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Abstract

We study the p-generalized probit regression
model, which is a generalized linear model
for binary responses. It extends the standard
probit model by replacing its link function,
the standard normal cdf, by a p-generalized
normal distribution for p € [1,00). The p-
generalized normal distributions (Subbotin,
1923) are of special interest in statistical mod-
eling because they fit much more flexibly to
data. Their tail behavior can be controlled by
choice of the parameter p, which influences
the model’s sensitivity to outliers. Special
cases include the Laplace, the Gaussian, and
the uniform distributions. We further show
how the maximum likelihood estimator for
p-generalized probit regression can be approx-
imated efficiently up to a factor of (1 + ¢)
on large data by combining sketching tech-
niques with importance subsampling to obtain
a small data summary called coreset.

1 INTRODUCTION

Probit regression is arguably one of the most successful
models when considering predictive models with binary
responses. Historically it preceded the logit model
and those two are still the gold standards in many
statistical domains (Cramer, 2002). Probit regression
enjoys large popularity in toxicology (Lei and Sun,
2018), biostatistics (Varin and Czado, 2009), and also in
econometrics (Gu et al., 2009; Moussa, 2019). Viewing
it as a latent variable model yields an efficient Gibbs
sampler for Bayesian analysis (Albert and Chib, 1993).
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The probit model can be defined as a generalized lin-
ear model (McCullagh and Nelder, 1989) where the
expected value of the response is connected to a linear
predictor using the cumulative distribution function
(cdf) of a standard normal distribution ®(-) as its link
function, i.e.,

E[Y] = &(ZB).

In principle, the link function can be replaced by any
cdf, e.g., by the cdf of a standard logistic distribution
for logistic regression. In what follows, we extend
the probit model to a p-generalized probit model by
employing the cdf of a p-generalized normal distribution
(Subbotin, 1923) as its link function. We work with a
standardized form given in (Kalke and Richter, 2013):

pl—l/p T
%) = g

This family of distributions is of special interest in
statistical modeling. It fits more flexibly to data be-
cause the tail behavior (kurtosis) can be controlled by
choice of the parameter p > 1!. Probability density
functions (pdf) and cumulative distribution functions
(cdf) for various values of p are shown in Figure 1. The
standard normal distribution and the standard probit
model are obtained in the case p = 2 with squared
exponential tails. The case p = 1 corresponds to the
Laplace distribution with exponential tails, akin to the
logistic distribution, and thus models more robustness
to outliers. Finally, in the limiting case for p — oo we
obtain a uniform distribution over [—1, 1] whose tails
are cut-off. Such a model is very sensitive to outliers
and will fit the extreme data points, dominating other
points with average behavior.

exp(—|t|?/p) dt,z € R,p > 0.

After introducing the generalized probit model, we set
up the likelihood in order to learn the parameter § € R¢
via maximum likelihood estimation resp. minimization

'"Extending to p € (0,00) is in principal possible, but
p < 1 leads to non-convex level sets in the multivariate
case and the maximum likelihood estimation problem thus
becomes inefficient to solve.
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Figure 1: Probability density functions (pdf) and cu-
mulative distribution functions (cdf) of p-generalized
normal distributions for various values of p.

of the negative log-likelihood. The resulting p-probit
loss function is strictly monotonic and convex for p > 1.
We note that efficient routines are available for evalu-
ating the probability density function, the cumulative
distribution function and drawing random variables
(Kalke and Richter, 2013)2. This allows to employ
standard optimization methods like gradient descent or
Newton’s method (Bubeck, 2015). However, working
with large scale data poses a severe limitation since
each iteration scales at least linearly with the number
of data points n. We note that stochastic gradient
descent (SGD) and mini batching strategies provide
scalable alternatives, and often work well in practice,
but do not give the desired accuracy guarantees that we
pursue in this paper. Examples and experiments where
those methods fail were given in (Munteanu et al., 2018,
2021). Further, well-known random projections (e.g.
Johnson-Lindenstrauss, Count Sketch, etc.) do not
work for asymmetric functions since the sign of vec-
tors are not preserved, and they have near linear lower
bounds for p > 2. Another disadvantage of random
projections is that linear combinations of data decrease
their interpretability. We thus focus on approximating
the full gradient via importance sampling to cope with
the limitations arising with large n.

Two methods called coresets and sketching (Phillips,
2017; Munteanu and Schwiegelshohn, 2018; Feldman,
2020) received a lot of attention recently and led to
the so called sketch and solve paradigm (Woodruff,
2014). The first step of sketch and solve is a data
reduction: we compute coresets and sketches which are
concise data summaries that approximate the original
full data with respect to a given loss function. In a
second step, we pass the reduced data to the standard
optimization algorithm that we would have used on
the full data. But the algorithm now performs much
more efficiently on the summary due to its reduced size.
The theoretical analysis ensures that the result is close
to the result of analyzing the original large data. In
this paper we combine methods from the sketching and

2Implementations are available in the Python package
scipy.stats.gennorm as well as in the R package pgnorm.

coreset literature to facilitate an efficient estimation
for p-generalized probit regression on large data.

1.1 Related Work

The p-generalized normal distribution was introduced
by Subbotin (1923) and became widely popular in
the late twentieth century (Goodman and Kotz, 1973;
Osiewalski and Steel, 1993; Johnson et al., 1994). We
refer to (Dytso et al., 2018) for an extensive survey on
applications and analytical properties of the generalized
normal distribution. Among other results, this refer-
ence provides an asymptotic characterization of the
tails of generalized normal distributions, which we con-
cretize in a non-asymptotic way, similar to the classic
work of Gordon (1941) on the standard normal distri-
bution. Another nice property is the decomposability
into independent marginals, which characterizes the
class of multivariate generalized normal distributions
(Sinz et al., 2009; Dytso et al., 2018). In summary, the
class of p-generalized normal distributions naturally
extends the standard normal distribution and retains
several of its useful and desirable analytical properties.
Hereby, it offers more parametric flexibility allowing for
tails that are either heavier (p < 2) or lighter (p > 2)
than normal (p = 2) which makes it an excellent choice
in many modeling scenarios (Dytso et al., 2018).

Most related to our work are coreset and sketching al-
gorithms for linear ¢, regression (Clarkson, 2005; Das-
gupta et al., 2009; Sohler and Woodruff, 2011; Meng
and Mahoney, 2013; Woodruff and Zhang, 2013; Clark-
son et al., 2016), which aims at minimizing ||Z8 —Y||,,
and can be seen as a standard linear model Y = Z 5+,
where the error term 7 follows a p-generalized normal
distribution®. The earlier works relied on subsampling
according to £, norms derived from a well-conditioned
basis, whose approximation posed the computational
bottleneck. Subsequent works improved the previous
results significantly by approximating those bases via
fast linear sketching techniques. To our knowledge,
we are the first to study coresets and sketching for ¢,
regression in the setting of gemeralized linear models.

Coresets for generalized linear models were studied by
Molina et al. (2018), who gave an impossibility result
for Poisson regression and a heuristic based on a latent
variable log-normal count model. Starting with (Reddi
et al., 2015; Huggins et al., 2016), a series of works fo-
cused on logistic regression. In (Munteanu et al., 2018)
it was shown that there are no sublinear sketches or
coresets for logistic regression, and to overcome this lim-
itation the authors introduced a complexity parameter
u for compressing the data, which is related to the sta-

3The connection is not explicitly elaborated in those
references.
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tistical modeling and their assumption that g is small
is naturally met on real world data and applications.
The theoretical bounds have been recently improved
(Mai et al., 2021) using ¢; Lewis weights instead of
sampling according to the square root of {5 leverage
scores. However, the practical performance was only
slightly improved at the cost of a O(loglogn) factor
increase in the running time and number of passes over
the data, required for approximating the Lewis weights.
Recently, Munteanu et al. (2021) developed the first
oblivious linear sketch for solving logistic regression up
to O(1) error in a single pass over a turnstile stream.

A different series of related works studied regularization
as a means to overcome the lower bounds (Tolochinsky
and Feldman, 2018; Tukan et al., 2020). Recently it
was shown that if the regularization is strong enough
then a uniform sample suffices (Samadian et al., 2020).
In this paper we do not rely on regularization because a
coreset for the regularized version of a problem does not
yield a coreset for the unregularized version. On the
other hand, if we have a coreset for the unregularized
setting, it remains valid under any regularization term
that is non-negative and does not depend on the data.
This holds for the most common cases, e.g. for ridge,
LASSO and elastic net regularization.

1.2 Owur Contribution

A simple observation is that the tails of the logistic and
the 1-generalized normal distributions are both expo-
nential, and thus very similar up to a constant factor?.
We thus expect similar results for the generalized linear
models employing those cdfs as their link functions with
respect to both, lower and upper bounds. Moreover,
the intuition behind this paper is that we can generalize
the aforementioned notion of p-complexity and hereby
extend the class of generalized linear models that ad-
mit small coresets in a natural way, to obtain results
for the broader class of p-generalized probit regression.
Specifically, our contributions are:

e We introduce the p-generalized probit model as a
flexible framework for modeling binary data, and for
classification.

e To facilitate an efficient and scalable maximum likeli-
hood estimation for the parameters of the p-generalized
probit model, we develop coreset constructions for the
associated p-probit loss function via the sensitivity
framework (Langberg and Schulman, 2010; Feldman
and Langberg, 2011) and combine with sketching tech-
niques of Woodruff and Zhang (2013) to obtain well-
conditioned ¢, bases and to approximate ¢, leverage
scores efficiently.

4The distributions differ more significantly near their
means, i.e., around zero.

e To this end we derive analytical properties of the p-
generalized normal distribution that continue and con-
cretize the asymptotic tail bounds of Dytso et al. (2018)
using similar techniques as the classic non-asymptotic
work of Gordon (1941) on the tails of the standard
normal distribution. This result may be of broader
independent interest.

e We provide a new VC dimension bound for our
weighted loss functions by a novel fine-grained analysis,
that also improves the O(dlogn) bound of Munteanu
et al. (2018) for logistic regression to O(dlog(u/<))®.

e We conduct an empirical evaluation on benchmark
data. We compare the case p = 1 to logistic regres-
sion, assessing their proximity. We assess the results
obtained from p-probit regression for different values
of p. We further evaluate our coreset constructions for
different values of p with respect to their approximation
accuracy and algorithmic efficiency.

In summary, we advance the statistical modeling of
binary data, make contributions in the field of analyti-
cal properties of the p-generalized normal distributions,
generalize existing coreset constructions to a broader
class of loss functions, and demonstrate the practical
relevance of our methods.

2 TECHNICAL OVERVIEW

Several details are omitted due to page limitations. All
missing pieces can be found in the appendix.

2.1 Preliminaries

For a fixed constant p € [1,00), and an unknown
paramter 3 € R? we define the p-generalized probit
model as a generalized linear model (McCullagh and
Nelder, 1989):

E[Y]=®,(28),

whose link function is given by @,(r) =

1—-1

2’&‘(71//:)f—roo exp(—|t|P/p)dt, i.e., the
distribution function of the p-generalized normal
distribution. Suppose we observe data {(z;, )}’ 1,
where we have row vectors z; € R% and y; € {0,1} for
each ¢ € [n]. We have Prly; = 1] = E[y;] = ®,(2:58)
and similarly Pr[y; = 0] = 1 — ®,(%,8) = @p(—2:58).
The likelihood of the model is given by

cumulative

LBI1Z,Y) =[] ®p(z:B8)" Bp(—2:8)17)

—.

©
Il
=

©,((2y; — 1) - 2:8).

I

«
I
A

°Tt is widely believed that O(d) suffices but there is no
formal proof for this, except in the case of equal weights.
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We set ©; = —(2y; — 1)z; for all ¢ € [n] for convenience
of presentation®. Consequently the log-likelihood sim-
plifies to £(8|X,Y) = Y, In(®,(—x;3)). Maximizing
the likelihood is thus equivalent to minimizing the fol-
lowing p-probit loss function, where we add a weight

vector w € RZ for technical reasons detailed below:

n

Juw(XB) = Z _ln(@p(_xzﬂ)) - Wi

i=1

We omit the subscript whenever the weights are uni-
form, i.e., w; =1 for all ¢ € [n]. Moreover, to simplify
notations we define the individual loss function

g(r) = —In(@,(=r)). (1)

The above loss function f,, can be minimized within
the framework of convex optimization (Bubeck, 2015)
and can be regarded as solved for small to medium
sized data. We provide a derivation of the gradient and
the Hessian in Appendix A for completeness.

2.2 Coresets for p-Probit Regression

We focus on the situation where the number of data
points n > d is very large. In this case, applying a
standard algorithm directly is not a viable option due
to being either too slow or even impossible requiring too
much working memory. Following the sketch and solve
paradigm, our goal is to reduce the data without losing
much information, before we approximate the problem
efficiently on the reduced data using a standard solver.
More formally our goal is now to develop an e-coreset:

Definition 2.1. A weighted e-coreset C = (X', w) for
f is a matriz X' € R**? together with a weight vector
w € R’;O such that for all B € R? it holds that

[fu(X'B) = (XB)| < - f(XB).

Small e-coresets with £ < n cannot be obtained in
general. There are examples where no e-coreset of size
k = o(n/logn) exist, even if ¢ attains an arbitrarily
large value (Munteanu et al., 2018). When X' is con-
strained to be a subset of the input, then the bound
can be strengthened to 2(n) (Tolochinsky and Feld-
man, 2018). Those impossibility results rely on the
monotonicity of the loss function and thus extend to
all p-generalized probit losses. To get around those
strong limitations, Munteanu et al. (2018) introduced
a parameter u as a natural notion for the complexity
of compressing the input matrix X for logistic regres-
sion, which we adapt to p-generalized probit models to
parameterize our results.

Tndeed, y; and z; always appear in that combination so
we can assume the data consists only of z; € R? for i € [n].

Definition 2.2. Let X € R"*? be any matriz. For a
fized p > 1 we define

> zip>0 [TiBP
up(X)= sup ==————.
’ BERN\{0} D, <0 [TiBIP

We say that X is p-complex if p,(X) < p < oo.

Computing p is hard in general and is mainly for param-
eterizing the size of coresets in the theoretical analysis.
In practice we spend as much memory as we can afford
and do not precompute p. Fortunately, for many real
world data sets p turns out to be sufficiently small
(Munteanu et al., 2018).

Our main result shows that if y is small, then there
exists a small coreset C'. In fact, the size of C' does not
depend on n at all and it can be computed efficiently
in two passes over the data:

Theorem 1. If X € R"*? is p-complex for any fized
p € [1,00) then with constant probability we can com-
pute an e-coreset C = (X', w) for p-probit regression
of size k = O(a%(dln(s_l,u) InS)) in two passes over
the data, where

O (ud), forp=2
S =130 (ud’(dlogd)?), forpe[l,2)
O (pd?r(dlogd)?), for p € (2,00).

Algorithm 1 runs in O(nnz(X)d + poly(d))” time for
p €11,2] and in O(nnz(X)d + poly(d)nlf% logn) time
for p > 2, were nnz denotes the number of non-zeros.

In the case p = 2, which is of special importance since
it corresponds to the standard probit regression model,
we have the following improvements:

Corollary 2.3. Consider the setting of Theorem 1,
for p = 2. The running time can be reduced to
O(nnz(X)logn + poly(d)). Moreover there exists a
single pass online algorithm (Algorithm 2) that runs in
time O(nd? + poly(d)) and computes a coreset of size

0 (XDt 1)

where || X||2 denotes the largest singular value of X.

The coreset of Theorem 1 or Corollary 2.3 can then
be used to compute a (1 + ¢)-approximation for the
optimal maximum likelihood estimator for 3:

Corollary 2.4. Let (X', w) be a weighted e-coreset for
f. Let f € argmingega fu(X'B). Then it holds that

F(XB) < (1 + 3¢) mingega £(XB).

"Here, T = poly(d) means that there exists a constant
¢ > 1 such that T' = ©(d°).
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High Level Description of the Algorithm Be-
fore getting into the details we outline Algorithm 1:

1. We make a first pass to sketch the data for the
purpose of estimating their individual importance.

2. We make another pass to subsample the data pro-
portional to their importance to obtain a coreset.

3. We solve the reduced problem on the coreset using
a standard algorithm for convex optimization.

This approach implements the sensitivity sampling
framework. The importance measure that it builds
upon is called sensitivity, which measures the worst
case contribution of each input point to the objective
function. For efficiency reasons we first compute a
sketch of the data in one pass. In the second pass, the
sketch is used to approximate the ¢, leverage scores,
which upper bound the sensitivities of the input points.
Hereby, we pass them one-by-one to a reservoir sam-
pler to obtain the coreset. In the following paragraphs
we will prove that the output has the desired coreset
property. To this end we will outline the sensitivity
framework, then establish the connection of our loss
function to ¢, spaces. We will further bound the VC
dimension for our loss function and bound the sensi-
tivities in terms of ¢, leverage scores. We will then
show how we can approximate the £, leverage scores
by means of well-conditioned bases via sketching, to
use them as importance measure in the actual algo-
rithm. Putting all those pieces together will prove
Theorem 1. Finally, we can solve the original problem
approximately using gradient descent or other standard
methods for convex optimization (see Bubeck, 2015) on
the resulting coreset. We continue with a more detailed
description of all pieces and then put them together.

The Sensitivity Framework To prove Theorem
1, we start with the so called sensitivity framework
(Langberg and Schulman, 2010; Feldman and Langberg,
2011; Braverman et al., 2016; Feldman et al., 2020).
This framework provides a meta theorem, that can be
used to construct coresets via importance subsampling.
The main parameters that we need to bound is the VC
dimension A of a weighted set of functions that can
roughly be thought of as the dimension of the parameter
space, and the sensitivities of the input points. The
latter quantify the worst-case contributions of single
input points to the loss function. Recall Eqn. (1).

Definition 2.5 (Langberg and Schulman (2010)). For
all i € [n], we define the sensitivity (; of point x; by
sup 9(951'5).

BERE f(Xﬁ)

The total sensitivity is given by Z = . ;

G =

Calculating the sensitivities is often difficult in the
sense that it requires to solve the problem to opti-
mality first, before it allows us to obtain an approx-
imation. Fortunately it suffices to calculate upper
bounds S = Y7 s > >." ¢ = Z, which is often
tractable, though it is crucial to control the increased
total sensitivity bound S. Our bound S will depend
on p,d, and u as detailed in Theorem 1. The meta the-
orem (Proposition B.3) then ensures that if we sample
k=0 (E% (A InS +1n (%))) points each with probabil-
ity p; = %, then the resulting subsample, reweighted
by w; = ﬁ’ is an e-coreset with probability at least
1 — 6. More formal details are deferred to Appendix B.

Properties of the Loss Function The first step for
bounding the parameters of the sensitivity framework
is to analyze the tails of the generalized normal distri-
bution and relate its negative logarithm to g(r) = r?/p
for r > 0, and to exp(—|r|P/p) for r < 0. This general-
izes classic results on the tails of the standard normal
distribution (Gordon, 1941). The following lemma
makes this more precise and follows by combining the
technical derivations of Lemma C.1 in the appendix.

Lemma 2.6. The function g (see Eqn. (1)) is convex
and strictly increasing. Further for any r > 0 we have

g(r) =L,
for any r > 1 we have

p—1

gr)y<rt+
.

and there exists a constant ¢1 > 0 such that
g(r) > cpe”IM1"/p
for any r < 0.

Bounding the VC Dimension It is well-known
(Huggins et al., 2016; Munteanu et al., 2018) that for
uniform weights, the VC dimension of any invertible
function of X 3 can be bounded by relating to the class
of affine separators, whose VC dimension equals d + 1,
see (Kearns and Vazirani, 1994). Munteanu et al. (2018)
showed that the number of distinct weights for logistic
regression can be bounded by |W| = O(logn) by round-
ing the sensitivities to the next powers of 2, implying
the VC dimension is bounded by O(dlogn). The same
arguments would apply to p-probit loss as well. In our
fine-grained analysis we start by additionally rounding
all sensitivities below % to % while increasing the total
sensitivity to at most 25 + n% = 35. Then we inspect
large and small sensitivities separately, depending on
their relation to a threshold sy. For the large sensitiv-
ities s; > sg we can show using Lemmas 2.6 and C.3
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that their contribution can be approximated well when
we replace g(r) by a function G*(r) that equals zero
for r < 0, and ’% for » > 0, and whose VC dimension
is bounded by O(d).

Lemma 2.7. Let I be the index set of all data points
with s; > sg := ”5012#71
Then for all B € R? it holds that

Z Gt (z;8) < Z g(z:B)

i€l el
n

<146 GHwB) + o

i€l

The additive error can be charged using a lower bound
on the p-probit loss function.

Lemma 2.8. Assume X € R"*? is pu-complex. Then
we have for any B € R? that

£ =0 (2 4.

For the remaining small sensitivities, they are bounded

between narrow thresholds % < s5; < 5o and by the

previous rounding to the next power of 2 we can argue

that there are only [W| = O(log £) different weights.

Overall we can bound the VC dimension by O(dlog £)
using the following argument.

By the technical Corollary C.6 in the appendix, our
goal of obtaining a coreset for f reduces to obtaining a
coreset for the substitute function

FXB) = > g@p)+d GHap).
i€[n]\I1 i€ly
To this end we set F; = {leZ+ | i € I} where
G (B) = G (2;8) and Fp = {wig; | i € I == [n] \ I }
where g;(8) = g(x;3). Further we set F = F; UF, and
show that the VC dimension of F can be bounded as
desired:

Lemma 2.9. For the VC dimension A of Ry we have

A < (d+1) (logy (nce™?) +2)
_ O(dlos(u/2).

Bounding the Sensitivities Using the analytic
bounds and the assumption of p-complex data we
can relate the sensitivities for the negative domain to
roughly £ and for the positive part to the £, leverage

scores, defined by u; = supg %, cf. (Dasgupta
P
et al., 2009). This gives us the following lemma.

Lemma 2.10. There is a constant cs such that the
sensitivity ¢; of x;,i € [n] for f is bounded by

1
G <csp ( + uz)
n

) for some constant ¢ € Rsg.

Summing over the combined upper bound yields a
total sensitivity of S < .o cu(l/n + w) =
O3, ¢py) ui), which dominates the size of the core-
set; see Theorem 1. The sum of leverage scores can
further be bounded by roughly d°®) by means of £,-
well-conditioned bases for the column space of X.

Well-conditioned Bases via Sketching Tech-
niques One can approximate the £, leverage scores
using an orthonormal basis for the column space of X.
Unfortunately this gives only an n¢approximation for
p # 2. We thus work with a generalization to so called
well-conditioned bases. An (a, 3, p)-well-conditioned
basis V' is a basis that preserves the norm of each
vector well, as detailed in the following definition.

Definition 2.11 (Dasgupta et al. (2009)). Let X be
an n X m matriz of rank d, let p € [1,00), and let q
be its dual norm, i.e., q € (1,00] satisfying zl» + é =1.
Then an n x d matriz V is an («, 3, p)-well-conditioned
basis for the column space of X if

1/p
() [Vl = (LicnsealVisl?) < and
(2) for all 2 € RY, |2, < BIV .

We say that V is a p-well-conditioned basis for the
column space of X if a and B are d°V), independent
of m and n.

We can bound the leverage scores in terms of the row-
wise p-norms of such a basis.

Lemma 2.12. Let V be an (a, 8, p)-well-conditioned
basis for the column space of X. Then it holds for all
i € [n] that u; < BP||vi||h. As a direct consequence we

have S0, g < B2 VL < (aB)? = dOW).

A prominent example of a well-conditioned basis is
the aforementioned orthonormal basis for £, which
can be obtained by QR-decomposition (or SVD) in
O(nd?). Such a basis Q is (V/d, 1,2)-well-conditioned,
since ||Q||p = V/d and ||Qz||2 = ||z||2 due to rotational
invariance of the fo-norm. For general p there exist so
called Auerbach bases (Auerbach, 1930) with o = d
and 8 = 1, and approximations thereof can be com-
puted in time O(nd®logn) via Léwner—John ellipsoids
(Clarkson, 2005; Dasgupta et al., 2009).

To get around this computational bottleneck, we first
apply a sketching matrix to our data that yields a so
called subspace embedding for approximating the ¢,
norms of all vectors in the column space of X with
a distortion of roughly O((dlogd)/?). To this end
we apply an embedding into ¢ using 1/p-powers of
inverse exponential random variables (Andoni, 2017;
Woodruff and Zhang, 2013) followed by a dimensional-
ity reduction via sparse random embeddings (Clarkson
and Woodruff, 2017; Cohen, 2016) to obtain a small
sketch I1X.



Alexander Munteanu, Simon Omlor, Christian Peters

Lemma 2.13 (Woodruff and Zhang (2013); Clarkson
and Woodruff (2017)). There exists a random embed-
ding matriz IT € R™ *™ and v = O(dlog(d)) such that

1
VB eR?: WllXﬂllp < IXBlg < AVPIXBI,

holds with constant probability, where ¢ = 2,n' = O(d?)
ifpel,2] and g =oo,n = O(nlf% log n(dlog d)1+%+
d>+4P) if p € (2,00). For p = 2 we have y = 2. Further
IIX can be computed in O(nnz(X)) time.

For p € [1,2], we can obtain n’ = O(dlogd) in ex-
change for an increased running time O(nnz(X) log d)
by using the ¢» subspace embedding of Cohen (2016)
as a replacement for (Clarkson and Woodruff, 2017).
We further note that Q(nlf% logn) is necessary for
p > 2 due to tight lower bounds for sketching the pth
frequency moments (Andoni et al., 2013).

Now we decompose the sketch IIX = QR, which is fast
due to its reduced size and argue that V = XR™! is
p-well-conditioned, leading to the desired d°®) bound.

Lemma 2.14. IfII satisfies Lemma 2.13 and 11X =
QR is the QR-decomposition of IIX then V = XR™1! is
an («, B, p)-well-conditioned basis for the columnspace
of X, where for v = O(dlog(d)) we have

(V2d,V2), forp=2
(a, B) = < (dyY/P,4P),  forp e [1,2)
(dyY/P,dvy /P, for p € (2,00).

We note that similar methods have been used before in
the context of linear ¢, regression (Sohler and Woodruff,
2011; Woodruff and Zhang, 2013) and for approximat-
ing the {5 leverage scores (Drineas et al., 2012).

2.3 Proof of Theorem 1

The previous argumentation yields a coreset whose
size does not depend on n and that can be calculated
efficiently on large data. We prove our main results.

Proof of Theorem 1. We first describe the algorithm
(Algorithm 1) and its running time: First we apply
our sketching matrix IT from Lemma 2.13 to compute
IIX in time O(nnz(X)) in one pass over the data. The
number of rows is n’ = O(d?) for p € [1,2] and n’ =
O(nl_% lognpoly(d)) for p > 2. Then we calculate
the QR-decomposition of IIX = QR in time O(d*)
respectively in time O(nlf% log n poly(d)) depending
on the value of p, which is faster than O(nd?) without
sketching. In a second pass over the data we compute
the row norms [|v||y = [|z;R™||5 used in our sampling
probabilities. We set s; = L +37||v;||5. By Lemma 2.12,

So =1+ (aB)? is an upper bound for Y ., s;. Next
we set s, = max{2/1082(5)1 501 i e we round s; to the
next power of 2 such that S" = 37" | s} <2S5+n- % =
3S5y. As we calculate those values, we can feed the
point x; augmented with the corresponding sampling
weight s directly to k independent copies of a weighted
reservoir sampler (Chao, 1982). The latter is an online
algorithm and updates its sample in constant time.
The second pass takes O(nnz(X)d + poly(d)) time for
p € [1,2], respectively O(nnz(X)d+poly(d) n'"v logn)
for p > 2. Lemma 2.10 yields S = 7, csu(1/n +
ui) = O(1 3¢ ui) and by Lemma 2.12 we have that

Dicm Wi < (aB)P = d®) where the values of a, § are
detailed in Lemma 2.14. Using Lemmas 2.9, 2.10, and
2.12 to bound the parameters of Proposition B.3 we
get for the substitute function f that Vj3: |f,(X'8) —
f(XB)| < ef(X ) with probability at least 1 — §. By
Corollary C.6 and Lemma C.7 this implies with high
probability that (X', w) is a 7e-coreset for f. Folding
the constant into € completes the proof. O

Proof of Corollary 2.3. f p = 2 and d = w(lnn), we
can use a Johnson—Lindenstrauss transform, i.e., a ma-
trix G € R4™ where m = O(In(n)) and whose entries
are iid. Gj; ~ N(0,-1) (Johnson and Lindenstrauss,
1984) to compute a %—approximation to the row norms:
We have [[v}]|3 := |lz;(R71G)|]3 > ||z, R71||3/2 for all
i € [n] simultanously with constant probability. The
running time reduces to O(nnz(X)In(n) + poly(d)).
The online algorithm (Algorithm 2) is obtained by run-
ning the online /5 leverage score algorithm of Chhaya
et al. (2020) that recently extended the previous work
of Cohen et al. (2020). Each row update takes O(d?)
time except for at most O(d) updates that take O(d?)
time, implying O(nd? + poly(d)) total running time.
The slightly increased coreset size results from an in-
crease of the total sensitivity by at most log(|| X ||2) due
to the online procedure (Chhaya et al., 2020). O

3 EMPIRICAL EVALUATION

Our intention is to corroborate our theoretical results
by investigating the following questions empirically:

(Q1) How does the 1-probit model compare to logistic
regression?

(Q2) How do the p-probit models for different values
of p compare to one another?

(Q3) How accurate are the maximum likelihood (ML)
estimators obtained from p-probit coresets?

(Q4) How fast can we obtain an accurate ML estimator
from p-probit coresets?

All experiments were conducted on an AMD Ryzen 7
2700x processor (8 cores, 3.7GHz, 16GB RAM).
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Our results can be reproduced with our open Python
implementation available at https://github.com/
cxan96/efficient-probit-regression. More infor-
mation on data sets, pseudo code and several plots are
in Appendix D.

I. Statistical Modeling Aspects: For (Q1) & (Q2)
no data reduction is applied. Specifically, only statisti-
cal modeling aspects are studied here.

(Q1) We investigate how closely the 1-probit model
estimate equals logistic regression. This seems to be
a natural question since both functions have similar
tail behaviors as we have argued before in the intro-
duction regarding their link functions. The similarities
naturally extend to their loss functions. We observe
that the logistic and 1-probit loss functions both con-
verge to a linear function for positive arguments and to
the exponential function for negative arguments. Near
zero, however, the two loss functions differ more signif-
icantly. We compare the coefficients obtained for the
two models on full data sets from public repositories,
see Figure 2. The coeflicients ; are very close to each
other for the Covertype and Kddcup data. This is what
we expected since the tails of the 1-generalized normal
(Laplace) distribution and the logistic distribution have
a very similar exponential decay. For Webspam, how-
ever, there are few single values of §; that differ more
significantly for the two models. Still, most coefficients
are very similar and all less similar values have the
same sign, so they point in the same direction regard-
ing the influence of single variables. The deviating
cases indicate that many points are located close to
the separating hyperplane, where the two distributions
deviate most from each other. This impression is af-
firmed in Figure 2, where we see the resulting linear
separators and (misclassified) residuals for a 2D data
example. The logit regression line passes through a
whole bunch of points, and as a result the logit model
is more strongly attracted to the blue outliers, being
closer to the cases p = 1.5 or p = 2 than to p = 1.
The logistic model thus seems to adapt to different
situations, while the 1-probit model always yields a
robust estimator.

(Q2) We assess the difference between p-probit models
for different values of p € {1,1.5,2,3,5} on a 2D data
set (plus intercept). In Figure 2 we see that the case
p = 1 is most robust, fitting the majority of the points,
and ignoring the outliers. With an increasing value of
p, the model becomes more sensitive and attracted to
the outliers. The boxplots show the residuals of the
misclassified points. For small values of p € {1,1.5,2}
the model decreasingly ignores the blue outliers, which
lead to large positive residuals. There are no orange
outliers, so the negative residuals are relatively small.
With increasing p € {3,5} the model gradually tends

Kddcup - Comparison of Coefficients Webspam - Comparison of Coefficients
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Figure 2: (Q1) & (Q2): (top) Comparison of normed
coefficients for the logit vs. the 1-probit model on dif-
ferent data sets. (bottom) A 2D example data set that
demonstrates how different values of p affect the linear
separator, as well as the distribution of the residuals
XB/|IBl2 of misclassifications.

to minimize the distance to the most outlying misclas-
sifications, independent of what happens between those
extremes. We finally note that we have tried larger val-
ues but the effect does not change significantly beyond
p = 5, which indicates that relatively small values are
already close to the limiting case p — oco.

II. Accuracy and Algorithmic Efficiency As-
pects: We compare our coresets to uniform sampling
and for p = 1 additionally to the square root of /5
leverage scores and to /1-Lewis weights, that were de-
veloped for logistic regression (Munteanu et al., 2018;
Mai et al., 2021). For p = 2 we additionally compare
to the online algorithm for online /5 leverage scores.
See Figure 3.

(Q3) For p =1 the Lewis weights have the best accu-
racy, closely followed by the 1-probit coreset. Square
root ¢o sampling is third on Webspam and Covertype
but seems superior and more stable on Kddcup. Uni-
form sampling is good only on Covertype (which seems
to be a very uniform data set) but otherwise uniform
sampling is considerably worse than all competitors.
For p = 2 we see that the online leverage score approxi-
mation performs worse than uniform sampling on some
data sets but is close to the probit model on others.
This might depend on the condition of the data as
indicated by the theoretical analyses of online leverage
scores (Chhaya et al., 2020; Cohen et al., 2020). Uni-
form sampling generally detoriorates with increasing
p since it misses the small number of outliers which
become increasingly important for obtaining a good
approximation. Only for Covertype it seems to be a
good sampling probability independent of p due to the
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Figure 3: (Q3) & (Q4): (top) Accuracy of coreset constructions for p =1 on three data sets. (middle) Accuracy
on the Webspam data for increasing values of p. (bottom left) Accuracy of coreset constructions for p = 2 on
two data sets. (bottom right) Time vs. accuracy plot for different coreset constructions for p = 1. The median
approximation ratio denotes for each sample size the median of the approximation ratios over all repetitions.

uniformity of the data set. For more complicated Web-
spam and especially for Kddcup, uniform sampling fails.
Our coresets perform well for all values of p, although
for Covertype we note that for p > 2 the convergence
seems to start very late. We believe this is due to
the considerably higher complexity of sketching and
consequently weaker estimates of the norms for p > 2.

(Q4) We fist note that the online algorithm is ex-
tremely slow, running in ©(nd? + poly(d)); its advan-
tage is that it needs only one single row-order pass as
opposed to the other two-pass algorithms. Although
Lewis weights won the competition with respect to ac-
curacy, we note that they require repeated calculations
of leverage scores and are thus much slower, which is
also reflected when considering the time vs. accuracy
trade-off. Uniform sampling seems to be the fastest
choice when we only need a weak approximation, but
our coresets are the best choice to obtain both, fast
and accurate estimates at the same time.

In summary, the answers to questions (Q1)-(Q4) show
the benefits and limitations of our methods.

4 CONCLUSION

We introduce the p-generalized probit model as a flexi-
ble framework for modeling binary data, generalizing
the standard probit model to control the tail behavior
(kurtosis) of the link, and to model different levels of
sensitivity to outliers. To facilitate an efficient and
scalable maximum likelihood estimation for the param-
eters of the p-generalized probit model, we develop
coreset constructions and combine with sketching tech-
niques for the associated p-probit loss function. Hereby,
we advance the analytical analysis on the tails of the
p-generalized normal distribution, which may be of in-
dependent interest. Our algorithms run in nearly input
sparsity time in two passes over the data which can
be improved for p = 2, in which case we also have a
single pass online algorithm. Our experiments demon-
strate the usefulness of our p-generalization to model
the sensitivity to outliers, as well as the efliciency and
accuracy of our coreset and sketching algorithms. It
would be interesting to continue this work by extending
modeling flexibility to allow for skewed distributions.
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A GRADIENT AND HESSIAN MATRIX

The optimization of f can be done by gradient descent or by applying the Newton-Raphson method (Bubeck,
2015), an iterative procedure that starts at an initial guess (©) and successively applies the following update rule:

- U CAD)
W) — gl-1) _
0= (Ssger)

-1

af(B"v)
o5

2 (t—1)y\ — (t—1)
where (%) refers to the inverse of the Hessian matrix of f, evaluated at ¢~V and afﬁiﬁ) refers

to the gradient of f, evaluated at 3~ The idea behind this procedure is, broadly speaking, to approximate
f locally around B by its second degree Taylor-polynomial and then analytically find the minimum of this
polynomial. The minimum of this local polynomial approximation of f is then used iteratively as a basis for the
next step of the Newton-Raphson algorithm.

It remains to derive the gradient and the Hessian matrix of f. Since f is a sum of the function g evaluated at
different points, it makes sense to first determine the derivative of g. To this end ¢, (r) is the density function of
the (standardized) p-generalized normal distribution function, cf. (Dytso et al., 2018; Kalke and Richter, 2013):
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We can use this result to calculate the gradient of f:
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Next, we need to determine the Hessian matrix of f. To this end, we again start by finding the second derivative
of g, this time using the quotient rule.
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We can now use this result to find the Hessian matrix of f. Recall that x; are row vectors in our paper and thus

each 27 z; is a d x d-matrix.
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It can be shown, that f,(X8) is a convex function of 3, and that the Newton-Raphson algorithm converges to a
global optimum when applied to a convex function (Bubeck, 2015). The optimization procedure thus converges
to the maximum likelihood estimate 3 € argmingcga fu, (X/3) provided it exists.

B SENSITIVITY FRAMEWORK

Our approach is based on the so called sensitivity framework (Langberg and Schulman, 2010). The sensitivity of
a point is its worst case contribution to the entire loss function ¢; = supgcga %, cf. Definition 2.5. Computing
the sensitivity of a point can be difficult. Fortunately it suffices to get a reasonably tight upper bound on the
sensitivity of a point. In Section C.2 we will show that such a bound can be derived in our setting.

Since sensitivities are not sufficient to get a good bound for all solutions 3, we also need the terminology of the
VC-dimension:

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

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

The VC-dimension can be thought of something similar to the dimension of our problem. For example the
VC-dimension of the set of hyperplane classifiers in R? is d + 1 (Kearns and Vazirani, 1994). We analyze
the VC-dimension of our problem in Section C.1. The sensitivity scores were combined with a theory on the
VC-dimension of range spaces in (Feldman and Langberg, 2011; Braverman et al., 2016). We use a more recent
version of Feldman et al. (2020).

Proposition B.3. (Feldman et al., 2020) Consider a family of functions F = {f1,..., fn} mapping from R to
[0,00) and a vector of weights u € R%. Lete,6 € (0,1/2). Let s; > ;. Let S=31" si > > ¢ = Z. Given
s; one can compute in time O(|F|) a set R C F of

o (2msvn(5)))

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

Y owifi(x) = D wifi(w)| <e Y wifi(x),

fieF fieR fieF
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where each element of R is sampled i.i.d. with probability p; = %J from F, w; = Ssré denotes the weight of a
J

function f; € R that corresponds to f; € F, and where A is an upper bound on the VC-dimension of the range

space Rr~ induced by F* obtained by defining F* to be the set of functions f; € F, where each function is scaled
by ssuj .
iRl

In the following section we will show how to compute upper bounds for the sensitivities and VC-dimension for
our loss function. In order to derive those bounds we first need to analyze the loss function g of an individual
point. This will enable us to compute the desired upper bounds for both, the VC-dimension in Section C.1 and
the sensitivities in Section C.2. Finally we will be able to apply Proposition B.3 to obtain a coreset, and to prove
Theorem 1.

C PROPERTIES OF g

In this section we will determine useful properties of g. Recall that for any function f : R — R the derivative
4 [ f(t) dt equals limy_,o f(t) — f(r) if the integral is finite. First we note that for r € R with r >0

Sy = 2o0) el /o)
L—®(r) [T exp(—|t|r/p)dt
1

= (/o) [ et

We set h(r) := ﬁ = exp(|r|P/p) [ exp(—[t|P/p)dt. Our aim is to characterize the tail behavior of the

p-generalized normal distribution. To this end we will first analyze h using similar methods as Gordon (1941)
who considered the case p = 2, i.e., the standard normal distribution.

Lemma C.1. The following holds for any r > 0:

h(r) =P h(r) - 1; 2)
W(r) = (b= Ui h(r) + 7 I () ®)
W)= TPy + 2 ()
" o p p—2 p—1711 (p - 1)p7'p72 .

h (r)<1+rp+p_1+ = >7~ 'h (r)fm, (5)
h(r) > 0; (6)
R (r) < 0; (7
W) < o (®)

Further if r > 1 then it holds that

W(r) > 0; (9)

h(r) > pr— (10)

Proof of Lemma C.1. Equations (2) and (3) can be derived by a direct calculation of the derivatives. Note that
(2) is equivalent to

W(r)+1
h(r) = 1 (11)
Equation (4) follows by substitution of (11) in (3). Equation (3) is equivalent to
"
)y = T (12)

(p—1)rr2 p—1
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To get (5) we first note that by (2) and then (12) it holds

PN ) = L ()~ 1)

r2 r2

-1 -1
= pirp_lh(r) _P

r2 r2
h'(r) b2 p—1
= — — B (r) — . 13
= (13)
Further note that (4) is equivalent to
rh"(r)  p-1

B (r) =

"+p—-1 1" +p—-1

Taking the derivative of (4) and using the equations (13) and (14) we get

W) = (o= D2 )~ B ) 4 )

p—1, p—1
B (r) —
T =

-2
C prr =2 () 70 () + 200 ()
r
(14)  p—2 r " p—1
= B R N S
pr (rp+p—1 (r) rp+p_1>
-2
—&—r”_lh"(r)—kpir B (r)
p p—2 —130
=11 )
(+rp+p1+ = )r (r)

(p—1)prr—?
™ 4+p—1"~

Equation (6) follows since all terms appearing in h(r) are positive.

For (7) we note that
o0
() = exp(r?/p) [ exp(- I p)de
K
<exp(/p) [ Lot exp(- e ) de
p

T

= exp(r?/p) - exp(—r?/p) =1 (15)

and thus (8) follows from dividing by r?~! and (7) also follows from (15) using Equation (2).

Next we prove (9): For r > 1 it holds that (1 + + p;f rP~1 > 0. Now let 7o > 1. Assume for the sake of

p
rP+p—1

contradiction that h”(rg) < 0. Then using (5) we also get h''(rg) < (1 + ot prf) rP= R (rg) < 0. Thus

we have h”(r) < h”(rg) for all r > ry. Consequently h’ is also strictly decreasing by a rate of at least h''(ro)
starting at ro. This implies that there exists ' > ro with h(r’) < 0, which contradicts (6) and thus (9) follows.

Lastly (10) follows by substitution of (2) in (3) and using (9). O
Lemma C.2. [Copy of Lemma 2.6] The function g is convex and strictly increasing. Further for any r > 0 we
have
o),
for any r > 1 we have
p—1
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and there exists a constant ¢; > 0 such that

g(r) > cre Il /p

for any r < 0.

Proof of Lemma 2.6/C.2. First note that g = —In(®,(—r)) is strictly increasing since ®(—r) € (0,1) is strictly
decreasing for increasing r and —In(¢) is strictly increasing for decreasing ¢. Next consider r > 0. Then

/ ,
g'(r)= (ﬁ) = —,’z(—g% > 0 by (7) thus g is convex on [0,00). For r < 0 we have derived in Section A that

g"(r) = g'(r)(g'(r) = sgn(r)|r["~").

For r < 0 all terms are positive. Thus g(r) is convex for all r € R. The bounds for ¢’ follow immediately by the
bounds for i from Lemma C.1 (8) and (10).

Now, for r < —1 using the Taylor series of —In(t) at ¢ = 1, the normalizing constant C,, = [°°_exp(—|t|P/p) dt =

2;:(_11/ /IZ,) and Equation (10) we have

g(r)=—1In (1—(7}91

>C,t [ exp(—[t]P/p)dt

-

exp(—|t?/p) dt)

-r

> G, texp(—(—r)?/p) - > +; ] > eXp(_p(gpr)p/p).
For any r € [—1,0] we have g(r) > g(—1) > g(—1) exp(—(—r)?/p). Thus for ¢; = min{g(—1),1/(pC,)} we have
9(r) = e exp(—=(=r)"/p). O

These properties can be used to prove the following lemma:

Lemma C.3. Set Gt(r) = % if r >0 and GT(r) =0 if r < 0. There exists co > 0 depending only on p such
that for any € € (0,e~1) and any r € R it holds that

G () < g(r) < (146G () + ezl (). (16)
Proof of Lemma C.3. For r < 0 we have g(r) > 0= G™(r). For r > 0 by using Lemma 2.6 we get
g(r) > g(0) +/ g'(t)dt > g(0) +/ tP1dt
0 0

=9(0) +G*(r) = G*(r).

For the second inequality we split the domain of g into three parts: First since g is monotonically increasing for
any 7, we have g(r) < g(1) for r € (=00, 1]. For r > 1, by using Lemma 2.6, it holds that

" -1
g(r) < g(1) —|—/ 4 pit dt
1

=g(1)+G*(r) — % +(p—1)In(r). (17)
Now consider r € (1,7] where rg = 1;—2. Then we have
9(r) < 9(1) + G* (1) + (p = ) In(ro) = 9(1) + G* (1) + 3(p — 1 (%)

Our last step is to show that for r > 7 it holds that (p — 1) In(r) < eG*(r). We assume without loss of generality
that e~ > 2. Now the equation

cGHr) = e% > (p—1)In(r)
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er?
exp | — >
pe—=p

Note that P > r holds since r > ry > 1 and thus we get for any r = arg with a > 1 that

er? er eary ap P
exp B > exp - > exp 5 > exp (7) > exp (2a. ,) > arg =1
p*=p p p € €

The last inequality follows from the fact that e??* > az® always holds in our case where z > 2 and a > 1.
Consequently it holds for any r € [rg, o0) that

g9(r) < g() + G (r) + (p— 1) In(r) < g(1) + (1 +)G" (r).

Combining all three inequalities we note that for any r» € R it holds that

is equivalent to

g(r)<g()+(1+e)G (r)+(p—1)In <§2)

=1+4e)G*(r)+ <1ng<;1/)€) +3(p— 1)) In (g)

<(1+e)G ) +cxln (g)
where ¢o := (g(1) +3(p—1)) > (% +3(p—1)) holds, since 7! > e and p > 1. O

Lemma C.4. [Copy of Lemma 2.8] Assume X € R"*? is y-complex. Then we have for any € R? that

£ =0 (4.

Proof of Lemma 2.8/C.4. Let z = Xf3. For r <0 we have g(r) > cie~""/P by Lemma 2.6. For r > 0 we have
g(r) = g(0) + f07 g'(t) dt. Recall that

g'(t) = % >t
and thus
o) > 90)+ [ ¢ ar= g0+ = (18)

Set z- =+ 3. olzilP and zp = £ 30 o lzlP > 27‘ We set 2~ € R™ to be the vector with z; = z; if z; <0
and z; = 0 else. Using convexity of e™" we can apply Jensens inequality to conclude that

J(XB) =3 g=)

= Zmin{g(zi),g(())} n Z /Ozi 1 gy

Zi 20

=1
- - 1
23 eI S
i=1 p 2;>0
> nege— () 4 B
p

> neje”F-)/P 4 ne=
Hp

Taking the derivative of £(r) = ncie™(M/P 4 ipo e U(r) =

(—cre= (/P 4 i) which is 0 if T = In(cyp). Thus it
holds that

n
p

FXB) > 0(z-) > (1 + In(e1p))

n
I
which is exactly what we needed to show. 0
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C.1 Bounding the VC-Dimension

In order to bound the VC-dimension of the range space induced by the weighted set of functions we need to
reduce the number of distinct weights considered. We first round all sensitivities to their closest power of 2. The
new total sensitivity S’ is at most twice the old sensitivity S. Next we increase all sensitivities smaller than % to
%. The new sensitivity is at most S” +n-S/n = 3S. The next step is to split the data into high sensitivity points
and low sensitivity points.

Lemma C.5. [Copy of Lemma 2.7] Let I be the index set of all data points with s; > sg := pSeln(pe”) for some

constant ¢ € Rwg. Then for all B € R it holds that -

Z GH(zif) < Z g(zipB)

i€l i€l
n
<(l1+¢) Z Gt (ziB) + - —.
il H
1
Proof of Lemma 2.7/C.5. We set ¢ = co as in Lemma C.3. Note that there are at most % = ﬁ;ﬂl)ﬂ points in
I;. Thus the lemma follows by applying Lemma C.3 to each point in I;. O

As a consequence we get the following corollary:

Corollary C.6. Let I, = [n] \ I,. Further let (X', w) € R %4 x R with rows ), = Tr(;) for some mapping
'] = [n]. Weset If = {i € [n'] | 7(i) € 1} and similarly 15 = {i € [n'] | 7(i) € I}. Further define
Fo(X'B) = Yien wig(@iB) + e wGT(2}B) and by f(XB) = Y icp, 9(xiB) + Yicp, GT(2if). Assume that
for all 3 € R it holds

|[Ju(X'B) = F(XB)| < ef(XPB) (19)

and Zie]{ w; < % Further assume that € < i, Then (X', w) is a Te-coreset for the original f.

Proof of Corollary C.6. Observe that by triangle inequality
[fu(X'B) = FXB) < 1fu(X'B) = Ju (X' B)| + | fu(X'B) = F(XB)| + |F(XB) — f(XB)] (20)
By Lemma 2.7 it holds that

F(XB) < F(XB) < f(XB)+¢ > GF(w:8) +e- g

i€l

< f(XB) +2ef(XB)

‘We thus have that

[f(XB) — f(XB)] < 2 f(XB).

Analogously to Lemma 2.7, using the bounded size of ), 1 Wi and the assumption (19) one can show that

FulX'8) < Fu(X'B) < FulX'B) +€ Y wiG (@iB) + Y wi-ealn (%)
i€l] i€l]
3 1 r i 28 p
< JulX'8) +efu(X'B) + = - ealn (E)
So g
(

19) _ n
< fw(X/ﬂ) + 5(1 + E)f(Xﬂ) + 25;

(X'B) + 2ef(XB) + 2ef(XB)
X

< fu
< fu(X'B) +4e f(XB)
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and thus we have
|fuw(X'B) = Fu(X'B)| < 4 f(XB).
Now combining everything into Equation (20) yields

|fu(X'B) = F(XB)| < | fu(X'B) — Fu(X'B)| + | fu(X'B) — F(XB)| +|f(XB) — F(XB)]
<def(XB) +ef(XB) + 26 f(XB)
< T7ef(XP)

and thus (X', w) is a Te-coreset. O

Before we continue showing that for the set of functions that we consider, the VC-dimension is not too large, we
show that the assumption made in Corollary C.6 that ), 1) Wi < % is reasonable, i.e., that it holds with high
probability in our context:

Lemma C.7. Assume, as in the context of Proposition B. 5’ that for R with |R| = k where each element of R is
sampled i.i.d. with probability p; = %7 from F and w; = |R| —— denotes the weight of a function f; € R that
corresponds to f; € F. Then with probability at least 1 — 1 it holds that 2161{ w; < if

Proof of Lemma C.7. Let x(; be the ith element of R. We set Z; = wy(; if w(i) € I and Z; = 0 otherwise.
Then A =E(Z;) = > cr, PiWi = D jer, Pitp: km = IIl . Recall from Lemma 2.7 that |I1]| < % and for j € I we
have s; > sg. For the variance it follows

S S?
2 2 _
E[(Z; _)‘)] E[Z7] - ]E[Z < E[Z;] ij _Z Zk2 = 1]@TSOSS%W
Jjel jel jel
Thus by independence of the Z; the variance of Z = Zl 1 Z; is bounded by . Now applying Chebyshev’s

inequality yields

S S Var(Z) _ S?/(s3k) 1
P<Z>2'80) <P(Z_E(Z)>SO> = Sjs0 = 52/303 Tk

O

By the technical Corollary C.6 our goal of obtaining a coreset for f reduces to obtaining a coreset for the substitute

function
FXB) = > g@B)+ Y GHp).

i1€[n]\I1 i€l
To this end we set F; = {w;G] | i € I;} where G (8) = G*(2;8) and Fo = {w;g; | i € Iy = [n] \ I} where
9i(B) = g(z;f). Further we set F = F; U F, and show that the VC-dimension of F can be bounded as desired:
Lemma C.8. [Copy of Lemma 2.9] For the VC-dimension A of Rx we have

< (d+1) (logy (pee™?) +2)
= O(dlog(u/e)).

Proof of Lemma 2.9/C.8. First note that for any G C Fi, 8 € R% and r € R it holds that ranger (8,7) NG =
rangeq (3, r). We show that the VC-dimension of Rz, is at most d + 1. Indeed, it holds that range (3,7) = F1
if r < 0 since all weights are positive and G is also positive. Otherwise we have that

ranger (8,7) = {w;,G} € Fi | w,GH(B) >r}
={w,G} € Fy | wi(z:f)P/p > r A8 > 0}
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We conclude that for G C Fj it holds that

{G N R | R € ranges(F,)}| = |[{rangec(3,7) | B € R%, 7 € Rug} U {ranges(8,7) | B € RY, 7 € Reg}|
= H{wZG;" eEG|zf > (pr/wi)l/p} | BeR,r € Rzo} U {G}’
< {{w:Gf € G| z8—5>0} | R s € R}

which corresponds to a set of affine hyperplane classifiers 8 — 1,,3_s>0, which have VC-dimension d 4+ 1 (Kearns
and Vazirani, 1994). Thus, the induced range space Rx, has VC-dimension at most d + 1.

Next consider F5. Note that g is a strictly monotonic and thus also invertible function. First fix a weight v € Ryq
and let F, = {w;g; | w; = v}. We have

ranger (3,7) = {wig; € Fy | wigi(B) > 1}
= {wigi EF, |wp>g" (%)}

which corresponds to a set of points shattered by the affine hyperplane classifier 5 — 1 1(2£)20 and thus the

zif—g~
VC-dimension of the induced range space Rz, is at most d + 1. Let W be the set of all weights for functions in
F>. Since all weights are powers of 2, and we have £ < v < M it holds that|W| < log, (M) <
(logy (pes=2) +2). Now we claim that the VC-dimension of R is at most (IW]+1)(d+1) as F = Fy UUUGW

Assume for the sake of contradiction that there exists G C F such that |G| > (|[W|+1)(d+1) and G is shattered
by the ranges of . Then by the pigeonhole principle G’ = GNF’ > d+ 1 for some ' € {F1} U{J,cp {Fo}- But
due to the pairwise disjointness of all of F; and F,, G’ must be shattered by the ranges of F’, which contradicts
that their VC-dimension is bounded by d + 1, c¢f. Lemma 11 in (Munteanu et al., 2018). O

C.2 Bounding the Sensitivities

‘ P

We define the /)-leverage scores of X by u; = supgcpa {03 m, cf. (Dasgupta et al., 2009). We note that
the supremum is attained by some 8 € R? since
|z BIP 1813 - =8/ 1Bll21P |z 817

SUp —p———— = sup = sup —_—
Beri\{0} 2ie1 [TiBIP peravgoy 18115 - 20y [:B/11Bl2P sera,la=1 Doiey [TiBIP

and {8 € R? | ||8]|2 = 1} is a compact set. We also note that u, < 1 always holds.
Lemma C.9. [Copy of Lemma 2.10] There is a constant cs such that the sensitivity (; of x;,i € [n] for fis

bounded by
1
G < csp < + Uz)
n

Proof of Lemma 2.10/C.9. First note that by Lemma 2.8 it holds that f(X3) > i and thus by Lemma 2.7
f(XB) > f(XB) - € ier, GT(wiff) —¢- T2 M > g,; holds for small enough ¢ < 1/4. Thus for any S with

' i ded) < o0
zif <1 we have Zai < 755 < e = 200

Further for 6 with a;8 > 1 it holds that g(z;8) < c3(x;58)P for some constant c3 < 2¢(1) + 1 since by Lemma 2.6
and using 2= < p—1 for t > 1 it holds that

z; B
o(:8) = g(1) + / J(t)dt

z; 3 -1
<g(1) +/ 4 pT dt
1
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P4 p—1dt

- (p— 1)t tat

IN
<
G
_l’_
o

zif3
<g(1)+ pt?~ !t dt
=9(1) + (@if)" =1 < (9(1) + 1) (z:B)".
Also note that by definition of p it holds that
1 1 1

< = n
SR FN: R Il S Pt Ty P T SN P

and thus
1 1+p

S n .
ij5>0 |$jﬂ\” Zj:l |$j5|p
Now setting ¢3 = 2g(1) 4+ 1 and using f(X3) > ijﬁ>0 loiB1” Z?Zl Gt (x;B) we get

p
+(x; , 3|p
Grif) _gif) _ es  __ |wiBl” < pes(L+ s < Dpesyuu; = cups,
FXB) — f(XB) ~ Up g psolwiBlP
Combining both bounds gives us the bound for (;. O

C.3 Well Conditioned Bases and Approximate Leverage Scores

In order to approximate the leverage scores we will need well conditioned bases:

An (a, 8, p)-well-conditioned basis V' is a basis that preserves the norm of each vector well, in the sense that
its entry-wise p norm ||V|, < o and for all z € R?: ||z||, < B||Vz|,, where ¢ denotes the dual norm to p, i.e.,
% + % =1, see Definition 2.11. We will first state the properties of the («, 8, p)-well-conditioned basis and then
we describe how to compute the basis.

Lemma C.10. [Copy of Lemma 2.12] Let V be an («, 3, p)-well-conditioned basis for the column space of X. Then
it holds for all i € [n] that u; < BP||vi|[B. As a direct consequence we have > 7 u; < BP||V | < (af)P = dOW).

Proof of Lemma 2.12/C.10. We have by a change of basis

e s [ED Vi
z€R\{0} X215 zeR4\ {0} V2[5

[(V2):|?

Now assume that z attains the value sup,cga\ {0y (HVZH” . Then we get by using Holder’s inequality and the
P

properties of V' that
[(V2)ilP _ BP|(Vz)il? _ BPllvallpll=lIg

ui = < < = 7l
VAR S Il B ”9

An (o, B, p)-well-conditioned basis can be computed using sketching techniques.

Lemma C.11. (Woodruff and Zhang, 2013; Clarkson and Woodruff, 2017)[Copy of Lemma 2.13] There exists a
random embedding matriz TT € R” ™ and v = O(dlog(d)) such that

1
'yl/P

VB e R IXBlp < ITXBlq < A7IXBIl,

holds with constant probability, where

(q TL/) _ (270(d2)) ifpell,2]
’ (00, O(nlf% log n(dlog d)H% +d>TP)) if p € (2,00).

For p =2 we have v = 2. Further IIX can be computed in O(nnz(X)) time.
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The sketching matrix IT can be constructed as follows: First let D € R™*™ be the diagonal matrix with D;; = 1
or D;; = —1 each with probability 1/2. Further let h : [n] — [n/] be a random map where h hashes each entry of
[n] to one of n’ buckets uniformly at random. Set ¥ € R™ *" to be the matrix where Uiy = 1 and ¥y = 0 if
J # h(i). For p = 2 it suffices to take II = UD (Clarkson and Woodruff, 2017). Otherwise if p # 2 let E be a

diagonal matrix with E;; = 1/ )\; /P where A; ~ exp(l) is drawn from a standard exponential distribution and set
Il = VDE (Woodruff and Zhang, 2013).

Lemma C.12. [Copy of Lemma 2.14] If 11 satisfies Lemma 2.13 and 11X = QR is the QR-decomposition of IX
then V = XR~! is an (a, 3, p)-well-conditioned basis for the columnspace of X, where for v = O(dlog(d)) we
have

(V2d,V2), forp=2
(a,8) = S (dy'/P,4V/P), forp € [1,2)
(dyY/P,dy /P, for p € (2,00).

Proof of Lemma 2.14/C.12. We are going to use the fact that Q = IIX R~ is an orthonormal basis. Let e; for
i € [d] denote the ith standard basis vector. We define (R~1)(*) to be the ith column of R~*. We have

d d
— — 1) T — 1) T
VI, = | XR 1|\p:HXZ(R DO =D X (R D]
=1 P =1 P
d ] d )
SZHX(R*)“)J ’p:ZHX(R*l)@ ) (21)
=1 =1
Now suppose p € (2,00).
d ) d 2 %
1) <Y [mxRO| <tV (Z [ (R )
i=1 e i=1 0
a N a )
< A1/P\/g HHX R-1)® < AP/ H (@) — ~1/pg
<o o) <\ 3o | <o

=1
For arbitrary z € R? it holds that
21, < Valill, = VallQzl, = VA |[TIXR 2], < d |[IX Rz, < dy™/7 V2],
Consequently V is (yY/Pd,+'/?d, p)-well-conditioned.

Next suppose p € [1,2). Again we bound

1

9 2
2

d d
(1) <477y HHX(R—l)(i) <V <Z HHX(R—l)(i)
i=1 i=1

1

2

<A~VP\/d zd: HQ(i) — Al/pq

T=1 N e
=1

2
2

Also, since p < 2, the dual norm satisfies ¢ > 2. Fix an arbitrary z € R%. It follows that
Izll, < lzll, = 1@zl = [MXR™*z||, <47 |Vz],.

It follows that V is even (yY/?d, /P, p)-well-conditioned in this case.
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Finally suppose p = 2, where the entry-wise matrix norm is the Frobenius norm || - ||r. We have

d d d
Wi =3 o =3 e < Soefmo
i=1 i= i=

2
2

2
= 2d.
2

d
— QZ HQ(i)
i=1

Thus we have |V r = v2d. Since p = ¢ = 2 we have for any 3 € R that

Izll, = lIzll; = 1Q=ll, = DX R~ 2|, < V2| V=],
Consequently V is a (v/2d, V2, p)-well-conditioned in this case.

C.4 Proof of Main Results

The main results, Theorem 1 and the improvement for p = 2, Corollary 2.3, are completely contained in the
main body of the paper. It remains to prove Corollary 2.4 that handles the approximation factor of the solution

obtained from the coreset with respect to the original loss function on the full data.

Corollary C.13. [Copy of Corollary 2.4] Let (X', w) be a weighted e-coreset for f. Let 3 € argmingega fu, (X'f).

Then it holds that f(XB) < (1 + 3¢) mingega f(X3).

Proof of Corollary 2.4/C.13. Let f* € argmingega f(X3). Since (X', w) is a coreset we have by Definition 2.1

and using the optimality of /3 for the coreset that

F(XB) < fu(X'B)/(1—¢) < fu(X'B%)/(1—¢)
< FXB)(1+e)/(1—¢) < F(XB*)(1+ 3¢).
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D EXPERIMENTS, PLOTS AND PSEUDO CODE

Here we provide further material deferred from the experimental section in the main body.

We briefly introduce the data sets that we used. Table D provides a summary. The Webspam® data consists of
350000 unigrams with 128 features from web pages which have to be classified as spam or normal pages. The
Covertype® data consists of 581 012 cartographic observations of different forests with 54 features. The task is
to predict the type of trees at each location. The Kddcup!® data consists of 494 021 network connections with
33 features and the task is to detect network intrusions. The Example-2D data consists of 175 synthetic data
points (80 per class plus 15 outliers in one class) in 2 dimensions to visualize the results of p-probit regressions

for different values of p.

Table 1: Summary of the used data sets and their dimensions: The given values of d do not include the intercept.
The data sets are downloaded or generated automatically by our open Python implementation that is available at

https://github.com/cxan96/efficient-probit-regression.

data set n d

Webspam 350000 | 128

Covertype 581012 | 54

Kddcup 494021 33

Example-2D 175 2

Algorithm 1 Coreset algorithm for p-generalized probit regression.

Input: data X € R™"*¢, number of rows k.;
Output: coreset C = (X', w) € RF*? with k rows.;

fori=1...ndo
Draw a random number B; € [n'];
Draw a random number o; € {—1,1};
if p # 2 then
Draw a random number A; ~ exp(1);
0; — UZ/All/p
Compute the QR-decomposition of X" = QR.;
Initialize coreset X’ = 0 € R**4
Initialize weights w = 0 € R¥;

—_ =

—_ =
w N

: Initialize G = I € R4*4,
: if p=2and Inn < d then
Draw G € R¥*Inn with Gij ~ N(0, =)

:fori=1...ndo
Compute g; = [|z:(R™G)|1%;
for j=1...kdo
Feed s; = ¢; +1/n to S;;
if S; samples z; then
w; = 1/(k- 5,);
X =y
Tw=we Yy S
: return C = (X', w);

— =
S

NN NN DN = ==
B Mo © oo

Initialize sketch X” = 0 € R” %4, (where n/ = O(d?) for p < 2 or n/ = O(nl_% logn - poly(d)) for p > 2);

> hash to bucket B;
> random sign

> £, embedding

> sketch

> well-conditioned basis
> coreset points
> coreset weights

: Initialize k independent weighted reservoir samplers S;, sampling row X ]’»7 for each j € [k];

> Identity matrix

> JL-embedding

> £,-leverage score approximation

> unnormalized sampling probabilities

> unnormalized weights

> save row identity in the coreset

> normalize weights

Shttps://www.csie.ntu.edu.tw/~cjlin/libsvmtools/datasets/binary.html#webspam

“https://archive.ics.uci.edu/ml/datasets/Covertype
https://kdd.ics.uci.edu/databases/kddcup99/kddcup99.html
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Algorithm 2 Online coreset algorithm for the standard probit model (p = 2).

Input: data X € R™*? number of rows k.;
Output: coreset C = (X', w) € R¥*? with k rows.;

. Initialize M = M;p, = Q = 0 € R¥*4;
:fori=1...ndo
z; € R? := jth column of X7
M =M + z;zl;
if |Qwil|2 = [[zs]|2 then
Mino2imt Mino
Minv = Minv - 1+w;;\;f:,w$i )
else
Minv = MT’
QR = M;

¢; = min{x? My, 1};
for j=1...kdo
Feed s; = ¢; + % to Sj;
if S; samples z; then
w; =1/(k - s;);
X =y

J

n
PwW=wey i S5
: return C = (X', w);

: Initialize k independent weighted reservoir samplers S;, sampling row X 3’»7 for each j € [k];

> is x; in column-space of Q7?

> adapted Sherman-Morrison formula

> Moore-Penrose pseudoinverse
> QR decomposition of M

> approximate {y-leverage scores
> unnormalized sampling probabilities

> unnormalized weights
> save row in coreset

> normalize weights
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Multiple values of p

Distribution of the Residuals

6
o T
oo, ©
41 method 4
1-probit
2 _
o f— 1.5-probit %’ i ‘
8 2 27
04 2-probit o ¢ !
—— 3-probit
. 0.
—24 5-probit T ?
logit —|— _|_
—4 ; . . . . . . .
4 6 8 1-probit 1.5-probit 2-probit 3-probit 5-probit  logit
method
Kddcup - Comparison of Coefficients Webspam - Comparison of Coefficients
0.501
0.2
0.25
0.0
[} [
2 0.00 E
«© [
> > —0.21
—0.25 1 Method Method
logit —0.41 logit
—0.501 —— 1-probit —— 1-probit
T T T T 70'6- T T T T T T
0 10 20 30 0 25 50 75 100 125
beta-index beta-index
Covertype - Comparison of Coefficients Example-2d - Comparison of Coefficients
Method
0.21 0.5 1 logit
—— 1-probit
g 001 v
S s 007
> >
—0.21
Method
041 |Ogit —0.51
—— 1-probit
0 10 20 30 40 50 0 1 2

beta-index

beta-index

Figure 4: (Q1) & (Q2): (top) A 2D example data set that demonstrates how different values of p affect the
linear separator, as well as the distribution of the residuals X 5/||5]|2 of misclassifications. (middle & bottom)
Comparison of normed coefficients for logit vs. 1-probit model for different data sets.
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Figure 5: Comparison of approximation ratios for p € {1,1.5,2,3,5} on the data sets Covertype, Webspam
and Kddcup. The median approximation ratio denotes for each sample size the median of the approximation
ratios over all repetitions. The solid line indicates the median, and the shaded area indicates the normalized
interquartile range.
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Figure 6: Comparison of total running times (including optimization) vs. accuracy for p € {1,1.5,2,3,5} on the
data sets Covertype, Webspam and Kddcup. The median approximation ratio (resp. running time) denotes for
each sample size the median of the approximation ratios (resp. running times) over all repetitions.
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