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Measuring success probability in estimation ( confidence intervals)
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2 Illustrative Problems
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St apply only in small - S regime LEHI-Elle En
• Must apply only to non - Gaussian case possible )

(emp . covar . Works for (sub) - Gaussian ) .



Rest of Talk :

I
.
Sketch of current state-of-the-art

for covariance estimation

2. roadblocks to further improvement



( Nearly) -Optimal covariance Estimation ( Exp . Time )
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Theorem (Ln , Mt) : HM -Elle O ( fht FEIS)
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How to compute M ? (spectral r center)
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Our Strategy : Man , → . . .
⇒M

• Attempt to certify that Mi is a spectral
r center

• Success → output Mi

•• Failure → witness V, update Min = Mi INT
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• Attempt to certify that Mi is a spectral
r center
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Can we certify for smaller r ?
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Are there information - computation gaps

Unique to high- probability , heavy- tailed

estimation?
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