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LOW RANK ESTIMATION OF SMOOTH KERNELS ON GRAPHS

BY VLADIMIR KOLTCHINSKII! AND PEDRO RANGEL?
Georgia Institute of Technology

Let (V, A) be a weighted graph with a finite vertex set V, with a
symmetric matrix of nonnegative weights A and with Laplacian A. Let
S«:V x V> R be a symmetric kernel defined on the vertex set V. Con-
sider n i.i.d. observations (X;,X",Y;),j =1,...,n, where X;, X', are
. . J . AN
independent random vertices sampled from the uniform distribution in V
and Y; € R is a real valued response variable such that E(Y;|X, X}) =

Sk (Xj, X}), j=1,...,n. The goal is to estimate the kernel S, based on the

data (X1, X/] Y, .., (X, X,’1, Y,) and under the assumption that Sy is low
rank and, at the same time, smooth on the graph (the smoothness being char-
acterized by discrete Sobolev norms defined in terms of the graph Laplacian).
We obtain several results for such problems including minimax lower bounds
on the Ly-error and upper bounds for penalized least squares estimators both
with nonconvex and with convex penalties.

1. Introduction. We study a problem of estimation of a symmetric kernel
S«:V x V > R defined on a large weighted graph with a vertex set V and
m := card(V) based on a finite number of noisy linear measurements of S,. For
simplicity, assume that these are the measurements of randomly picked entries of
m x m matrix (S (u, v)), vev, which is a standard sampling model in matrix com-
pletion. More precisely, let (X, X //-, Y;),j=1,...,n be n independent copies of
arandom triple (X, X', Y), where X , X’ are independent random vertices sampled
from the uniform distribution ITin V, and Y € R is a “measurement” of the kernel
S, at a random location (X, X') in the sense that E(Y | X, X') = S.(X, X’). In what
follows, we assume that, for some constant a > 0, |Y| < a a.s., which implies that
|S«(u,v)| <a,u,v e V. The target kernel S, is to be estimated based on its i.i.d.
measurements (X ;, X ;., Y;),j=1,...,n. We would like to study this problem in
the case when the target kernel Sy is, on the one hand, “low rank” [i.e., rank(S,)
is relatively small compared to m], and on the other hand, it is “smooth” in the
sense that its “Sobolev-type norm” is not too large. Discrete versions of Sobolev
norms can be defined for functions and kernels on weighted graphs in terms of
their graph Laplacians. The problem of estimation of smooth low-rank kernels
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is of importance in a number of applications, such as learning kernels represent-
ing and predicting similarities between objects, various classification problems in
large complex networks (e.g., edge sign prediction) as well as matrix completion
problems in the design of recommender systems (collaborative filtering). Our main
motivation, however, is mostly theoretical: we would like to explore to which ex-
tent taking into account smoothness of the target kernel could improve the existing
methods of low rank recovery.

We introduce some notation used throughout the paper. Let Sy be the lin-
ear space of symmetric kernels S:V x V - R, S(u,v) = S(v,u),u,v € V (or,
equivalently, symmetric m x m matrices with real entries). Given § € Sy, we use
the notation rank(S) for the rank of S and tr(S) for its trace. For two functions
£.8:V > R, (f ® g)(u.v) = f(u)g(v). Suppose that § = 3, (¥} ® ¥))
is the spectral representation of § with r = rank(S), u, ..., i, being nonzero
eigenvalues of § repeated with their multiplicities and ¥y, ..., ¥, being the cor-
responding orthonormal eigenfunctions (obviously, there are multiple choices of
¥ ;s in the case of repeated eigenvalues). We will define sign(S) as sign(S§) :=
2;21 sign(u;)(¥; ® ¥;) and the support of § as supp(S) := Ls.{q, ..., wr}.3
For 1 < p < o0, define the Schatten p-norm of § as [|S]|, := tr(|S|PHYVP =
(er:l |Mj|/’)1/p, where |S| := V/S2. For p=1,] - is also called the nuclear
norm and, for p =2, || - ||» is called the Hilbert—Schmidt or Frobenius norm. This
norm is induced by the Hilbert—Schmidt inner product which will be denoted by
(-, -). The operator norm of S is defined as ||S|| := max; |u; |4

Let 12 := [T ® IT be the distribution of random couple (X, X). The Lo (I13)-
norm of kernel S,

||S||%2(H2) = -/VXV|S(u, v)|21‘[2(du,dv) =E|S(X, X/) 2’

is naturally related to the sampling model studied in the paper, and it will be used
to measure the estimation error. Denote by (-, -);, 2y the corresponding inner

product. Since IT is the uniform distribution in V, ”S”Z(HZ) = m_2||S||% and

(S1,82) 1,2y = m~2(S1, S»). In what follows, it will be often more convenient
to use these rescaled versions rather than the actual Hilbert—-Schmidt norm or in-
ner product.

We will denote by {e, : v € V} the canonical orthonormal basis of the space RV .
Based on this basis, one can construct matrices E, , = E, , = %(eu Rey+ey®
ey). If vy, ..., vy, is an arbitrary ordering of the vertices in V, then {Evj,vj j=
1,...,m}U {«/iEvi,vj :1 <i < j < m} is an orthonormal basis of the space Sy of
symmetric matrices with Hilbert—Schmidt inner product.

341> means “the linear span.”
4With some abuse of notation, we also denote occasionally the canonical Euclidean inner product
inRY by (-, -) and the corresponding Euclidean norm by || - ||.
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In standard matrix completion problems, V is a finite set with no further struc-
ture (i.e., the set of edges of the graph or the weight matrix are not specified). In
the noiseless matrix completion problems, the target matrix Sy is to be recovered
from the measurements (X, X}, Yj),j=1,...,n,where Y; = S.(X, X;.). The
following method is based on nuclear norm minimization over the space of all
matrices that “agree” with the data

(1.1) $ :=argmin{||S|l; : S € Sv, S(X;. X)) =Y;, j=1,....n},

It has been studied in detail in the recent literature; see [3, 4, 7, 14] and references
therein. Clearly, there are low rank matrices S, that cannot be recovered based
on a random sample of n entries unless n is comparable with the total number of
the entries of the matrix. For instance, for given u,v € V, let S, = E, ,. Then,
rank(S,) < 2. However, the probability that the only two nonzero entries of S, are
not present in the sample is (1 — %)”, and it is close to 1 when n = o(m?). In
this case, the matrix S, cannot be recovered. So-called low coherence assumptions
have been developed to define classes of “generic” matrices that are not “low rank”
and “sparse” at the same time and for which noiseless low rank recovery is possible
with a relatively small number of measurements. For a linear subspace L C RY,
let L+ be the orthogonal complement of L and let P; be the orthogonal projector
onto the subspace L. Denote L := supp(Sx), r =rank(Sy). A coherence coefficient
is a constant v > 1 such that

| Prey|* < v—r, veV and
m
(1.2)
sign(Sy)ey, ey 251, u,vev
|(sig m2

(it is easy to see that v cannot be smaller than 1).

The following highly nontrivial result is essentially due to Candes and Tao [4]
(a version stated here is due to Gross [7] and it is an improvement of the initial
result of Candes and Tao). It shows that target matrices of “low coherence” (for
which v is a relatively small constant) can be recovered exactly using the nuclear
norm minimization algorithm (1.1) provided that the number of observed entries
is of the order mr (up to a log factor).

THEOREM 1. Suppose conditions (1.2) hold for some v > 1. Then, there ex-
ists a numerical constant C > 0 such that, for all n > Cvrm logzm, S = S, with
probability at least 1 —m ™2,

In the case of noisy matrix completion, a matrix version of LASSO is based
on a trade-off between fitting the target matrix to the data using least squares and
minimizing the nuclear norm

(1.3) S = argmin|:n_1 > (v —S(x;, X",.))2 + s||5||1]
SGSV j=1
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This method and its modifications have been studied by a number of authors; see
[2, 9, 10, 13, 15]. The following low-rank oracle inequality was proved in [10]
(Theorem 4) for a “linearized version” of the matrix LASSO estimator S. As-
sume that, for some constant a > 0, |Y| < a as. Let + > 0 and suppose that

& > 4a( IHZgn?m) v 2(t+1°ng(2m))). Then, there exists a constant C > 0 such that
t

with probability at least 1 — e~

o 2 . 2 2.2
”S - S*||L2(1-[2) = Slelgv[”S - S*||L2(1-[2) +Cm”e rank(S)].
In particular, ||$‘ — S,k||i2 ) = Cm?e?rank(S,). Very recently, the last bound

was proved in [8] for the matrix LASSO estimator (1.3) itself in the case
when the domain of optimization problem is {S:||S|.,, < a}, where ||S||L, =
maxy, yev |S(u, v)|; in fact, both [10] and [8] dealt with the case of rectangular
matrices.

In the current paper, we are more interested in the case when the target kernel Sy
is defined on the set V of vertices of a weighted graph G = (V, A) with a symmet-
ric matrix A := (a(u, v)), vev of nonnegative weights. This allows one to define
the notion of graph Laplacian and to introduce discrete Sobolev norms characteriz-
ing smoothness of functions on V as well as symmetric kernels on V x V. Denote
deg(u) := > ,cya(u,v),u € V. It is common in graph theory to call deg(u) the
degree of vertex u. Let D be the diagonal m x m matrix (kernel) with the degrees
of vertices on the diagonal (it is assumed that the vertices of the graph have been
ordered in an arbitrary, but fixed way). The Laplacian of the weighted graph G is
defined as A := D — A. Denote (-, -) the canonical Euclidean inner product in the
m-dimensional space RV of functions f:V +— R and let || - || be the corresponding
norm. It is easy to see that

(A =5 Y atwv(fw - @),

u,veV

implying that A:RY - RY is a symmetric nonnegatively definite linear transfor-
mation. In a special case of a usual graph (V, E) with vertex set V and edge set E,
one defines A(u, v) =1 if and only if u ~ v (i.e., vertices u and v are connected
with an edge) and A(u, v) = 0 otherwise. In this case, deg(u) is the number of
edges incident to the vertex u and (Af, f) =Y ,~,(f(u) — f(v))?. The notion
of graph Laplacian allows one to define discrete Sobolev norms |A9/% f||,q > 0
for functions on the vertex set of the graph and thus to describe their smoothness
on the graph. Given a symmetric kernel S:V x V — R, one can also describe its
smoothness in terms of the norms || A?/2S||,. Suppose S has the following spectral
representation: S = Z;”:l wi(¥j ®v;), where w;, j =1,..., m are the eigenval-
ues of § (repeated with their multiplicities) and ¥, j =1, ..., m are the corre-
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sponding orthonormal eigenfunctions in R, then

| A48 = tr(A/2S2 AY?) = (A S?) = Zuj (AT, )
j=
m

DI

Basically, it means that the smoothness of the kernel S depends on the smooth-
ness of its eigenfunctions. In what follows, we will often use rescaled versions of
Sobolev norms,

_ 2 -
892 = m = P AT2F P [AT2S] ey =m | A2,

It will be convenient for our purposes to fix ¢ > 0 and to define a nonnega-
tively definite symmetric kernel W := A9. We will characterize the smoothness
of a kernel S € Sy by the squared Sobolev-type norm ||W1/25]2 Ly(m2)° The ker-
nel W will be fixed throughout the paper, and its spectral properties are cru-
cial in our analysis.’ Assume that W has the following spectral representation
W =37 A(x ® ¢r), where 0 < Aj < --- < A, are the eigenvalues repeated
with their multiplicities, and ¢y, ..., ¢, are the corresponding orthonormal eigen-
functions (of course, there is a multiple choice of ¢y in the case of repeated eigen-
values). Let kg := min{k < m : A > 0}. We will assume in what follows that, for
some constant ¢ > 1, Axq1 < cAg for all k£ > ko. It will be also convenient to set
A =400,k > m.

Let p := ||W1/2S*||L2(1—[2) and r :=rank(S,). It is easy to show (see the proof
of Theorem 4 below) that kernel S, can be approximated by the following kernel:
Sel 1= Zl =1 (S+0i, ¢) (¢ ® @) with the approximation error

2p2

2
Sl ||L2(1'12) = T—i—l

(1.4) | S% —
Note that the kernel S, ; can be viewed as an / x [ matrix (represented in the basis
of eigenfunctions {¢;}) and rank (S, ;) <r Al, so, one needs ~ (r A1)l parameters
to characterize such matrices. Thus, one can expect, that such a kernel can be
estimated, based on n linear measurements, with the squared L2(1'I2)-error of the

2 . . .
order % Taking into account the bound on the approximation error (1.4) and
optimizing with respect to [ = 1, ..., m, it would be also natural to expect the

following error rate in the problem of estimation of the target kernel S, :

2 2
ADI
a“(r A1) v P ]
n Al+1

(1.5) min [

1<i<m

SIn fact, the relationship of W to the graph and its Laplacian will be of little importance allowing,
possibly, other interpretations of the problem.
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We will show that such a rate is attained (up to constants and log factors) for
a version of least squares method with a nonconvex complexity penalty; see
Section 3. This method is not computationally tractable, so, we also study an-
other method, based on convex penalization with a combination of nuclear norm
and squared Sobolev type norm, and show that the rates are attained for such
a method, too, provided that the target matrix satisfies a version low coherence
assumption with respect to the basis of eigenfunctions of W. More precisely,
we will prove error bounds involving so called coherence function ¢(Sy;A) :=
(Psupp($,)» 2_n i<A (¢j ® ¢;)), that characterizes the relationship between the ker-
nel W defining the smoothness and the target kernel S,; see Section 4 for more
details; see also [11] for similar results in the case of “linearized least squares” es-

timator with double penalization. Finally, we prove minimax lower bounds on the

2 2
error rate that are roughly of the order maxlSlSm[%Am A ‘;—1] (subject to some
extra conditions and with additional terms; see Section 2). In typical situations,
this expression is, up to a constant, of the same order as the upper bound (1.5). For
instance, if A; < [?# for some B > 1/2, then the minimax error rate of estimation

of the target kernel S, is of the order

(<a2p1/ﬂr)2/3/(25+1) <a2p2/ﬂ)ﬁ/(ﬂ+l) azrm) a2
E— 7AN VAN Vv

n n n n

(up to log factors). When m is sufficiently large, the term ”2% will be dropped
from the minimum, and we end up with a nonparametric convergence rate con-
trolled by the smoothness parameter 8 and the rank r of the target matrix S, (the
dependence on m in the first two terms of the minimum is only in the log factors).

The focus of the paper is on the matrix completion problems with uniform ran-
dom design, but it is very straightforward to extend the results of the following
sections to sampling models with more general design distributions discussed in
the literature on low rank recovery (such as, e.g., the models of random linear
measurements studied in [9, 10]). It is also not hard to replace the range a of the
response variable Y by the standard deviation of the noise in the upper and lower
bounds obtained below. This is often done in the literature on low-rank recovery,
and it can be easily extended to the framework discussed in the paper by modifying

our proofs. We have not discussed this in the paper due to the lack of space.

2. Minimax lower bounds. In this section, we derive minimax lower bounds
on the Lo (IT1%)-error of an arbitrary estimator S of the target kernel S, under
the assumptions that the response variable Y is bounded by a constant a > 0,
the rank of S, is bounded by r < m and its Sobolev norm ||W1/ZS*||L2(1—[2) is
bounded by p > 0. More precisely, given r = 1,...,m and p > 0, denote by
Sy, p the set of all symmetric kernels S:V x V — R such that rank(S) < r and
||W1/2S||L2(1—[z) <p.Givenr, p and a > 0, let P, , , be the set of all probability
distributions of (X, X', Y) such that (X, X’) is uniformly distributed in V x V,
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Y| <aas.and E(Y|X, X) = S«(X, X'), where S, € S, . For P € P, , 4, denote
Sp(X, X)) =Ep(Y|X, X').

Recall that {¢;, j =1, ..., m} are the eigenfunctions of W orthonormal in the
space RV, (-, -)). Then q_bj = ﬂ¢j, j=1,...,m are orthonormal in L, (IT).

We will obtain minimax lower bounds fo_r classes of distributions P, , , in two
different cases. Define Q) := maxj<j<p [|¢; ”%p(n)- In the first case, we assume
that, for some (relatively large) value of p > 2, the quantity Q) is not too large.
Roughly, it means that most of the components of vectors ¢; € RY are uniformly
small, say, ¢;(v) < m~Y2 vevV, j=1,...,m. In other words, the m x m matrix
(@(V))j=1,...m;vev 1s “dense,” so we refer to this case as a “dense case.” The
opposite case is when this matrix is “sparse.” Its “sparsity” will be characterized
by the quantity

d :=maxcard{;:¢;(v) # 0},
veV
which, in this case, should be relatively small. A typical example is the case
when basis of eigenfunctions {¢;, j =1, ..., m} coincides with the canonical basis

{ey:v e V}of RY (then,d = 1).
Denote [y := ko A 32. In the dense case, the following theorem holds.

THEOREM 2. Define

n Mop—103 1 mbr

2r ADL p? 1 1 a*rAD 1
8V (r, p,a) := max [M/\p A @ rnD }

lh<l<m
There exist constants c1, ¢y > 0 such that

inf sup Pp{lS, = Spll, 2, = 18, p, @)} = 2,
S Pepr,p,a

where the infimum is taken over all the estimators S, based on n i.i.d. copies of

(X, X, Y).

2
In fact, it will follow from the proof that, if Az, < m (i.e., the smallest
nonzero eigenvalue of W is not too large), then the maximum in the definition of
8,(11)(r, p,a) canbe extendedtoall/ =1, ..., m.

COROLLARY 1. Let

8,(12) (r, p,a) := max

lh<l<m

|:a2(r/\l)l/\,02/\ 1 a*rAD 1 }
n A leogm [ logm]

There exist constants ci, ¢y > 0 such that

inf sup Pp{lIS, — Spll, 2 = 1870, p, @)} = c2.
Sn Pe€Prpa
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PROOF. Take p = logm in the statement of Theorem 2 and observe that

m*'P = ¢* and ﬁ > Togm -

REMARK. Itis easy to check that e 200 < Qlogm < Oco-

It is obvious that one can replace the quantity 8,(11) (r, p,a) in Theorem 2 [or the
quantity 8,22) (r, p, a) in Corollary 1] by the following smaller quantity:
2 2
ADI
[a (rAD N }

§B r, 0,a) ;= max —
w (1, p,a) " Iy

lo<I<L

where L := [m /#] A m. Moreover, denote

- p%n
l:=max{l=lo,...,m:(rvl)lkl < —2}
a

It is straightforward to check that

[az(r ADI ,02} a’(r ADI ,02
max | ——— A — | = v
lo<l=m n Al n At
and, if I < L, then 87 (r, p, a) = LAl 0
I+1
EXAMPLE. Suppose that, for some 8 > 1/2, A; < PP l=1,....m (in par-

ticular, it means that A; % 0 and lg = kg = 1). Then, an easy computation shows

that
_ . p%n 1/2p+D 0n 1/(28+2)
[I=0UAm) V1, lx(—z—) AN — .
acr a

Let p = logm and take L := [ﬁ /m] A m. The condition [ < L is sat-

isfied, for instance, when either e2Qp«/log(m/e)(g)l/(zﬂ“) < /nl/2-1@AHD,

or e2Qp«/10g(m/e)(§)1/(ﬁ+1) < c/n!2=1/CB+2) where ¢’ > 0 is a small enough
constant (this, essentially, means that n is sufficiently large). Under either of these
conditions, we get the following expression for a minimax lower bound:

o <<a2pl/ﬁr)2ﬂ/(2ﬂ+l) . <a2p2/,3>/3/(/3+1) . azrm> L@
n n n n

We now turn to the sparse case.

THEOREM 3. Let

2 ADI 2 2 12
89 (r, p,a) := max [w AP a ]

lo<l<m

n Al dlong
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There exist constants c1, ¢z > 0 such that

inf sup Pp{lS, = Spll}, ) = 187 p @)} = 2.
Sn PEPrp.a

It will be clear from the upper bounds of Section 3 (see the remark after Theo-
rem 4) that, at least in a special case when {¢;} coincides with the canonical basis
of RV, the additional term ﬁé—z is correct (up to a log factor). At the same
time, most likely, the “third terms” of the bounds of Theorem 2 (in the dense case)
and Theorem 3 (in the sparse case) have not reached their final form yet. A more
sophisticated construction of “well separated” subsets of P, , , might be needed
to achieve this goal. The main difficulty in the proof given below is related to the
fact that we have to impose constraints, on the one hand, on the entries of the target
matrix represented in the canonical basis and, on the other hand, on the Soblolev
type norm |[W /2§ L2y (for which it is convenient to use the representation in
the basis of eigenfunctions of W). Due to this fact, we are using the last represen-
tation in our construction, and we have to use an argument based on the properties
of Rademacher sums to ensure that the entries of the matrix represented in the
canonical basis are uniformly bounded by a. This is the reason why the “third
terms” occur in the bounds of Theorems 2 and 3. In this case, when the constraints
are only on the norm | W1/25|| L,y and on the variance of the noise and there
are no constraints on || S|/, it is much easier to prove the lower bound of the
order maxloflsm[@ A ’;—2] without any additional terms. Note, however, that
the condition || S«||L,, < a is of importance in the following sections to obtain the
upper bounds for penalized least squares estimators that match the lower bounds
up to log factors.

PROOF OF THEOREM 2. The proof relies on several well-known facts stated
below. In what follows, K (u|v) := —E, log 5—; denotes Kullback—Leibler diver-
gence between two probability measures p, v defined on the same space and such
that v <« u (i.e., v is absolutely continuous with respect to u). We will denote by
P®" the n-fold product measure P®" := P® P - --® P. The following proposition

is a version of Theorem 2.5 in [17].

PROPOSITION 1. Let P be a finite set of distributions of (X, X', Y) such that
the following assumptions hold:

(1) there exists Py € P such that for all P € P, P < Py;
(2) there exists a € (0, 1/8) such that

Z K(PE"|P®") < a(card(P) — 1) log(card(P) — 1);
PepP

(3) forall P, P, P, ||Sp, — Sp, ||§2 . 452 > 0.
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Then, there exists a constant 8 > 0 such that

(2.2) infmaxPe{llS, = Spll, ) 257} 2 8> 0.

We will also use Varshamov—Gilbert bound (see [17], Lemma 2.9, page 104),
Sauer’s lemma (see [9], page 39) and the following elementary bound for
Rademacher sums ([5], page 21): for all p > 2,

N N 1/2
Z&‘jl‘j 5,/p—1<2t?) R (l‘l,...,tN)ERN,
j=1

j=1
where ¢1, ..., ey are i.i.d. Rademacher random variables (i.e., £ ; = +1 with prob-
ability 1/2 and ¢; = —1 with the same probability).

We will start the proof with constructing a “well separated” subset P of the
class of distributions P, , , that will allow us to use Proposition 1. Fix [ < m,
[ >32 and « > 0. Denote [’ = [1/2],]” =1 — I'. First assume that r < [”. De-
note Ry :=«((0jj):i=1,...,I', j=1,...,r), where 0;; =+1 or 0;; = —1. Let
Ry yr={Rs:0 € {—1, l}l/”} (so, Ry, is the class of all I’ x r matrices with en-
tries 4+« or —«). Given R € Ry ,, let

p
(23) EUr

R:=(R R --- R Opp)

be the I’ x [” matrix that consists of [I”/r] blocks R and the last block Oy j+,
where [* :=1" — [I" /r]r and Ok, , is the ki X k zero matrix. Finally, define the
following symmetric m x m matrix:
O R O m—1i
R<> = RT 01//’1// Ol”,m—l
Om-1r Om—117 Om—1.m—1

Now, given o € {—1, 1}/'*" define a symmetric kernel K :V x V > R,
m
Koy = Z (Rc?)ij(‘pi Q¢)).
i,j=1
It is easy to see that
KU’(”» U) = K(/,.(I/l, U) + K;(U, M)’

2.4)
r [1”/r]—1

K, (u,v) =« Z D> 0ij¢i(u) Z P rict j (V).
i=1j=1
Let A :={o € {—1, 1}/ :max, vev |Ko (1, v)| < a}. We will show that, if «
is sufficiently small (its precise value to be specified later), then the set A contains
at least three quarters of the points of the combinatorial cube {—1, 1}' *”. To this
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end, define & := max, yev | K¢ (1, v)|, where ¢ € {—1, l}l/xr is a random vector

with i.i.d. Rademacher components. Assume, in addition, that ¢ and (X, X’) are
independent. It is enough to show that £ < a with probability at least 3/4. We have

PlE >a} < > P{|Kc(u,v)| >a}
u,veV
(2.5) =m’EP{|K.(X, X')| > a|X, X'}
m?E|K, (X, X")|P
14 ’

=m?P{|Ke(X, X')| = a} <
We will use bound (2.3) to control E(|K.(X, X")|?|X, X') [recall that K, (u, v),
u, v € V is a Rademacher sum]. Denote

l/

r " /r1-1 2
% (u, v) r=ZZ¢?<u>< > ¢1/+rk+,-<v>) :
k=0

i=1j=1

Observe that 2(u,v) < ITNq(l/,u)q(l”, v) < q(l,u)q(l,v)%, where g (l,u) =
le-:] d)lz-(u), u € V, and we used the bound

[1"/r1-1 2 11" /r1-1
(2.6) ( > ¢z/+rk+j<v>> <— Y i, .
k=0 " =0

Thus, applying (2.3) to the Rademacher sum K7, we get
E|Ke(u, v)|” < 2P YE|K](u, v)|” +E|K.(v,u)|")

<27 (p — )PP2icP (22 (u, v) v T2 (v, u))"/?
1\ P/?
<2 (p = )PP g0 ()
.

Given p € [2, +00]. denote O, (1) := 1% (1. )z, pm = 17 Xh—y B2, o) for
[=1,...,m. This yields

E|K:(X, X")|" = EE(|K:(X, X)|"1X, X')

1\ P/?
<27(p = 7% (1) Bl X0g" (1 X))
r
I\ P/2
=2r(p -7 (1) (Bg0. 1)
r

=2P(p — 1)P/2/<P<é>p/2<%>pQ§(l)-
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Substituting the last bound into (2.5), we get

2 / /2
Pie = a) < P KOO 2p 1)”/£(£>p (%)p%(l)-

ab aP \r

Now, to get P{& > a} < 1/4, it is enough to take

1 mayr 1
27 <2 HUpp 2! .
@D = (P=D 0,0 1 T m*p

Next observe that

3, U'r/2] I'r
.
card(A) = 727 > > (k)
k=0

It follows from Sauer’s lemma that there exists a subset J C {(i, j):1 <i <
I',)1 <j<r}with card(J) = [I'r/2] + 1 and such that 7;(A) = {—1, 1}/, where
mp =L T s =L W wyoiji =1, 0 =1, r) = (031, j) €
J). Since [ > 32, we have I'r > 16 and card(J) > 8. We can now apply
Varshamov—Gilbert bound to the combinatorial cube {—1, 1} to prove that there
exists a subset E C {—1, 1}’ such that card(E) > 2!"/16 4 1 and, for all 0/, 0" €
E,o'#0", Y jes (0], #0/) = ll—g. It is now possible to choose a subset A’
of A such that card(A’) = card(E) and 7;(A’) = E. Then, we have card(A’) >
2/'r/16 1 1 and

U r I'r
(2.8) 2.2 1Mol #0ij) = ¢
i=1j=1
forallo’,0” e A',o’ #0”".
We are now in a position to define the set of distributions P. For o € A’, denote
by P, the distribution of (X, X', Y) such that (X, X’) is uniform in V x V and the
conditional distribution of ¥ given (X, X’) is defined as follows:

Pp, {Y =8a|X, X'} = po (X, X') = 1/2 48K, (X, X')/8a,  8€{—1,+1}.

Since |K, (X, X')| <a forall o € A’, we have p,(X, X') €[3/8,5/8],0 € A.
Denote P :={P,:0 € A’}. For P = P, € P, we have

Spu,v) =E(Y|X =u, X' =v) = 1Ko (u, v).

Note that rank(Sp) = rank(K,) = rank(Rff) < r; see the definitions of K, and
RY. Moreover, we have

2 1
= 3 MR < MlKq 113

m
WK, |2 le/z S0 (RD), (61 ©6))
2 Q=1

i,j=1
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and
r ["/r1—1
| Ko ”2— KZZUIJ Z ¢l®¢l’+rk+j
i=1j=1
N

+KZZUJZ Z ¢l/+rk+l®¢j

i=1j=1

< 220r[1" /7] < kP12

2
Therefore, |W1/2K || < )»]KZ#, so, we have

Lr(T12) —
2.9) [W'2Sp, | = 6| W' 2Ko |72y < P
provided that
_m 4p
2.10
( ) — l \/—

We can conclude that, for all P € P, Sp € S, , provided that « satisfies condi-
tions (2.7) and (2.10). Since also |Y| < a, we have that P C P, 4.

Next we check that P satisfies the conditions of Proposition 1. It is easy to see
that, for all 0,6’ € A’ Py < Py and

K (P5 || Py')

pO'(X’ X/)

=E X,X/l _—
(pa< Jiog L2

1—ps(X, X'
+ (1 — ps(X, X)) log Po )).

1 = por (X, X')
Using the elementary inequality —log(1 + u) < —u + u?, [u| < 1/2 and the fact
that p, (X, X) € [3/8,5/8],0 € A, we get that

6 1
K(Ps|lPy) < W”KU — Kol 1,2y = W”KU - Ka’”%»(f, o' e
A simple computation based on the definition of K, K, easily yields that

1Ky — KolI3 < 862U [l"/r] < 8" < dic®I2.
Thus, for the n-fold product-measures Pl?”, Pﬁ" , we get
4nic? 2
®n ®ny _
K(Po‘ P )—nK(Pa”Pa’) = 102 m2
For a fixed o € A/, this yields

1

card(A) — 1 Z

o’eN

4nic? 12 110'r
~ 10a? 10 16

(P®n“P®n)
(2.11)

1 /
< m log(card(A") — 1),
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provided that

1 m |rl
2.12 <22
(2.12) “=16"T\ n

It remains to use (2.8) and the definition of kernels K, to bound from below the

squared distance ||K, — Kgr||iz(l_[2) foro,0' e A',o # 0/,

Ko — Kol ooy =m 2Ky — Ko/ |13 > dm ™22 —[1" /7 L

” o U/||L2(l'[2)_m ” o U’”z_ m 6[ /]_6_4KW
Since Sp, = %KU, this implies that

10,2 I?
(2.13) ||SP—SP/||L (1‘12)—2_ ol P,PeP,P+P.
In view of (2.7), (2.12) and (2.10), we now take
e g LA, gy L mavr ;/
16 1 \n lf 0, 1 I m?p

With this choice of k, P :={Py:0 € A’} C Prq4,p. In view of (2.13) and (2.11),
we can use Proposition 1 to get

lnf sup IP>P{||S SP”L (1-[2) = 618 }

S PePra,p
(2.14)
> inf sup IEDP{llS SP”L L(m12) = €16n } >,
S Pep
. awrl rl p 1 1 d%r
where §,, := N5 A TR0 T m4/p and cj, ¢ > 0 are constants.

In the case When r > 1", bound (2.14) still holds with

a’i?  p? 1 a? 1
Spi=——AN—A 3 7}
n U u T p— 1030 mir

The proof is an easy modification of the argument in the case when r < [”. For
r > 1", the construction becomes simpler: namely, we define

Oy R Oy m-1
Rb = RT 0[//’[// Ol”,m—l ,
Om-1r Om—117 Om—im—i
where R € Ry 7, and, based on this, redefine kernels K,,o0 € {—1, 1}1,”//. The
proof then goes through with minor simplifications.
Thus, in both cases r > [ and r <[”, (2.14) holds with
a’(r ADlL p? 1 1 a*rnAD 1

6, =6,() = — A .
O N Pm1QRm T 1w
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This is true under the assumption that / > 32. Note also that Q,(/) <
maxj<j<m ||q§j ”%,,(1‘1) = Qp. Thus, we can replace Q%(l) by the upper bound Q%
in the definition of &, (1).

We can now choose / € {32, ..., m} that maximizes 3, (/) to get bound (2.14)
with 8, := min3o<;<;; 8, (/). This completes the proof in the case when ko > 32
and lp = 32. If kg < 32, it is easy to use the condition A;+1 < cA;,[ > kg and to
show that minsa<j<p, 8, (1) < ¢’ ming,<;<m 8n (1), where ¢’ is a constant depending
only on c. This completes the proof in the remaining case. [

PROOF OF THEOREM 3. The only modification of the previous proof is to

I 4
replace bound (2.6) by (XL 1 gy ;002 <d YT g2 vt (V). Then,
the outcome of the next several lines of the proof is that ]P’{é > a} < 1/4 provided
that [instead of (2.7)]

1 ma 1
Qp(D) I Jdm2/7’
As aresult, at the end of the proof, we get that (2.14) holds with
a*(r A ,02A 1 1 a2 1

n Al —1Q2(l) d m4/r’

K S 2—(1+2/p)(p _ 1)—1/2

8y = 8, (1) 1=

It remains to observe that Q (/) < l , which follows from the fact that

I m
2@»2@@ <Y pj.e)’=1, wveV,
j=1 j=1 j=1

and to take p =logm to complete the proof. [

3. Least squares estimators with nonconvex penalties. In this section, we
derive upper bounds on the squared L, (I1?)-error of the following least squares
estimator of the target matrix S:

A N 2
(3.1) S := Sr.1.q = argmin — Z(Yj - S(X;, X;)) ,
seS o) ™ i

where S, (I; a) :={S*:S e S,(l;a)},l=1,...,m,
l
Sr(l;a) = {S S €Sy, rank(S) <r, ISl 2 <a,S = Z 5ij (i @Pj)¢.
i,j=1

Here S denotes a truncation of kernel S:S%(u,v) = S(u,v) if [S(u,v)| < a,
S%u,v) =a if S(u,v) > a and S*(u,v) = —a if S(u, v) < —a. Note that the
kernels in the class S, (/; a) are symmetric and rank(S) <r Al, § € S;(l; a). Note
also that the sets S, (/; a), Sy (I; a) and optimization problem (3.1) are not convex.
We will prove the following result under the assumption that |Y| < a a.s. Recall
the definition of the class of kernels S, , in Section 2.
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THEOREM 4. There exist constants C > 0, A > 0 such that, for all t > 0, with

probability at least 1 — e™",

. 5 . 2
”Sl - S*||L2(H2) i 256«%?5;11) ”S - S*||L2(1—[2)
3.2)
_Fc<a%rAlﬂk)< Anm )4_a%)
n A n/)

In particular, for some constants C, A > 0, for Sy € S, , and for all t > 0, with

probability at least 1 —e ™",

a*(r A < Anm > ,02 azti|
log — .

3.3 S;— S, <c[
B3 I8 = Sl < . AL

PROOF. Without loss of generality, assume that a = 1; this would imply the
general case by a simple rescaling of the problem. We will use a version of
well-known bounds for least squares estimators over uniformly bounded func-
tion classes in terms of Rademacher complexities. Specifically, consider the fol-
lowing least squares estimator: g := argming g n~! Z’}Zl(Yj - g(Xj))z, where
(X1,Y1),...,(X,,Y,) are ii.d. copies of a random couple (X,Y) in T x R,
(T,T) being a measurable space, |Y| <1 a.s., G being a class of measurable
functions on 7 uniformly bounded by 1. The goal is to estimate the regres-
sion function g.(x) := E(Y|X = x). Define localized Rademacher complexity
Y (6) = ESngl,gzeg,llgl—gzlliz(msé |R,(g1 — g2)|, where I is the distribution

of X and R,(g) := n! Z;?:l £;g(X;) is the Rademacher process, {¢;} being
a sequence of i.i.d. Rademacher random variables independent of {X ;}. Denote
wﬁ((S) = SUP, s %T(U) and wﬁ(s) :=1inf{é > 0: W,E(S) < ¢}. The next result easily
follows from Theorem 5.2 in [9]:

PROPOSITION 2. There exist constants c1, ca > 0 such that, for all t > 0, with
probability at least 1 —e ™,

~ . t
18 = g1, =20t g — -1 + (vf,?(cz) + ;).

We will apply this proposition to prove Theorem 4. In what follows in the proof,
denote S :=§;. In our case, T =V x V, (X, X') plays thq role of X, and I1?
plays the role of IT. Let G := S,(I; 1), g« = Six and g = S. First, we need to
upper bound the Rademacher complexity v, (5) for the class G. Let S, ;,(R) be
the set of all symmetric m x m matrices S with rank(S) <r and ||S||2 < R. The
e-covering number N (S, ,,(R); | - |l2; &) of the set S, ,, (R) with respect to the
Hilbert—Schmidt distance (i.e., the minimal number of balls of radius & needed to
cover this set) can be bounded as follows:

(m+1)r
(3.4) NSnm(R): |- 2:€) < (T) .
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Such bounds are well known (see, e.g., [9], Lemma 9.3 and references therein;
the proof of this lemma can be easily modified to obtain (3.4)). Bound (3.4)
will be used to control the covering numbers of the set of kernels S, (/; 1). This
set can be easily identified with a subset of the set S,;;(m) [since kernels
S € 5-(1; 1) can be viewed as symmetric [ x [ matrices of rank at most r A [ with
ISz, 2y < 1 and [|Sll2 = m||Sllz, 2y < m]. Therefore, we get the following
bound: N (S,(I; 1); || - [l2: &) < (18;”)(””(””. Since [|S] — $3113 < 1151 — $213
(tnn_lcation of the entries reduces the Hilbert—Schmidt distance), we also have
NS D - i e) < (FE)THDUAD Since || Ex; xll2 < 1. 151 = $207, 11, =
n! Z’}:] (S1— 9, EX/,’X} 2 < |18 — Szll%- Therefore, we get the following bound
on the L,(I1,)-covering numbers of the set S, (1) : NS (: 1); La(IT,); ) <
(MT’”)(Z“)(MZ). Here I1,, denotes the empirical distribution based on observations

(X1, X)), ..., (X,, X,,). The last bound allows us to use inequality (3.17) in [9] to
control the localized Rademacher complexity v, (8) of the class G as follows:

Va®=E  sup
S1,82€8:(151),11S1—S2||?

w3 (81X XT) — (X, x;))\

<é j=1

Ly(Mm2)=

1[ lél(rn/\l) 10g(A7’:) y l(r’;\l) 10g<A_\/I’;;L):|

with some constant A, C; > 0. This easily yields w& () < CZWIOg(:z%l)
with some constants A, C» > 0. Proposition 2 now implies bound (3.2).
To prove bound (3.3), it is enough to observe that, for S, € S, ,

(3.5)

2

2p
(3.6) inf IS — Sull? 2, < ——.
seS, ;1) *HLo(112) A1

Indeed, since Sy € S, ,, we can approximate this kernel by S; := Zﬁ, =1 (S«i,
®;) (¢ ® ¢;). For the error of this approximation, we have

1S = Sill7 2,
=m S — Sulz=m"2 Y (Sui. $;)°
ivj>l
2
ZZ)\ S*¢lv¢j +m- ZZ)\ S*¢t»¢/ _—,
H'l i>l j=1 i=1j>l 'H

which implies ||Sl —S*||L L) = N S*||L ) = Ap (since the entries of matrix

S« are bounded by 1 and truncation of the entries reduces the Hilbert—Schmidt
distance). We also have rank(S;) < rank(S,) <r and

1Sl 2y = m 1Stz < m M 1Sll2 = 1Sl 2y < ISkl < 1.
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Therefore, Szl € S,(I; 1) and bound (3.6) follows. Bound (3.3) is a consequence
of (3.2) and (3.6). [

REMARK. Note that, in the case when the basis of eigenfunctions {¢;} coin-
cides with the canonical basis of space R", the following bound holds trivially:
3.7 §os 2, <l 20
( . ) || l — *”LZ(HZ)_W Tﬂ
This follows from the fact that the entries of both matrices 3‘1 and §; are bounded
by a, and their nonzero entries are only in the first / rows and the first / columns, so,

||3’l -5 ||i2 ) = A'fn#. Combining this with (3.3) and minimizing the resulting
bound with respect to / yields the following upper bound (up to a constant) that

holds for the optimal choice of /:
. |:(a2(r ADI ( Anm ) a212> ,02 ] a’t
min log A vV vV —.
1<I<m n (r ADI m? Al n

It is not hard to check that, typically, this expression is of the same order (up to log
factors) as the lower bound of Theorem 3 for d = 1.

Next we consider a penalized version of least squares estimator which is adap-
tive to unknown parameters of the problem (such as the rank of the target matrix
and the optimal value of parameter / which minimizes the error bound of Theo-
rem 4). We still assume that |Y| < a a.s. for some known constant a > 0. Define

n
(7, f) = argmin {n_l Z(Yj — Sr,l,a(xj, X}))z

r,l:l ..... m j=l

3.8) )
+Ka (r/\l)llog< Anm )}

n (r ADI

and let S := 3’; iar Here K > 0 and A > O are fixed constants.

The following theorem provides an oracle inequality for the estimator S.

THEOREM 5. There exists a choice of constants K > 0, A > 0 in (3.8) and
C > 0 in the inequality below such that for all t > 0 with probability at least
l—e!

18 = Sill? 2,

(39) <2  min [ inf ||S—S*||§2(n2)

I<r<m,1<l<m| S8, (l;a)

a*(r A Anm a’(t + logm)
+C( n 1°g<(m1)z>+ n )]
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PROOF. As in the proof of the previous theorem, we can assume that a = 1;
the general case follows by rescaling. We will use oracle inequalities in ab-
stract penalized empirical risk minimization problems; see [9], Theorem 6.5.
We only sketch the proof here skipping the details that are standard. As in
the proof of Theorem 4, first consider i.i.d. copies (X1, Y1),...,(X,,Y,) of
a random couple (X,Y) in T x R, where (T,7) is a measurable space and
Y| <1 as. Let {Gy:k € I} be a finite family of classes of measurable func-
tions from 7 into [—1, 1]. Consider the corresponding family of least squares es-
timators gy := argmin, g, n~! Z?:l(Yj — g(X_,-))z, k € 1. Suppose the following
upper bounds on localized Rademacher complexities for classes G, k € I hold:
ESupg1,gzegk,llgl—gzlliz(mszs R (g1 — 82)| < ¥ k(8),6 > 0, where v, x are non-

decreasing functions of § that do not depend on the distribution of (X, Y). Let

1,

(3.10)  k:= argmln[n ! Z Y — (X))’ + K<w e+ —")}
kel ] 1 n

and K, ¢y are constants and {#¢, k € I} are positive numbers. Define the following

penalized least squares estimator of the regression function g, : g := g

The next result is well known; it can be deduced, for instance, from Theorem 6.5
in [9].

_ PROPOSITION 3. There exists constants K, ¢y > 0 in the definition (3.10) of
k and a constant K| > 0 such that, for all t; > 0, with probability at least 1 —

dkere ™

5 2 ; : 2 # Tk
g —8«llz,m = 2%25[;35/{ g — &«llz,m + Ki (wn,k(c) + ;)]

We apply this result to the estimator §=8,; si1 where (7, 1) is defined by (3.8)
(with a = 1). In this case, T =V x V, (X, X’) plays the role of X, g, = S,
I={r,D):1<rl<m}, G = 5} (I; 1). In view of (3.5), we can use the following
bounds on localized Rademacher complexities for these function classes:

o o[ [FEAD [ MY D my]
n,r,l =] 7 g «/g " g JS

with some constant C;, and we have wn - (c1) < Cz% log((f/’i?;l) with some
constant Cp > 0. Define #.; :=t + 210gm, (r,1) € 1. This yields the bound
Y (rner€ "t < e”'. These considerations and Proposition 3 imply the claim of

the theorem. [J

It follows from Theorem 5 that, for some constant C > 0 and for all # > 0,

2

t

61 swp PofIS = ol = C(anpav 1) <o
PePrp.a
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a (r/\[)l Anm

log((ml)l) Vi 1] Denoting

~ A 2
l::min{l:1,...,m:(rvl)lkl+1log( nm )z ﬁ},

where A, (r, p, a) :=minj<j<pm|

(rnbl a?
it is easy to see that A, (r, p,a) = ¢ (Ml)l g((AZ;’;)
EXAMPLE. Suppose that, for some g > 1/2, A < 1?1 =1,...,m. Under

this assumption, it is easy to show that the upper bound on the squared L, (I1?)-
error of the estimator S is of the order

log A

n r

n
2 2
log(A t

/\a rmlog( nm))va

n n

(in fact, the log factors can be written in a slightly better, but more complicated
way). Up to the log factors, this is the same error rate as in the lower bounds of
Section 2; see (2.1).

4. Least squares with convex penalization: Combining nuclear norm and
squared Sobolev norm. Our main goal in this section is to study the following
penalized least squares estimator with a combination of two convex penalties:

A & _
@1 Sp= ar%m[; (¥ = S(X,, X))* + el Sl + e||W1/ZS|Iiz<nz>}
S j=1

where D C Sy is a closed convex set of symmetric kernels such that, for all S € D,
ISl Ly :=maxy yev | S, v)| <a, and €, € > 0 are regularization parameters. The
first penalty involved in (4.1) is based on the nuclear norm || S]|1, and it is used
to “promote” low-rank solutions. The second penalty is based on a “Sobolev type
norm” |[W1/2S || It is used to “promote” the smoothness of the solution on
the graph.

We will derive an upper bound on the error || SE : — SlI?

Lo(T12)°

L,(I12) of estimator 3’85
in terms of spectral characteristics of the target kernel S and matrix W. As be-
fore, W is a nonnegatively definite symmetric kernel with spectral representation
W =37 Ak @ ¢r), where 0 < Ay <--- <A, are the eigenvalues of W re-
peated with their multiplicities and ¢y, ..., ¢, are the corresponding orthonormal
eigenfunctions. We will also use the decomposition of identity associated with W:
E() = ij <1(¢j ®¢j), A = 0. Clearly, > — E(1) is a nondecreasing projector-
valued function. Despite the fact that the eigenfunctions {¢y} are not uniquely de-
fined in the case when W has multiple eigenvalues, the decomposition of identity
{E(X), A > 0} is uniquely defined (in fact, it can be rewritten in terms of spectral
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projectors of W). The distribution of the eigenvalues of W is characterized by the
following spectral function:

m
FG)=w(EM)=EM|;=Y10;<», 1=0.
j=1

Denote kg := F(0)+1 (in other words, kg is the smallest k£ such that A; > 0). It was
assumed in the Introduction that there exists a constant ¢ > 1 such that Ay < cAx
for all k > ko.

In what follows, we use a regularized majorant of spectral function F. Let
F: R4+ = R be anondecreasing function such that (i) < F(A), A > 0, the func-

F(A)

tion A is nonincreasing and, for some y € (0, 1),

[ ES 4y < LFO
A s2 Y A

Without loss of generality, we assume in what follows that F(X) = m, A > A,

[otherwise, one can take the function F (%) A m instead]. The conditions on F are

satisfied if for some y € (0, 1), the function %y) is nonincreasing: in this case,

Al
F()»)

, A > 0.

is also nonincreasing and

/oo F(s)d foo F(s) ds F(L) [ ds 1 F(L)
§ = < = )
3 52 s oslmv glty A= o glty y A

Consider a kernel S € Sy (an oracle) with spectral representation: § =
ko1 Mk(Uk @ Yi), where r = rank(S) > 1, puj are nonzero eigenvalues of S
(possibly repeated) and vy are the corresponding orthonormal eigenfunctions. De-
note L = supp(S) = Ls.(¥q, ..., ¥,). The following coherence function will be
used to characterize the relationship between the kernels S and W:

(4.2) @(S;2) :=(PL, EQ)):== Y IIPLg;lI>, 1 >0.
Aj<A

It is immediate from this definition that ¢(S, 1) < F(A) < F(3), » > 0. Note also
that ¢(S; A) is a nondecreasing function of A and ¢(S,1) = ;’7:1 ||PL<1§]-||2 =
A > Ay [for A < Ay, (S5 A) can be interpreted as a “partial rank” of S]. As
in the case of spectral function §, we need a regularized majorant for the coher-

ence function ¢(S; 1). Denote by W = Wy y the set of all nondecreasing functions
¢:Ry — R, such that A — % is nonincreasing and ¢(S; A) < p(A),A > 0. It
is easy to see that the class of functions Wg w contains the smallest function (uni-
formly in A > 0) that will be denoted by ¢(S; 1) and it is given by the following

expression:

5(:3) = sup F(o) sup £
’ O—<€4 a/>I<)7 F(U/)
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It easily fpllows from this definition that ¢ (S, A) =r, A > X,,,. Note that since the
function % is nonincreasing and it is equal to - for A > 1,,, we have

(4.3) PS> —F)>—F@G), A>0.
m m

Givent >0, A € (0, Agol, letty 1y :=t+3log(2log, n+ % log, AT’” +2). Suppose
that, for some D > 0,

(4.4) > Da< log(2m) y 10g(2m)>.

nm n

THEOREM 6. There exists constants C, D depending only on c,y such that,
for all & € [0, 2~ '] with probability at least 1 — e ™",

15,2 = Sell7 2,

. - - - 2
(4.5) < ;215[”5 — Sull7 2y + CmPe?@(S:871) + 2| WS 2]

N Cazt”’m.
n

REMARKS. (1) Under the additional assumption that m log(2m) < n, one can

take € = Da,/ 10“’;(%. In this case, the main part of the random error term in the

right-hand side of bound (4.5) becomes
2.2-(¢.z—1 = 1/2 q|12
Cm~e“g(S;67)+&|W / SHLz(nz)

2-0q. z—1
ao(S; e ymlog(2m)  _ 12 a12
=C’ . +E|WS| L, ey
(2) Note also that Theorem 6 holds in the case when &€ = 0. In this case, our
method coincides with nuclear norm penalized least squares (matrix LASSO) and
o(S; £~1) = rank(S), so the bound of Theorem 6 becomes
a’ty.m

Q 2 : 2 2.2
(46) 1850 = Sl ) < INE[I1S = Sull} a) + Cm’e? rank($)] 4+ C =,

Similar oracle inequalities were proved in [10] for a linearized least squares
method with nuclear norm penalty.

Using simple aggregation techniques, it is easy to construct an adaptive estima-
tor for which the oracle inequality of Theorem 6 holds with the optimal value of
& that minimizes the right-hand side of the bound. To this end, divide the sample
(X1, X}, Y1), ..., (Xn, X,,, Y,) into two parts,

(X;, X}, 7)), j=1,...,n" and

/ .
(Xn/+j’Xn/—|—j7YI’l,+j)’ ]:1,...,n—n,
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where n’ := [n /2] + 1. The ﬁrst part of the sample will be used to compute the
estimators Sl = Sg,gl, & = )‘1 l =ko, ..., m + 1 [they are defined by (4.1), but
they are based only on the first n’ observations]. The second part of the sample is
used for model selection

[:= argmin
I=kg,...m+1 70 —H

}’l

/ 2

; Yl’l,-i—] X"""]’Xl’l/-l—j)) .
1

n
j_

Finally, let $ := §;.

THEOREM 7. Under the assumptions and notation of Theorem 6, with proba-
bility at least 1 — e,

18 = Sull7 2,

. 2
@.7) < inf 208 = Sl
: . I 2
+C inf (me%p(S;7") +8|\W1/25HL2(H2>)]
Fel0 ]
a*(log(m + 1) + tym)
- .

+C

PROOF. The idea of aggregation result behind this theorem is rather well
known; see [12], Chapter 8. The proof can be deduced, for instance, from Proposi-
tion 2 used in Section 3. Specifically, this proposition has to be applied in the case
when G is a finite class of functions bounded by 1. Let N := card(G). Then, for
some numerical constant C; > 0

wn(5)§C1|:5 longlogN]
V' n n

(see, e.g., [9], Theorem 3.5), and Proposition 2 easily implies that, for all ¢ > 0,
with probability at least 1 — e™’

N . log N + ¢
(4.8) 18 = gellzym =2 inf llg = g4l m) + C2—,—

where Cp > 0 is a constant. We will assume that a = 1 (in the general case, the
result would follow by rescaling) and use bound (4.8), conditionally on the first
part of the sample, in the case when G := {g;:1 = ko, ..., m + 1}. Then, given
(X, X;., Y;),j=1,...,n', with probability at least 1 — ™",

logm +1) +¢

49) 8-S, <2 min_ ||§z = Sull7,m) + C2
ko<l<

”L (1-[2)
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By Theorem 6 [with ¢ replaced by ¢ + log(m + 1)] and the union bound, we get
that, with probability at least 1 — e, forall [ = kg, ..., m + 1,
3 2
”Sl - S*”Lz(l_lz)
4.10 < inf(||S—S
4.10) < inf[S -5,

”iz(m) + C3m2‘92§5(5; é1_1) +&| WI/ZS”Z(HZ)]

L Ch log(m + 1) + tn,m
n

with some constant C3 > 0. Therefore, the minimal error of estimators 3‘1,
MiNgy</<m+1 ||3’1 — S*”%z(n)’ can be bounded with the same probability by the
minimum over [ = kg, ..., m + 1 of the expression in the right-hand side of (4.10).
Moreover, using monotonicity of the function A — ¢(S; A) and the condition that
M+1 <cAi,l=kg,...,m—1,itis easy to replace the minimum over / by the infi-
mum over . Combining the resulting bound with (4.9) and adjusting the constants
yields the claim. [J

Using more sophisticated aggregation methods (e.g., such as the methods stud-
ied in [6]) it is possible to construct an estimator S for which the oracle inequality
similar to (4.7) holds with constant 1 in front of the approximation error term

1S = 84112, o)
To understand better the meaning of function ¢ involved in the statements of
Theorems 6 and 7, it makes sense to relate it to the low coherence assumptions

discussed in the Introduction. Indeed, suppose that, for some v =v(S) > 1,
vr

(4.11) IPeul> < —.  k=1,....m.
m

This is a part of standard low coherence assumptions on matrix S with respect to
the orthonormal basis {¢}; see (1.2). Clearly, it implies that®

(4.12) asiy<E® sy
m

Suppose that n > m log(2m) and € = Da,/ %. If condition (4.12) holds for the
target kernel S, with r = rank(S,) and some v > 1, then Theorem 6 implies that

with probability at least 1 — e,

a’vr F (e~ log(2m)
n

~ - 2
18c.2 = Sull? ) < € +E[W2S L

L aztn,m ,
n

5Compare (4.12) with (4.3).
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and Theorem 7 implies that with the same probability,

IS — S, <C inf

ée[O,A;O']

5 a*vr F (871 log(2m)
”Lz(l_lz)

. 2
. +e|w'izs, HLZ(I'IZ))

Caz(log(m + 1)+ tym)
; .

+

EXAMPLE. If A; < k%# for some 8 > 1/2, then it is easy to check that F (1) =

A1/28. Under the assumption that [|W1/2S, ||%2(n2) < p?, we get the bound
S 2
15 = Sullz, 2y
4.13) < C(((azpl/ﬁ vr log(zm))2ﬁ/(2/3+1) X azrm)
n n

Y a’(log(m + 1) +z,,,m)>
- .

Under the following slightly modified version of low coherence assumption (4.12),

v(r AFO))F()

m

(4.14) (S 4) = A=0,

one can almost recover upper bounds of Section 3,
Q 2
”S - S*||L2(H2)

vazpl/ﬁrlog@m) 28/2p+1) vazpz/’slog@m) B/(B+1)
<C A
n n
a’rm
AN
n

v az(log(m +1)+ tn,m))
, .

The main difference with what was proved in Section 3 is that now the low coher-
ence constant v is involved in the bounds, so the methods discussed in this section
yield correct (up to log factors) error rates provided that the target kernel S, has
“low coherence” with respect to the basis of eigenfunctions of W.

PROOF OF THEOREM 6. Bound (4.5) will be proved for a fixed oracle S € D
and an arbitrary function ¢ € Wg w with ¢(A) =r, A > A, instead of ¢. It then
can be applied to the function ¢ (which is the smallest function in Wg w). Without
loss of generality, we assume that a = 1; the general case then follows by a simple
rescaling. Finally, we will denote S:= S‘g,  throughout the proof.
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Define the following orthogonal projectors PL,PL in the space Sy with
Hilbert—Schmidt inner product: Pr(A) := A — PLLAPLL,PL (A) =P LAP L,
A € Sy. We will use a well known representation of subdifferential of convex
function S +— || S||1:

3|81 = {sign(S) + Pr-(M): M € Sy, |[M| <1},
where L = supp(S); see [9], Appendix A.4 and references therein. Denote

1 & 2 - 2
La($) = — 37 (Y = S(X;. X)) + el S + | WS |7 ).

j=1
so that § := argming.p L, (S). An arbitrary matrix A € L, (3’ ) can be represented
as
415 A== ZS (Xi, X})Ex, x; — ~ ZYEX X/+8V+2 WS,

n
i=1 i=1

where Ve 8||S||1. Since S is a minimizer of L, (S), there exists a matrix A €
dL,(S) such that —A belongs to the normalA cone of D at the point §; see [1],
Chapter 2, Corollary 6. This implies that (A, S — S) <0 and, in view of (4.15),

P (S(S —8)) < ZYEX x2S — S>+s<V§ S)
4.16) =

+2 (W8, 8—8) <0.
m

Here and in what follows P, denotes the empirical distribution based on the sample
(X1, X}, Y1), ..., (Xn, X,,, Ys). The corresponding true distribution of (X, X', Y)
will be denoted by P. It easily follows from (4.16) that

2(8 — S, S — S)1,py — 2(E, S — S)
+e(V,5—8)+28W'28, WS = 9)), p2) <0,

where B := % ?:1 ijX_,»,X}a £ =Y; —8:(Xj, X;-). We can now rewrite the last
bound as

28 = 8u, § = S)Ly(py +&(V. 8 = 8) + 28(W(S = 8), WS = ), o)
< —2&8(W'2S, WA = 8)), ) +2(E. S5 = S)
+2(P = P)((S = 808 = S))

and use a simple identity

2<§ - S*, S - S)Lz(P) = 2<‘§ - S*’ S - S>L2(n2)

=18 = Sl pyzy + 18 = SI2_ 12y — IS = Sul2 2
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to get the following bound:
& 2 3 2
”S - S*“Lz(l_[2) + ”S - S“Lz(l_lz)
+28[ WS = 9|7, ) + (V. 5= 5)

4.17) <|S -85, —28(W'2S, WS = )y, e

2
||L2(l-[2)
+2UE, S —SY+2(P — P)(S — S)(S = 5)
+2(P — P)(S = )%

For an arbitrary V € 9| S||;, V = sign(S) + Pf(M), where M is a matrix with
M|l < 1. It follows from the trace duality property that there exists an M with
M| <1 [to be specific, M = sign(Pi‘(S))] such that

(PE(M), S — S)= (M, P{-(S — 8))= (M, PES)) = |PE(S)

1°

where the first equality is based on the fact that Pi‘ is a self-adjoint operator and
the second equality is based on the fact that S has support L. Using this equation
and monotonicity of subdifferentials of convex functions, we get (sign(S), S —
S) + IPES)I1 = (V,§ — S) < (V,§ — S). Substituting this into the left-hand
side of (4.17), it is easy to get

18 = Sull7 2y + 15 = SIZ 2,
el PES], + 28 WE = 912 ey

<|IS — S, sign($), § — S)

2

125 — €l

(4.18) .
—28(W'2S, W8 = 9)) 2y

+2(8, 8= S)+2(P — P)(S— S)(S —9)
+2(P — P)(S — 9%

We need to bound the right-hand side of (4.18). We start with deriving a bound
on (sign(§), S — §), expressed in terms of function ¢. Note that, for all A > 0,

(sign(S), § — 8) = > (sign($)ex. (S — S)ghx)
k=1
= > (sign($)¢x. (S — S)e)
A <A

Sen(S)ge - >
4+ ——— VA (S — S ,
AkZJ U Vi § - S
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which easily implies

|(sign(s), S — S|

< (Z |sign(S) ||2)1/2( >SS = ) ||2>1/2

o A <A
4.19) || sign(S) ”2 1/2 2
(3 Y 5
kk>k k }\,k>)\.

1z IPLgl|*\ /2 &
(X uPr?) 1S =i+ (3 L) T WS - ),

M <A A >\

We will now use the following elementary lemma.

LEMMA 1. Letc, := CJ;V. Forall » >0,

3 I1PLoel® _ o) Z F(k)
. :

Ak -

Ap>A Ap>A k

PROOF. Denote H; := le:] ||PL¢j||2,k = 1,...,m. Suppose that A €

[A7, Aj41] for some [ = ko — 1,...,m — 1. We will use the properties of func-
tions ¢ € Wg w and F.In particular, recall that the functions % and @ are

nonincreasing. Using these properties and the condition that Agy1 < cAg, k > ko
we get

P g2 el 1 H H
Z ” L¢k|| _ Z H (_ . >+ mo [
Ak Ak

e el Akl E AL+l
= 11 ©Oum)
o — - — )+
= 2 ¢ “(Ak Ak+1) o
<c Z (kk_H)(k il — )Lk) + (p(km)
i M Am
% (s) o (L) % ¢(s) F(s) o (1)
EC/): S—d +— CA msz dS+T
< (L) [ F(s) ds p(A) - 5(@(?») FO) o)
T F I s? A Ty FEQ) A A
_ctvet)

’

y A
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which proves the first bound. To prove the second bound, replace in the inequalities
above || Pr ¢k Ik by 1 and ¢(X) by F(A). In the case when A > A,,, both bounds are
trivial since their left-hand sides are equal to zero. [J

It follows from from (4.19) and the first bound of Lemma 1 that
|(sign(S), S — S|

~ A N
4200  <vemIS— S+ cy?HWW(S _9)l,

& () &
=my/p IS = Sllymay +myf ey == WS = )] ).

This implies the following bound:
¢|(sign(s), § — )|

9109) m2e?

1 A
2.2 2

€ lw1/2 & 2
+ ZHW /28 - 7,y
where we used twice an elementary inequality ab < a’+ %bz, a,b > 0. We will
apply this bound for A = £~! to get the following inequality:
e|(sign(), § — )|

1 4
-1\, 2.2 2
(4.22) < (ey + Do )me™ + 2115 = SIIL, 2,

€ lwl/2, & 2
+ ZHW S =)L, m-
To bound the next term in the right-hand side of (4.18), note that

BW S, WS~ 8), )
(4.23) L2

<z WI/ZSHZ(HZ) + Z”Wl/z(3 —S) “iz(rﬁ)-
The main part of the proof deals with bounding the stochastic term
28,85 = 8)+2(P = P)(S = S)(S = 8) +2(P — P)(S = )
on the right-hand side of (4.18). To this end, define (for fixed S, S4)
fa@y,u,v) = (y — Su(u, v)) (A = $)(u, v) = (S = S:) (U, vV)(A = 5)(u, v)
—(A=5%@,v)
= (y = S, 0)(A = ), v) — (A= 5, v),
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and consider the following empirical process:
an (81, 82, 83) :=sup{|(P, — P)(fa)|: A € T (81, 82,83)},
where
T (81,62, 83)

:={AeD:|A -S|, <. |PrA|, <.

WA = ) 1y < 83).
Clearly, we have

2(8, 8= $) +2(P — P)(S — S)(S =) +2(P — P)(S = 5)*
(4.24)

<20, (IS = Sll 2. |PES

1’ WI/Z(S —9) ||L2(1‘12))v

and it remains to provide an upper bound on «, (81, 62, 83) that is uniforn} in
some intervalsAof the parameters 81, 62,63 (such that either the norms ||S —
Sz, IPESIL IWY2(S = Sl belong to these intervals with a high
probability, or bound of the theorem trivially holds). Note that the functions
fa are uniformly bounded by a numerical constant (under the assumptions
that a = 1, |Y| < a and all the kernels are also bounded by a) and we have
P fi <ci)|lA—-S ||%2(r1) with some numerical constant c¢; > 0. Using Tala-
grand’s concentration inequality for empirical processes we conclude that for
fixed 81, 82, 83 with probability at least 1 — e~ and with some constant ¢, > 0
o, (81, 82,683) < 2Ea, (81, 82, 683) + 62(81\/% + %). We will make this bound uni-
form in &y € [§, 8,;"], o < 8,;", k =1, 2,3 (these intervals will be chosen later).
Define 8] :=8277,j=0,...,[logy(8; /8;)] + 1,k =1,2,3 and let 7 := ¢ +
Zizllog([logz(cslj/ék_ )] + 2). By the union bound, with probability at least
1 — ¢~ and for all jk = O’ e, [10g2(8]j_/8k_)] +1, k = 1’ 27 3’ aﬂ(é\{l , 8%2, 8%3) <
Qe (871, 85, 80) + 2 (5] \ﬁ + ). By monotonicity of a, and of the right-hand
side of the bound with respect to each of the variables &1, 62, 63, we conclude

that with the same probability and with some numerical constant ¢3 > 0, for all
Sels .81 k=1,2,3,

r t
(4.25) o, (81,62, 83) <2Ea, (281, 262, 283) 4¢3 (31‘/ -+ —)-
n

n

To bound the expectation Eo;, (281, 262, 263) on the right-hand side of (4.25),
note that, by the definition of function fy,

Ea, (81, 82, 83)
(4.26) <Esup{|[(P, — P)(y — S)(A—S)|: A €T (81, 82,83)}
+Esup{|(P, — P)(A — $)*|: A e T(81,82,83)).
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A standard application of symmetrization inequality followed by contraction in-
equality for Rademacher sums (see, e.g., [9], Chapter 2) yields

Esup{|(P, — P)(A — 5)*|: A € T(81,62,83)}
(4.27)
< 16Esup{|R,(A — S5)|: A € T(51,82,83)).

It easily follows from (4.26) and (4.27) that

4.28) Ea, (81, 82,83) <Esup{|(Ei, A — S)|: A € T (81, 82, 83)}
' +16Esup{|(Ez,A—S)|:A€T(51,82,83)},

where E1 := %Z’}:l(yj —-S(X;, X;.))EXﬁX} —E(Y —S(X,X')Ex x and 8, :=
%Z’}-:l & E XX {¢;} being i.i.d. Rademacher random variables independent
N

of (X1, X}, Y1),...,(Xu, X,,,Y,). We will upper bound the expectations on the
right-hand side of (4.28), which reduces to bounding Esup{|(E;, A — S)|: A €
T (81, 87, 83)} for each of the random matrices E1, E,. For i = 1,2 and A €
7(31 s 32, 53), we have

(8, A—S)| < |(8i, PL(A — S))| + |(8:, Pi(A))]
(PLE:, A—S)|+IIE I |P(A)],
(PLEi, A—S)|+ 8| Eill

(4.29)

A

A

To bound || E; ||, we use the following simple corollary of a well-known noncom-
mutative Bernstein inequality (see, e.g., [16]) obtained by integrating exponen-
tial tails of this inequality: let Z be a random symmetric matrix with EZ = 0,
o*% := ||[EZ?|| and ||Z|| < U for some U > 0 and let Z, ..., Z, be n i.i.d. copies

of Z. Then
- 4(02 [log(2m) v Ulog(2m)>.
n n

It is applied to i.i.d. random matrices

Zj:=(Y;—S(X;, X}))EXJ»,X} —E(Y - S(X,X")Ex.x

(4.30) E

l n
;ZZJ'

j=1

in the case of matrix E; and to i.i.d. random matrices Z; := ¢; E XX in the
VAR

case of matrix E;. In both cases, ||Z;|| < 4 and, by a simple computation,

o%j = ||IEZJ2-|| <4/m (see, e.g., [9], Section 9.4), bound (4.30) implies that, for

i=1,2,

log(2m)  log(2
4.31) E|E;| < 16[,/ og(2m) ., log( m)] ="
nm n

To control the term |(Pr E;, A — S)| in bound (4.29), we will use the following
lemma.
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LEMMA 2. Forall § >0,

=, | L s 05—
E sup (PLE:, M)| <4v/2,[c, + 1 —b\/p(372).

IMIl2=<8,|W1/2M|2<1

PROOF. For all symmetric m x m matrices M,

m

(PLEi, M)= Y (PLEi, ¢ ® ;) (M, ® ;).
k,j=1
Assuming that
IMI3= > (M. ®¢;)]> <6 and

k.j=1

m
IW'2M|3 =3 al(M. @) <1,
k,j=1

(M, Q¢

2
it is easy to conclude that )} J=l T T L < 2. It follows
’ k

{(PLEi, M)

m

12/ m o\ 1/2
M, ;
@32) s(Z<x;1A82>\<7>La,¢k®¢,->|2) (Z M)

k,j=1 k,j=1 )\k )

m

1/2

< ﬁ( > ! Aaz)!wﬂ,mw»f) :
k,j=1

Consider the following inner product:

m

(M1, Moy =Y (A ASH) (M1, ¢k ® dj) (M2, 1 ® ¢,
k,j=1

and let || - ||, be the corresponding norm. We will provide an upper bound
on EPLEillw =BT (' A SHIPLE. ¢ ® ¢;))'/. Recall that E; =
n 'Y LiEx; x; — E@CEy x), where {j =Y; — S(Xj, X',) for i =1 and
¢j = ¢; for i =2. Note that in the first case |{;| < 2, and in the second case
|¢;| < 1. Therefore,

— 1/2 —~ 2
E|PLE;llw < EV2PLE |2 <

f 12
<2 ElPLEx x ||w‘
n

3 \/E:znPLEX,XfH%U
n
(4.33)
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It remains to bound E||Pr Ex x/ ||2w,

E|PL(Ex.x)|

—E Y (0 APL(Ex.x). bk ® )]
k,j=1

m

=3 07 Am 2 Y [(Euws Ptk @ 9)))

k,j=1 u,veV

(4.34) <m™2 3 7 A | PLk @95

k.j=1

m
<2m™2 Y (" A8 (IPLel + 11 PLoj 1)
k,j=1

m m
=2m~ 'Y (A AN PLgrlP +2m 2 (a T AST)IPLIS
k=1 k=1
m m
=2m~ Y (A A S PLk | +2m 7 > (A A SP).
k=1 k=1
Note that
m
435 Y (i AS)IPLlF <87 > IPLeel+ Y. APkl

k=1 A <62 r>8"2

Using the first bound of Lemma 1, we get from (4.35) that

> A PLxl? < 8%0(87%) + ¢y 870 (572)
(4.36) =

= (¢, + 1)8%p(572).

We also have Y7 (3 ' A82) < D ae<s? 82+ D62 A !, which, by the second
bound of Lemma 1, implies that

@37 > (A AT <8PF(57%) 4+ ¢, 82 F(87%) < (¢, + DE*F(572).
k=1

Using bounds (4.34), (4.36) and (4.37) and the fact that (1) > %F‘()\), we get
E|PL(Ex.x)|2 <2m™ e, + 1)820(872) +2m~2r(c, + NS> F(572)

(4.38
<4m™(c, + 1)8%p(872).
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The proof follows from (4.32), (4.33) and (4.38). U
Let$ := g—;. Using Lemma 2, we get

Esup{|[(PLEi, A—S)|: A €T (81,82,83)}
<Esup{|(PLEi, A — S)! A =S, ey <61,

WA -S) ||L2(l'[2) < 83}
= Esup{|(PLE;,

WA = 8)|, < 83m)
24 -5) |2y =1}

<4v283m /¢, + l/nzmé,/go(é_z) =42, /¢, + 1@81,/(,0(5—2).

In the case when 8% > &, we get

z—1
ESUPH(PLL-A[,A S | AET(81 52,83)} <4f cy 81\/@

In the opposite case, when 82 < &, we use the fact that the function ‘/’(M 28]

< 83mEsup{|(PLE;,

is nonincreasing. This implies that 82(,0(8 2y < gp(e™ 1), and we get

ESUpH(PLE,',A — S)| A 67(81,52,83)}

< 4ﬁmgalm - 4ﬁm\/§53m
f“@Vajj/g&%iﬁfﬁ=mﬁ%IIL@&J@%?E,

‘We can conclude that

Esup{[(PLEi,A—S)|: A 67(81,82,83)}

1
<42 c,,+151,/ +4f,/c),+ \/_53,/ (p(g ).

This bound will be combined with (4.29) and (4.31) to get that, fori =1, 2,
Esup{|(Ei;, A —S)|: A €T (81,82, 53)}

1
< 68+ 4V e, + 16 "0 43 fe) 4 1/Eey M0 ‘p(g ).

In view of (4.28), this yields the bound

— _
Ban (81,82, 85) < C'e*8 + C'oyy| 2E ) 4 0 s, 1006 )
n n
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that holds with some constant C’ > 0 for all §1, 83, 83 > 0. Using (4.25), we con-
clude that for some constants C and for all 6 € [§; ,8 1,k=1,2,3,

! 1
an(61,52,53)<c \/W \/7_’_ +8*52+[8 \/m}

that holds with probability at least 1 — e¢~*. This yields the following upper bound
on the stochastic term in (4.18) [see also (4.24)]:

UE,S—S)+2(P — P)(S—S)(S —S)+2(P — P,)(S —S)?

A me(e=1) A rot
(4.39) < ZC[IIS = Sl — —+ IS - S||L2<n2>\ﬁ+ -
n n n
D, & VEIW2(38 me(E~")
+ &M IPLSI + VE[WES = )] 2y —

that holds provided that
IS = Sliyae) € [67.6] [PLS], €[85. 851,
”Wl/z(g —=S) ||L2(l'12) e [55,57]
We substitute bound (4.39) in (4.18) and further bound some of its terms as fol-

(4.40)

lows:
A mpGE) 1 o yme(E”")
2CI8 = Sl = = IS = SIF ey +8CP———.
A r 1 . ) )1
2CI8 = Sy - < IS = SIF ) +8C7
and

- A me(e!
2CVEIWYS = )] L

| SN 2 zmﬁl’(é_l)
< anw 28— L,m, +4C —
We will also use (4.22) to control the term ¢|(sign(S), S— S)] in (4.18) and (4.23)
to control the term &[(W1/25, W1/2(S — §))|. If condition (4.4) holds with D >
32C, then ¢ > 2Ce*. By a simple algebra, it follows from (4.18) that

A _ me(E")
I8 = S<ll7 g2y < IS = Sill 7 2y + Cime%p (67" + €

_ 2 t
+&| Wl/zS”Lz(nZ) + p
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with some constant C; > 0. Since, under condition (4.4) with a = 1, m?e? >
Dzw > Dz%, we can conclude that

Q 2
(4 41) ”S - S*”Lz(l-lz)

2 2.2 =—1\ 4 =lwl/2c|2 !

<8 = SulZ oy + Com*e? () +E[ WS o) +
with some constant C> > 0.

We still have to choose the values of §;, 6,? and to handle the case when con-

ditions (4.40) do not hold. First note that due to the assumption that || S|, <

1,8 €D, we have ||S — Sllzym <2, IPESI < 181 < /mlISll2 < m*? and
IWY2(S — )l ,me) < 2v/Am. Thus, we can set 8 := 2,85 := m*2 87 =
24/ m, which guarantees that the upper bounds of (4.40) are satisfied. We will

also set §; =4, = n~12, 8y = \/% . In the case when one of the lower bounds
of (4.40) does not hold, we can still use inequality (4.39), but we have to replace
each of the norms ||S — S|,y IPE S, IW'/2(S = $)Il ., (rr2) Which are smaller
than the corresponding §, by the quantity §, . Then it is straightforward to check
that inequality (4.41) still holds for some value of constant C> > 0. With the above
choice of §, 8,?, we have 7 < + 3log(2log,n + %logz % + 2) = ty.m. This
completes the proof. [
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