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Introduction

We study fast algorithms for Ridge Regression
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iii should of course be useful downstream



Earlier Work for 1 pass algorithms

Chowdhury et al used subspace embeddings
to sketch the matrix A
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We know many distributions that satisfy this
property

Gaussians SR HT Count sketch OSN AP

As E goes down m and tas typically increase
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Chowdhury et al showed that if s is a

IWATE subspace embedding then
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Near Optimality of sketch sizes

Guarantees satisfied by Os NAP with m 0 É
Can also quickly compute As

We show near optimality of sketch size by

reducing from Ridge Regression AMM

we then prove tight lower bounds for
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