of the same sizes, let S = RU {s} and T'= R U {t¢}. In this setting
we always let cg = ¢y = c. We consider the case of ¢ = 1:
- Ifig = s, letipz = t. Then 6(S’, T") = 0 with probability min{p~ (S, s),p™ (T, t)};

- Ifig = t, letiy = s. If |S| < k, Then §(S’,T") = O with probability
min{p™(S,t),p" (T, s)};

- Ifis € R, let iy = ig. Then §(S’,T") = 2 with probability |p~(S,is) —
p (T,ir)l;

- Ifig € V\(SUT), letir = ig. If | S| < k, Then §(S’, T") = 2 with probability
Ip* (S, is) — p* (T, ir)l.
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In all cases where we didn’t specify §(S’, T7”), it will be §(S’,T") = 1. In the first case of
S =T U {t} we have

EoET] Sayl -y S0+ - zm+; (T,0) ~ 7 (S,)0)+
AN = IS+ TS <K Y 07(5,0) — 5" (1))
i€[N]\S
1 S 1= () - (S, — IS <KL Y (7.9~ p (i) = 1 -
ieT i€[N\S

while in the second case of |S| = RU{s}and T = R U {t} we have

%fa%ﬁ%‘? < (1= minfp (S,5), 57 (7,0)}) + (1~ [|S] < K min{p* (5, 1), 57 (T, )+

IR+ Ip(S,4) —p~ (T.4)])+

iER

QN =S| =D+ [SI<kl D pH(S.i) - pH(T0))

i€[N\(SUT)
1 :
—-1—W(m1n{p (S,s),p (T,t)} — Z|p (S,1) T,4)|+
i€ER
. , , 1—«a
[“S’ < k]](mln{p+(57 t)vp+(T7 3)} - Z |p+(Svl) '—p+(T7 Z)I)) =1- IN 2'
i€[N]\(SUT)
Let o = max(s)ep{a1, az}. If & < 1, with Lemma 63 we have
(e) < 2N10g(k‘/€). 0
l—a

C.2 Proof of Thm. 57

C.2.1 Proof for Uniform Matroid Base

Proof. We consider the case where C is uniform matroid base. For any two sets X,Y € C,
we distribute the flow equally across all shortest paths X ~» Y in the transition graph. Then,
for arbitrary edge e € F, we bound the number of paths (and flow) through e.

Consider two arbitrary sets X, Y € C with symmetric difference | X & Y| = 2m < 2k.
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Any shortest path X ~» Y has length m. Moreover, there are exactly (m!)? such paths, since
we can exchange the elements in X \ Y in any order with the elements in Y\ X in any order
to reach at Y. Since the total flow is ¢ (X )7 (Y'), each path receives mc (X )mc(Y)/(m!)?

flow.

Next, let ¢ = (S,T) be any edge on some shortest path X ~» Y; so S,T € C and
T = SU{j}\{i} for some i, j € [N]. Let 2r = | X & S| < 2m be the length of the shortest
path X ~~ S, thus there are (r!)? ways to reach from X to S. Similarly, m — r — 1 elements
are exchanged to reach from T to Y and there are in total ((m — r — 1)!)? ways to do so.

the total flow e receives from pair X, Y is

7e(X)me(Y)

we(X,Y) = ()2

(r!)Q((m —1- r)!)2
Since in our chain,

2Z¢ exp(BF(S)) exp(BF(T))

Q(e) = k(N — k)(exp(BF(S)) + exp(BF(T)))’

it follows that

we(X,Y) _ 2(r)*((m =1 = n))*k(V — k) exp(B(F(X) + F(Y)))(exp(BF(S5)) + exp(BF(T)))
Q(e) (m!)?Zc exp(B(F(S) + F(T)))

< 2 =L VRN =) a5 exp(IF(05(X. ¥)) + exp(For(X, V)

where we define 05(X,Y) = X @Y & S. The inequality draws from the fact that

exp(B(F(X) + F(Y) + F(5)))
exp(B(F(S) + F(T)))

=exp(B(F(X)+ F(Y)-F(XNY)-F(XUY)))

= exp(B(F(X) + F(Y) - F(T))

exp(B(F(X NY) + F(X UY) = F(T) - Flor(X,Y)))) exp(BF (or(X,Y))

< exp(26(Cr) exp(BF (o7(X,Y)))

exp(B(F(X)+F(Y)+F(T)))

o BEGHET)) Similar trick has been used in [86].

and likewise for

Let Us = 05(X,Y) and Ur = or(X,Y), then for fixed Us, Ur, the total flow that
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passes e is

3 we(X,Y)
(X,Y):05(X,Y)=Ug, Q(e)
or(X,)Y)=Ur

& (m =1\ (PD2((m = 1 = r))2k(N — k)
<2 - ( r ) (mh)2Z

=

x exp(26¢r)(exp(BF (Us)) + exp(BF (Ur)))

2%(N — k)

== exp(26¢r) (exp(BF(Us)) + exp(8F (Ur))).

Finally, with the definition of p(f) we sum over all images of Us and Ur. Recall that
Z =%y, exp(BF(Us)). Since |S ® X @ Y| = k we know that Us, Ur € C, thus Z < Z¢

and

P(f) < 4k(N — k) exp(26Cr).

Hence

Txo(€) < 4k(N — k) exp(28¢r)(log me(Xo) ™" + loge™).

C.2.2 Proof on Partition Matroid Base

Proof. Consider two arbitrary sets X,Y € C with symmetric difference | X & Y| =2m <
2k, i.e., m elements need to be exchanged to reach from X to Y. However, these m steps are
a valid path in the transition graph only if every set S along the way is in C. The exchange
property of matroids implies that this is indeed true, so any shortest path X ~~ Y has length
m. Moreover, there are exactly m! such paths, since we can exchange the elements in X \ Y
in any order to reach at Y. Note that once we choose s € X \ Y to swap out, there is only
one choice t € Y\ X to swap in, where t lies in the same part as s in the partition matroid,
otherwise the constraint will be violated. Since the total flow is 7¢ (X )7 (Y'), each path
receives e (X )me(Y)/m! flow.

Next, let e = (S,T) be any edge on some shortest path X ~» Y; so S,T € C and
T =SU{j}\{i} forsomei,j € V. Let 2r = | X & S| < 2m be the length of the shortest
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path X ~» S, i.e., r elements need to be exchanged to reach from X to S. Similarly,
m — r — 1 elements are exchanged to reach from 7" to Y. Since there is a path for every

permutation of those elements, the total flow edge e receives from pair X, Y is

w(X,Y) = €

Since, in our chain, (using L = max; [P;| — 1)

Oy > ™S) __me(T) __ __ exp(BF(S)) exp(BF(T))
— 2kL wc(S)+me(T) 2kLZ:(exp(BF(S)) + exp(BF(T)))’

it follows that

we(X,Y) _ 2ri(m —1 - r)lkLexp(B(F(X) + F(Y)))(exp(BF(S)) + exp(BF(T)))
Q(e m!Zc exp(B(F(S) + F(T)))

exp(26¢r)(exp(BF (05(X,Y))) + exp(BF (or(X,Y)))),

~—~—

2ri(m —1—r)kL
m'ZC

IA

(C2.1)

where we define 05(X,Y) = XY S =(XNYNS)UX\(YUS)U X \(XUS)).
To bound the total flow, we must count the pairs X, Y such that e is on their shortest path(s),
and bound the flow they send. We do this in two steps, first summing over all X,Y that
share the upper bound (C.2.1) since they have the same difference sets Us = g5(X,Y) and
Ur = o7(X,Y), and then we sum over all possible Ug and Ur. For fixed Ug, Ur, there are
(mr_l) pairs that share those difference sets, since the only freedom we have is to assign r of

the m — 1 elements in S\ (X NY N .S) to Y, and the rest to X. Hence, for fixed Usg, Ur:

we(X,Y) N m-1\r(m—1—r)kL
> a5 (")

r m!Z
(X,Y):05(X,Y)=Us, r=0 c
or(X,Y)=Ur

x exp(26¢r)(exp(BF (Us)) + exp(BF(Ur)))
2kL

=7 exp(28¢r)(exp(BF(Us)) + exp(BF(Ur))). (C.2.2)
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Finally, we sum over all valid Ug (Ur is determined by Us), where by “valid” we mean there
exists X, Y € C and S € C on one path from X to Y such that, Us = 05(X,Y’). Any such
Us can be constructed by picking & — m elements from S (including 7), and by replacing
the remaining elements v € S by another member of their partition: i.e., if u € Py, then it is
replaced by some other v € P,, since both X and Y must be in C. Hence, any Ug satisfies
the partition constraint, i.e., Us € C and therefore 3, exp(8F (Us)) < Zc, and likewise

for Ur. Hence, summing the bound (C.2.2) over all possible Uy yields

p(f) < 4kLexp(28{r) max len(p) < 4k*L exp(26(F),

where we upper bound the length of any shortest path by k&, since m < k. Hence

Txo(€) < 4k*Lexp(26¢r)(log me(Xo) ™" + loge™). O

C.2.3 Proof for General Matroid Base

In the case where no structural assumption is made on C, the proof needs to be more carefully
handled. Because in this case, we know neither the number of legal paths between any two

states, nor the number of o5(X,Y) falls out of C.

We again consider arbitrary sets X,Y € C where | X @& Y| = 2m < 2k. The total
number of shortest paths is at least (m!) due to exchange property of matroids. Since the

amount of flow from X to Y is m¢ (X )mc(Y'), each path receives ar most me(z)me(y)/m! .

Next, let e = (S,T') be any edge on some shortest path X ~~ Y; so S,T € C and
T =SU{j}\{i} forsome i, j € V. Let2r = | X & S| < 2m be the length of the shortest
path X ~» S, thus there are at most (r!)? ways to reach from X to S. Likewise there are at
most ((m — r — 1)!)? paths to reach from 7 to Y. The total flow edge e receives from pair
X, Y is then upper-bounded as

me(X)me(Y)

we(X,Y) € <=

(r2((m — 1 — 7))
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It follows that

we(X,Y) < 2(r)?((m =1 —r))2k(N — k)
Q(e) - m'ZC

exp(26¢r)(exp(BF (Us)) + exp(BF(Ur))).

The total pairs of (X,Y") that passes e with the same set of images is upper-bounded by

1\ 2 . . .
(mr 1) , thus the flow that passes e with the same set of images is bounded as

Z we(X, Y)
(X,)Y):05(X,Y)=Usg, Q(e)
or{(X,Y)=Ur
m-1 I\ (D2((m — 1 — )12 _
522 (m 1) (rh2((m — 1—=r))2%k(N — k)
s T m!Z

x exp(26¢F)(exp(8F(Us)) + exp(BF (Ur)))

_2Am= 1?2”5(]\[ &) exp(20¢r)(exp(BF(Us)) + exp(BF (Ur)))-

Thus if we sum over all Ug, Uy, the result is upper-bounded as

4K\ Z
c

p(f) <

k(N — k) exp(25¢F).
Note that here we upper-bounded m with £ and Z could be larger than Z; because it may

happen that Us ¢ C. It follows that

4k!Z

C

Tx,(€) < k(N — k) exp(28¢r)(log me(Xo) ™! + loge™). O

C3 Supplémentary Experiments

C.3.1 Varying ¢

We run 20-variable chain-structured Ising model on partition matroid base of rank 5 with
varying d’s. The results are shown in Fig. C-1 and Fig. C-2. We observe that the approximate

mixing time grows with J.
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Figure C-1: Convergence of marginal (Marg) and conditional (Cond-1 and Cond-2,
conditioned on 1 and 2 other variables) probabilities of a single variable in a 20-variable
Ising model. We fix § = 3 and vary d as (a) § = 0.2, (b) 6 = 0.5 and (c) 6 = 0.8. Full lines

show the means and dotted lines the standard deviations of estimations.
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Figure C-2: PSRF of each set of chains in Fig. C-1 with § = 3 and (a) 6 = 0.2; (b) 6 = 0.5
and (c) 6 = 0.8.

C.3.2 Varying 3

We run 20-variable chain-structured Ising model on partition matroid base of rank 5 with
varying /3’s. The results are shown in Fig. C-4 and Fig. C-5. We observe that the approximate

mixing time grows with .

C.3.3 Varying Data Sizes

We run (k-)DPP that is constrained to sample subsets from 1) partition matroid base and 2)

uniform matroid with different data sizes V.
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Figure C-3: Comparisons of PSRF’s for marginal estimations with different §’s. (a) PSRF’s
with different §’s and (b) the approximate mixing time estimated by thresholding PSRF at
1085,
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Figure C-4: Convergence of marginal (Marg) and conditional (Cond-1 and Cond-2,
conditioned on 1 and 2 other variables) probabilities of a single variable in a 20-variable
Ising model. We fix 6 = 1 and vary 3 as (a) § = 0.5; (b) # = 2 and (c) 8 = 3. Full lines

show the means and dotted lines the standard deviations of estimations.

Partition Matroid Constraint

The estimations for marginal and conditional distributions are shown in Fig. C-7 and
corresponding PSRF’s are shown in Fig. C-8. We observe that the estimation becomes stable

faster when NV is small.

158



Potential Scale Reduction Factor

Potential Scale Reduction Factor Potential Scale Reduction Factor 4. 55

1.2
Marg 1.25 e Marg Marg
Cond-1 e G ONG- 1 Cond-1
e GON -2 s CONG -2 s CONG-2
124 L 12 L
W 1.15 m 1.15
o 7]
& 11 T Sy
1.05 4 + 1.05
1 + ¥ 14 T T r
0 05 1 15 2 0 0.5 1 1.5 2 a 05 1 15 2
# lter 10* # Iter <10% # er x10*
(a) (b) (©

Figure C-5: PSRF of each set of chains in Fig. C-4 with = 1 and (a) 5 = 0.5; (b) 5 = 2
and (¢c) # = 3.
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Figure C-6: Comparisons of PSRF’s for marginal estimations with different 3’s. (a) PSRF’s
with different 3’s and (b) the approximate mixing time estimated by thresholding of 1.05 on
PSRF’s.

Uniform Matroid Constraint

The estimations for marginal and conditional distributions are shown in Fig. C-9 and
corresponding PSRF’s are shown in Fig. C-10. We observe the same thing as mentioned

before, that the estimation becomes stable faster when /N is small.
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Figure C-7: Convergence of marginal (Marg) and conditional (Cond-1 and Cond-2,

conditioned on 1 and 2 other variables) probabilities of a single variable in a k-DPP on
partition matroid base of rank 5, with (a) N = 20; (b) N = 50 and (c) N = 100. Full lines

show the means and dotted lines the standard deviations of estimations.
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Figure C-8: PSRF of marginal (Marg) and conditional (Cond-1 and Cond-2, conditioned

on 5 and 10 other variables) probabilities of a single variable in a £&-DPP on partition matroid
base of rank 5, with (a) N = 20; (b) N = 50 and (¢) N = 100.
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