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* Question: Can we improve on computational aspects?
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Coreset: a weighted subset of the data
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What is the rate of
estimation of coreset KDEs?¢

fe(y) = Z A Kn (X — y)
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Carathéodory Coresets

* |dea: Match Fourier coefficients of IP,, and [P
* Goal: Find the Iorges’r T so that
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j= XjeC

can be solved for some {4;} and C
* By Carathéodory’s theorem, can take T = Q(|C|)
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We also show any coreset procedure requires at least n2f+d

points to achieve minimax rate



