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Concentration
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Claim : If X& - FlxIIE for all is

m= 0(clog)S)/) preserve Snormwhp

Challenge : Guarantes X&= /IXII? whp

Build M so that
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M = HD where DERM is diagonal with I

H ERXn is Hadamard

Assume n is a power of 2.

Ho = [1] Property D : HH =I (E) llHNEx
H == [i -i) Hint: Use induction

H= (H)
: Property 2 : Computing HrX is O(nlogn)

Hi=HRH Hint : Write x= [*] and use master method

Each entry is IK = It



Property B : HD is a good mixing matrix

H HD Uniform II

uses rademacher
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Thursday, April 30

· Final time Slot Fri. May IS 2-5pm
· Project Proposals
· Thank you for coming to Ahmet's talk

· Feyza's talk tomorrow at 4 : 15pm in Estella 1021



LinearRegression

dine f(x)=[WiXi

Q : How does changing it feat . A : When we change ith feature

change P? from 6, to Xi , A changes by

6 i = Wi (Xi - b)

Application :

- In mortgage model
,
check brace is 0

↳ In hiring model
,
Check Prender is 0



Big Question: What about nonlinear models like neural networks?-

Idea : Change 6: to X: in context ofallpossible subsets
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Shapley Value
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#onteCarloEstimatoraets up Ps
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Var (im) =
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Disadvantage :



Maximum ReuseSample
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Perspective OWLOGLinear Regression

& Ws (v(s)-EgBi)
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For OCSC(d)
, (Alsi = 1it]s
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11 AB-6/1/2) I
Weird form...

p = argain
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p = argain
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