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Appendix

Roadmap In Section A, we give an algorithm to compute a subspace embedding for the Gaussian kernel using Theo-
rem 4.8. In Section B, we characterize a large class of kernels based on the coefficients in their Taylor expansion, and
develop fast algorithms for different scenarios. In Section C, we apply our results in Section B to the Neural Tangent ker-
nel. In Section D, we use our sketch in conjunction with another sketch to compute a good preconditioner for the Gaussian
kernel. In Section E, we compose our sketch with our sketching matrices to solve Kernel Ridge Regression.

Notation We use 5(]”) to denote f poly(log f) and use (NZ(f) to denote f/ poly(log f).

For an integer n, let [n] denote the set {1,2, - -- ,n}. For two scalars a and b, we say a =2, bif (1—€)b < a < (1+¢€)b. We
say a square matrix A is positive semidefinite (PSD) if Va, T Az > 0. For two PSD matrices A and B, we define A ~, B
if (1—€)B < A < (1+¢)B. Foramatrix A, we use [|Al|r = (32, ; A7 ;)'/? to denote its Frobenius norm and use || Al|p
to denote its operator (spectral) norm. For a square matrix A, we use tr[A] to denote the trace of A. For a square matrix A,
we use Amin(A4), Amax(A) to denote its smallest and largest eigenvalues, respectively. For a rectangular matrix A, we use
Omin(A), Omax(A) to denote its smallest and largest singular values.

A. Gaussian Kernel

We apply Algorithm 1 to compute a subspace embedding to the Gaussian kernel matrix G € R™*™ defined over n data
points of dimension d, denoted by X € R%*"™. Our method has the advantage that when d is large and the matrix X is
dense, its leading factor depends nearly linearly on nd, which makes it useful for certain biological and NLP tasks.

We remark that our construction of a sketch for the Gaussian kernel and its corresponding analysis is inspired by (Ahle
et al., 2020), and is thus similar to the proof of Theorem 5 in their paper. For completeness, we include a proof here.

Theorem A.1 (Gaussian Kernel, formal version of Theorem 6.1). Let r € R, and X € R™™ be such that ||z;|2 < r for
all i € [n], where x; is the i-th column of X. Suppose G € R™*™ is the Gaussian kernel matrix given in Definition 2.14.
For any accuracy parameter € € (0, 1) and for any failure probability § € (0, 1), there exists an algorithm running in time:

O(e2n%¢> - log®(nd/ed) + ndlog(nd/ed))
and outputting a matrix W,(X) € R™*™ such that
Pr (W, (X)W, (X)~.G] >1-6

where m = Q(e2ng? log®(nd/ed)) and ¢ = ©(r? + log(n/e)).

Proof. By definition of the Gaussian kernel matrix G; ; = exp(—||z; — z;||3/2), we can rewrite it as G = DK D, where
D is an n x n diagonal matrix with i diagonal entry equal to exp(—||z;|3/2) and K € R™*" is a positive definite kernel
matrix defined as K; ; = exp(xz—-'—xj). Note the Taylor series expansion for kernel K gives

(o]
(X®Z)TX®Z
R

I
1=0

RINT v &1
% be the first ¢ terms of K.

Let g = C - (r? 4+ log(n/¢)) for a sufficiently large constant C, and let @ = Y"1, (
Then by the triangle inequality we have:
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Then @ is a positive definite kernel matrix and || D||, < 1. Therefore, in order to get a subspace embedding for G it is
sufficient to satisfy the following with probability 1 — §:

(1—¢/2)-DQD < Wy(X) "W, (X) < (1+¢/2)- DQD.

For each term (X®!)T X®! in @, we run Algorithm 1 to approximate X®!. Let Z; € R"™*" be the resulting matrix
Z(8,T, X), where

my = Qe 2ni? - log®(nd/ed) - log(n/9)).
Then by Theorem 5.1, we get
(1 - ¢/2)(X¥'D)TX¥'D < (XD)TIX®D < (14 ¢/2)(X'D)T X' D @
s

with probability at least 1 — P Moreover, Z; can be computed in time

O(e™2n21% - log?(nd/ed) - log(n/9)).

Our algorithm will simply compute Z; from [ = 0 to ¢, normalize each Z; by % and then multiply by D. More precisely,
the approximation W, (X)) will be

where we use A @ B to denote the matrix

The following holds for W, (X)W, (X):

g if A and B have the same number of columns. Notice W,(X) € R™*™.

=0
By combining terms in (4) and using a union bound over all 0 < [ < ¢, we obtain that with probability at least 1 — ¢, we
have the following:

(1= €/2)- DQD = W,y(X)TW,(X) = (1+¢/2) - DQD.
Thus, we conclude that
(1—-€)-G=Wy(X)TWy(X) =2 (1+¢€)-G.
Note the target dimension of W, is
m=mg+miy+- - +my
= Qe 2ng® - log?(nd/ed) - log(n/é)).
Also, by Theorem 5.1, the time to compute W, (X)) is
t=to+ti+- i,
= O(e2n%¢% - log*(nd/ed) - log(n/9)).

Notice we will have to pay an additive ndlog(nd/ed) due to line 2 of Algorithm 1, when applying the SRHT to X.
However, we only need to perform this operation once for the term with the highest degree, or the terms with lower degree
that can be formed by combining nodes computed with the highest degree. Thus, the final runtime is

O(e*n2¢® - log*(nd/€d) - log(n/d) + ndlog(nd/ed)).
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B. General p-Convergent Sequences

We consider general p-convergent kernels defined below in Definition B.1. We apply our proposed Algorithm 1 to compute
a subspace embedding with a fast running time.

B.1. General Theorem for p > 1
In this section, we state a general theorem for p > 1. The proof is similar to the proof for Theorem A.l. We start by
restating the definition of a p-convergent kernel.

Definition B.1 (p-convergent kernel matrix, formal version of Definition 6.2). Given an input matrix X € R¥*" we say
the kernel matrix K € R™*™ is p-convergent if its corresponding Taylor expansion series can be written as follows:

K = ch . (X®I)TX®l’
1=0

where the positive coefficients C; > 0 are a function of |, and C satisfies

Theorem B.2 (Sketch for p-convergent Kernels, formal version of Theorem 6.3). Let r € Ry and p > 1 be an integer, and
let X € R¥™ be such that ||z;||2 < 7 for all i € [n], where x; is the i-th column of X. Suppose that K is a p-convergent
kernel matrix. For any p > 1, we choose m = Qe 2ng®log®(nd/ed)) and ¢ = ©(r> + (n/e)'/?). There exists an
algorithm which computes a matrix Wy (X) € R™*"™ in time

O(e*n2¢® - log®(nd/ed) + nd - log(nd/ed))
such that

Pr [W,(X) W, (X) = G] > 1.

Proof. Similar to the Gaussian kernel, here we use the first ¢ terms to approximate the kernel matrix K.

Letq = C - (r? + (n/€)'/P) for a sufficiently large constant C, and let Q = "7, C;(X®!) T X®! be the first ¢ terms of
K. By the triangle inequality, we have

1K = Qllop < > Cr[[(X®HT X!

I>q

S ZCI H(X(X)Z)TX@lHF

I>q

SZC[‘TL'T’QZ

I>q
< e/2.

The proof is identical to the proof of Theorem A.1, with the target dimension of W, being m = mg +mq +--- +mg =
Q(e 2ng?log(nd/de)log(n/d)).
Similar to Theorem A.1, we have to pay an extra nd log(nd/ed) term to apply the SRHT to X, so the final running time is
to+t1 + -+ t, + ndlog(nd/e) = O(e *n?q* log(nd/de) log(n/5) + ndlog(nd/ed)).
O

Remark B.3. Recall our setting is when d = poly(n), so if p > 3, Theorem B.2 gives a running time 0f5(n3/62 + nd),
which is better than the classical result of O(n?d) as long as d > n/e?. However, if p € (1,3), Theorem B.2 gives a worse
dependence on n, which can be further optimized.
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B.2. Sampling Scheme for 1 < p < 3

We next describe a novel sampling scheme if p € (2, 3), with a better dependence on n compared to Theorem B.2. We first
state some probability tools.

Theorem B.4 (Matrix Bernstein Inequality(Tropp, 2015)). Let S1, ..., S, be independent, zero-mean random matrices
with common size dy X da, and assume each one is uniformly bounded:

E[Sk] = 0, [|Skllop < L, k € [n]

Let Z =%"}'_, Sk, and let Var[Z] = max{||E[Z " Z]||op, || E[ZZ "]||op }. Then forall t > 0,

42
Pr{liZllop > 1] < (di + d2) - exp <Va[2t}fu/3) '

Theorem B.5 (Sampling Scheme for 2 < p < 3). Let p > 1 be an integer and X € RY*™ be such that ||z;||2 = 1 for all
i € [n], where x; is the i-th column of X, suppose K is a p-convergent kernel matrix. For any p € (2, 3), there exists an
algorithm which computes a matrix Wy (X)) with n columns in expected running time

O((n/e)?+5/(+2p) . poly(log(nd/ed)) + ndlog(nd/ed))
such that

Pr[W, (X)W, (X) ~.G] >1—6.

Proof. Let q be the degree used in Theorem B.2 where ¢ = ©((n/€)'/?), and let s be some positive integer smaller than
q. We will consider the following scheme:

* For the first s terms in the Taylor expansion, we approximate each term directly using Theorem B.2.

* For each of the next ¢ — s terms, we sample proportional to their coefficient C, taking only s samples in total.

Correctness proof We will show that
s = O((n/e)*1+2P) . poly(log(nd/ed)))

samples suffice. Let P be the sum of the first s terms in the Taylor expansion of K, and let R be the remaining g — s terms.
Our goal is to have || R||op < €|| K ||op. We first calculate || R||op:

q

IBlop < > Ciom

<

Notice that if || K[|op is large, then it suffices to use the first s terms. Specifically, if |[K|lo, > %577, then we are done.
Otherwise, suppose || K[|, < 2577, We will invoke Theorem B.4 to do the sampling. Let T = Y/ ., & and p; = &
Define the random variable \S; as follows: with probability p;, we sample R — %(X@)TX@ forl =s+1,...,q. First
notice that .S; is unbiased:

q
E[S]=R- > pig(X@)TX@i =0.

1=s5+1 v
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Using the triangle inequality, we have
I1Sillop < T+ (X®") T X lop + | Rllop
<nsP4+ns?

= 2ns~ P,

We now consider the operator norm of the expectation of S, S;:

HE[ST |op — H X®1)TX®2(X®Z)TX®1 +RTR Ci (X®i)TX®iR_ QR(X@)i)TX@i
Di b op
< IICiT(X®i)TX®i(X®i)TX®i||op IR Rllop +T - ((X) T XP Rlop + | R(X®) T X¥|op)

< CiTn? + (ns™P)? +2Tn - ns™?

Let Z = )", S;. Since each sample is sampled independently, we have

|27 Z]llop = |[E [is? s

< ZH]EST llop

< 4mn s,

op

Let t = me|| K||op. Applying Theorem B.4, we get that

—m*e?|| K2, /2
Pr [”Z”OP > m6||K||0p} <2n-exp .

dmn2s=2P + 2me|| K ||opns—?/3

Picking m = ©(e 2n2?s~2Plog(n/4)), and then averaging over m samples, we get that

Pr M = 6||K||0p] <5 (5)

where we use the fact that the operator norm of K is at least 1, by our choice of s. We now compute the expected running
time of this algorithm.

Runtime part 1: Computing the first s terms For the first s terms, we can apply the same reasoning as in Theorem B.2
to get a running time of O(e~2n?s3 poly(log(nd/ed)) + ndlog(nd/ef)).

Runtime part 2: Sampling the next s terms For the sampling part, we consider the expected degree D of the sample
we will be working with:

q
D= Z -l
l=s+1
o Zlq:s+1 llip
Z?:s+l I=r
st—p
e

S.q_p

s™P — q*P
S
Gy -1

= O((n/e)*/(1+20),

:S+
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Now we are ready to compute the expected running time of the sampling phase:
m-D?n?/e® = (n/e)*+/(1F2P) . poly(log(nd/ed)).

Additionally, we need to apply the SRHT to X at most twice, once for the initial phase, and once for the sampling phase,
so the final running time is

(n/e)?+6/(+2p) . holy(log(nd/ed)) + ndlog(nd/eb).

When p € (1, 2], we use the largest degree ¢ as an upper bound for analyzing our running time.

Corollary B.6 (Sampling Scheme for 1 < p < 2). Let p > 1 be an integer and X € R*¥*™ be such that ||z;||2 = 1 for all
i € [n], where x; is the i-th column of X. Suppose K is a p-convergent kernel matrix. If p € (1,2|, then there exists an
algorithm which computes a matrix Wo (X ) with n columns in time

¢~ (246/(3+2p) n 246(1+1/p)/(3+2p) . o1y (log(nd/ed)) 4+ ndlog(nd/ed)
such that
Pr[W, (X)W, (X) ~G] >1—6.
Remark B.7. In addition, using that p € (1, 2], the first part of our running time can be upper bounded by
e 32p%4  poly(log(nd/ed)).
Proof. The proof is almost identical to the proof of Theorem B.5. The only difference is when considering the expected
degree D, we use g as an upper bound. The number of terms s we approximate in the initial phase will be

~ yn(2+2/p)/(3+2p)
( €2/(3+2p) )

The final runtime will be

e 2n? poly log(nd/ed)s® = (n?T32+2/p)/(3+2p)  2+6/(3+20)) oly log(nd/ed) + ndlog(nd/ed).

Simplifying the Exponent For the exponent of ¢, we have

4p

3+2p°
——
f1(p)

(2+6/(3+2p)) =4—

For any p € (1, 2], we have

6. 1
A— fi(p) e 2+?,3+5).

For the exponent on n, we have

6p + 6
24+6(1+1 34+2) =2+ ———
+6(1+1/p)/(3+2p) +2p2+3p

7576p2+3p—6
o 202 +3p
fa(p)

For any p € (1, 2], we have

5 fa(p) € [3+%,4+§).
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C. Properties of the Neural Tangent Kernel

We discuss an application of our sampling algorithm for p € (1, 2] (Corollary B.6) to the Neural Tangent Kernel (NTK).
We will first formally define the NTK, then consider its Taylor expansion, and then use a p-convergent kernel to bound it.
C.1. Taylor Expansion of NTK

In this section, we give the Taylor expansion of the NTK, by first examining its corresponding function in a single variable,
and then extend it to the matrix case.

Consider a simple two-layer (an alternative name is one-hidden-layer) ReLU network with input layer initialized to stan-
dard Gaussians, activation function ReLU, and output layer initialized to uniform and independent Rademacher ({—1, 1})
random variables. Suppose we fix the output layer. Then the neural network can be characterized by a function

F(W,z) = % S apo(w] )

where W € R?*™ and w, € R? denotes the 7-th column of W, for each 7 € [m)].

The above formulation is standard for convergence analysis of neural networks (Du et al., 2019; Song & Yang, 2019; Brand
et al., 2021; Huang et al., 2021).

The NTK ((Jacot et al., 2018)) is

0 Lx) O Lz
o) = (5 ).

For the sake of simplicity, assume all |a,.| = 1, Vr € [m], and consider an individual summand, which gives rise to
K(z,2) = / o' (w'z)o' (w' 2)z "z dw.
w~N(0,I)

If w € R? is chosen uniformly on a sphere, then we will get the following closed-form for this kernel (Cho & Saul, 2009;
Xie et al., 2017):

1 arccosz 'z T
—_— )z z.

Kiw,2) = (5 B 27

Fact C.1. Let function f : R — R be defined as f(x) := (% — ML) - x. Then the Taylor expansion of f is

B r oo (2”)' x2n+2
flz) = i (2_;) 22n(nl)2 (2n + 1)(27r)>
T o) m 1 :L,2n+2

S bl ]

Fact C.2. The Taylor expansion of the NTK is

XTX s ) 1 R20+2\T v ®21+2
. S I 1 (XOMTx
1 1) @2+ 1)2n

1=0
C.2. Approximating the NTK

In this section, we will use a p-convergent kernel to bound the NTK, then apply Corollary B.6 to approximate it.
Corollary C.3 (Fast Subspace Embedding for the NTK). Let X € R¥*™ where ||z;||2 = 1 for all i € [n], where x; is the
ith column of X. Suppose K € R™ ™ is the NTK matrix. Then there exists an algorithm which computes a matrix W, (X)
in time

e3n'1/3 . poly(log(nd/ed)) + ndlog(nd/ed)
such that

Pr [Wy(X) Wy (X) me K| > 1—04.
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Proof. Let C; denote the coefficient of the [ term in the Taylor expansion of the NTK:
20\ 1 1
C = —_—
: <l > 221 (21 + 1)2n
The term (211) is the central binomial coefficient. We will use the following bound on it:
4! <2z> 4!
—= < < —
Val — \1 V341
This gives upper and lower bounds on Cj:

* Upper bound:

4t 1 1
C < -
V3£ 14 (204 1)27
1

V3I+1(20+1)2r

e Lower bound:
1
cCr>—
Y VH@ T D2n

Thus, C; = @(l%), and we can use a 1.5-convergent kernel for our approximation. Using Corollary B.6 with p = 1.5, we
obtain an e-approximation in time

e 3n!/3 . poly(log(nd/ed)) + ndlog(nd/ed).

D. Preconditioning to Solve a Kernel Linear System

In this section, we illustrate how to construct a preconditioner for a kernel linear system. Specifically, we provide an
algorithm to solve a Gaussian kernel linear system. Let G = Z T Z be the Gaussian kernel. By Theorem A.l, we can
compute an approximation to G, denoted W, (X)TW,(X). In (Brand et al., 2021) (see Algorithm 2 and Section 4.1
there), Brand, Peng, Song and Weinstein show that if we compute the QR decomposition of W, (X) = QR™!, where Q
has orthonormal columns and R € R™*", then R is a good preconditioner for Z, i.e., Z R has constant condition number.
However, in our setup where d is large, it is not feasible to compute Z directly, which takes O(n?d) time. Instead, we
notice that W, (X) is fast to compute and has only an O(n/€?) number of rows. Our algorithm will sketch Wy (X), and
then use gradient descent to solve the optimization problem

Wy (X) T Wy(X)z — yll2.

min
rER™

In our result, we follow a similar approach as in (Brand et al., 2021) and the proof is similar to the proof of Lemma 4.2 in
their paper. The main novelty of our framework is that we use a spectral approximation to the kernel matrix and analyze
the error and runtime under our approximation. For completeness, we include a proof in this setting.

Theorem D.1 (Sketching as a Preconditioner, formal version of Theorem 6.6). Let G € R™*™ be the Gaussian kernel
matrix for X € RY", Write G = Z" Z, and let k denote the condition number of Z. If we assume for all i € [n] that
lz:ll2 < 1, then Algorithm 2, with probability at least 1 — 0, computes an T satisfying the following:

1GZ —yll2 < ellyll2
Moreover, T can be computed in time
e 2n%log(k/e€) - poly(log(nd/ed)) + n* 4 ndlog(nd/es),

where w is the matrix multiplication exponent.
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Algorithm 2 Fast Regression for the Gaussian Kernel

1: procedure PRECONDITIONEDGRADIENTDESCENT(X, ) > Theorem D.1
2 Let m = O(nlog®(nd/ed) log(n/d)/€?)

3 Let Wy (X) € R™*” be the approximate Gaussian kernel in Theorem A.1

4: Let S € RY/<*™ be an SRHT matrix. Compute SW4(X), where | = Q (nlog(mn/eyd) log(n/é))

5: Compute R such that SW,(X)R has orthonormal columns via a QR decomposition >R e R""
6 20+ 0, € R”

7. while [|[W,(X)TW,(X)Rz — y|l2 > e do

s 21 e 2 — (RTWy(X) TWo(X)R) T (RTW,(X)TW,(X) Rz — RTy)

9 end while

10: return Rz,

11: end procedure

Before the proof, we define some notation and corresponding facts specifically about a PSD matrix.

Fact D.2 (Inequality for condition numbers). Let A, B be conforming square matrices. Then the following inequality
holds:

#(B) < k(AB)k(A),
where k(A) = % is the condition number of A.
We will make use of Lemma B.2 in (Brand et al., 2021).
Lemma D.3 (Lemma B.2 in (Brand et al., 2021)). Consider the regression problem:

in || Bz — yl|3.
min || Bz — yll3

Suppose B is a PSD matrix for which 3 < ||Bz||s < 2 holds for all ||z||> = 1. Using gradient descent for t iterations, we
obtain

1B(we — 2")l2 < ¢'| B(wo — 27)l|2,
where xq is our initial guess, x* is the optimal solution, and ¢ € (0,0.9].
Proof of Theorem D.1. Throughout the proof, we will set € = ¢/4. By Theorem A.1, we can compute an e-approximation
to Z and W, (X) in time
O(e ?n? - poly(log(nd/ed)) 4+ ndlog(nd/es)).
If we solve the problem:

min 1V, (X)W, (X)a ~ yla ©

with solution Z, then we have
W (X)TW(X)Z = yll < (14 min 27 Zz — yll>.
This means the optimal solution for the sketched problem gives an eé-approximation to the optimal solution to the original

problem. We will now show that Algorithm 2 computes the desired solution. By Theorem 2.11, with probability at least
1 — 9, for any x € R", we have

[SWo(X)ll2 = (14 €0)[[Wy(X)z|2.
Suppose R is the n X n matrix computed via a QR decomposition, so that SW,(X)R has orthonormal columns. Then for
any ||z||2 = 1, we have

||Wg(X)RJ3||2 = (1 + 60)||5Wg($)Rx||2 =1+ €.
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Hence,

I[RTWo(X)TWe(X)Rz|l2 < (14 €0)”.

Now, pick €9 = 0.1 and solve the following regression problem:

min | RTW, (X)W, (X) Rz = RTy]». @)

Notice that Algorithm 2 implements gradient descent. Using Lemma D.3, after ¢ = log(1/€) iterations, we have
IRTWy(X) "Wy (X)R(2 — ")l < €l|RTWy(X) T Wy(X)R(20 — 2)ll2, (®)

where z* = (RTW,(X)"W,(X)R)"'R"y is the optimal solution to Equation (7). We will show the following for
= RZtI

Wy (X)TWy(X)ze — yll2 < welly.
Recalling that zp = 0, plugging into Eq. (8) we get
IRTWy(X) ' Wy(X)z — RTyll2 < ER yll2 <€ omax(R)|yll2-
On the other hand,
IRTWo(X)TWy(X)z — RTyllz = |RT (Wy(X) T Wo(X)zt — y)ll2 2 omain(RT) Wy (X) T Wy(X)zt — yllo-
Putting everything together, we get

ROyl

Wy Woae —yll2 < ek(
~(R)|lyll2
(

IN A IA I/\

€
2er(Wy (X ))IIyllz
_1+¢€

< 2wyl

< 2r€]|y|l2-

The second inequality uses that R is a square matrix, the third inequality uses Fact D.2, and the second-to-last inequality
uses that we have a (1+¢€)-subspace embedding. This means by setting the number of iterations to ¢ = log(x/¢€), we obtain

Wy (X)TW,(X)zs — yll2 < 2€l|yll2-
Now, recall that for any z, y € R™, we have
IWo(X) "Wy (X)z —ylla < (1+NZ Zz —y2.
As a consequence, we get

127 Zae = ylla < (1L +Wo(X) TWo(X)ze — 3l

(
(1 +€)2€llyll

<
< ellyll2-

Now we analyze the runtime.

» Computing Wy(X), by Theorem A.1, takes time

¢ 2n? - poly(log(nd/ed)) + ndlog(nd/ed).
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* Applying S to W, (X), using the FFT algorithm, takes time

e 2n? - poly(log(nd/ef)).
* A QR decomposition algorithm, due to (Demmel et al., 2007), can be computed in time n®.

The cost of each iteration is bounded by the cost of taking a matrix-vector product, which is at most 5(712 /€?), and there
are O(log(r/€)) iterations in total. Thus, we obtain a final runtime of

e 2n? - poly(log(nd/ed)) - log(r/€) + n* + ndlog(nd/es).

E. Kernel Ridge Regression
In this section, we show how to compose our sketch with other sketches whose dimensions depend on the statistical
dimension of K instead of n. Before proceeding, we introduce the notion of the statistical dimension.

Definition E.1 (Statistical Dimension). Given A > 0, for every positive semi-definite matrix K € R"*", we define the
A-statistical dimension of K to be

sa(K) = tr[K (K + \,,)7'].

Solving ridge regression with runtime depending on thhe statistical dimension is done in a number of works, for exam-
ple (Rahimi & Recht, 2007; Alaoui & Mahoney, 2015; Avron et al., 2017c;a; Musco & Musco, 2017).

We state and prove our main result in this section below.

Theorem E.2 (Kernel Ridge Regression, formal version of Theorem 6.9). Let ¢ € (0,1), p > 1 be an integer, and
X € R If K is a degree-p polynomial kernel with statistical dimension sy(K) with A < € ?Apax(K), then we can
compute Z € R™" such that Z' Z is a 1 & € spectral approximation to K in O(e~2p*n? + nd) time and t = O(e~2p?n).

Moreover, there exists a matrix S with m = O(e 'sx(K)) rows such that if =* is the optimal solution to ||S(ZT Zx —
I3 + Al Zz3, then

1Ke" —yll3 + AX "} < (1+ ) min | Kz = yll3 + MX 2|3,

Finally, The time to solve above KRR is O(e=2p?n(n + m?2) + n®).

Before starting the proof, we introduce a key lemma regarding using the SRHT to approximate the solution of KRR.
Lemma E.3 (Corollary 15 of (Avron et al., 2017a)). Let A € R™** and € € (0,1). Suppose A < e 202, (A). Suppose

m = Q(e " (sx(A) + log(1/e)) log(sx(4)/e))

and S € R™ " js a SRHT matrix (Definition 2.7) and let T = arg mingcp: ||S(Ax — b)||2 + X||z||3. Then with probability
at least 0.99, we have

14Z = b5 + AIZlI3 < (1 + €) min [|Az = b5 + All3.
x

Proof of Theorem E.2. Throughout the proof, we assume K has full rank and set S to be a SRHT matrix with m =
O(e 155 (K)) rows. We also use A to denote Z ' Z.

The proof consists of 3 parts:

¢ Part 1: Provide a construction of matrix Z;

* Part 2: Provide a sketching matrix .S with the solution guarantee;
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* Part 3: Provide a runtime analysis for solving KRR.
Note that part 1 can be solved using Theorem 5.1. As a side note, since Z ' Z is a 1 & € approximation to K, with high
probability it also has full rank. Consequently, Z has full rank as well.
To show part 2, we will show the following:

* The optimal solution to ||S(Z " Zz — y)||3 + || Zz||% is a (1 % €) approximation to the optimum of | Z T Zz — y||3 +
M| Zx||3
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e The optimum of ||Z " Zz — b||3 + \||Zz||3 is a (1 + €) approximation to the optimum of | Kz — y||3 + \|| X®Pz]|3.

From ||S(Z"Zz — y)||3 + M| Zz|2 to | ZT Zx — y||3 + A||Zz||3 Recall that Z has full rank. Therefore, we can set
z = Zx and the sketched problem becomes

1S(Z 72 = )3 + All=]13,

which can be solved using Lemma E.3. The only thing we need to justify is that the statistical dimension of A gives a good
approximation to the statistical dimension of K. Note that

n )\i
SA(A) = Zl )\1(14() )

(I+e)X(K
Szu—ew

)
— K)+ X
(14 eN(K)

= LT 9B + N

< (14 3€) - sx(K).

Thus, the dimension O(e~ts)(K)) = O(¢~1s\(A)), which means we can invoke Lemma E.3.

From ||Z " Zx — y||3 + M| Zz|3 to | Kz — y||3 + \|| X®Pz|2 To prove this part, we define matrix Aand K:

A= i) = | ixen)

Similar to the first part, it suffices to show that for any x € R", we have
| A2 < (1 + €) || Kxll2.
We start by computing the LHS:

|Az|2 = || Az|2 4+ Aa " ZT Zx
<1+ o)|Kzll3 + (14 e)A|X®Pz|3.

This completes our proof for part 2.

For the final part, note that applying the sketch takes O( ~2p?n?) time. To solve the regression problem, we instead solve:
min [|SZ "z — Sy|3 + Alz[l3-
z€ER?

Since Z has full rank, we know the argument z realizing the minimum is the =* we are looking for. To output an x, we can

simply solve the linear system Zx = z, which takes 5(7175 + n*) time. Finally, solving the above regression problem takes
O(m?t) time (see (Saunders et al., 1998)). This concludes our runtime analysis. O



