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TL;DR: We prove complexity bounds for approximate sampling, improving the results of Block and Polyanskiy (2023).
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A mm*mu& Approximate Poisson Functional Representation

Poisson process 17,15, . ..

PFR selection rule: K = arg min, {Tk/;l—%(Xk)}

Rejection Sampling
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Control ||dQ/dP||,: “chop off” top of dQ)/dP. ¢
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