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Sparse linear discriminant analysis via penalized optimal scoring is a successful tool for classification in
high-dimensional settings. While the variable selection consistency of sparse optimal scoring has been
established, the corresponding prediction and estimation consistency results have been lacking. We bridge
this gap by providing probabilistic bounds on out-of-sample prediction error and estimation error of multi-
class penalized optimal scoring allowing for diverging number of classes.
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1. Introduction

Sparse linear discriminant analysis has been proven to be a successful tool for classification in
high-dimensional settings [6,8,23,38]. While multiple formulations have been proposed, exploit-
ing the connection between the linear discriminant analysis and optimal scoring problem [15,16]
leads to a particularly attractive regularization due to the least squares loss function.

Let (x;,z;), i =1,...,n, be independent pairs, where x; € R? is a vector of features, and
z; € {0, 1}X is a vector indicating class membership, z;x = 1 if ith sample belongs to class k €
{1,..., K} and z;; = 0 otherwise. Let X € R"*? be a column-centered data matrix, Z € RxK
be the corresponding class indicator matrix and nj; be the number of samples in class k. Let
1 € {1}X be a vector of ones. The unpenalized optimal scoring problem [16] is formulated as

minimize | Z@© — X B|%
0.B
subject to n_l(-)TZTZG):IK_l, @TZTZ1:0,

where B = [B...Bx_;] € RP*K=D i the matrix of feature coefficients, and ® € RK*(K—D
is the matrix of scores. It is shown in [16] that linear discriminant analysis can be carried out by
solving unpenalized optimal scoring problem. R

In the special case of two classes, K = 2, the sql\ution for the vector of scores is 6 =
(V/n2/n1, —/ni/n2)" up to a sign. Defining ¥ = Z@, the optimal scoring problem reduces
to the linear regression problem. Given the success of lasso [34] in high-dimensional linear re-
gression, [23] consider the penalized optimal scoring problem

ﬁ=arg;nin{(2n)‘lllY—Xﬂll%+kllﬂlll}. (1)
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Further generalizations to the copula models [14], tensor data [30] as well as the multi-class case
[8,10,26,39] have been considered.

While the prediction and estimation consistency of lasso estimator in linear regression has been
well-studied, see, for example, [1,5,9,13,32,41] and references therein, the theoretical analysis
of (1) and related extensions have been primarily focused on variable selection consistency [10,
11,14,19,23,30]. The latter requires the use of irrepresentable condition [42], which significantly
limits the amount of correlations allowed in X, and is more restrictive than conditions needed
for the prediction consistency [35].

There are several reasons for the gap between theoretical understanding of sparse optimal
scoring and lasso. First, the theory for lasso relies on the linear model assumption

Vi = x;rﬂ + &, 8 NN(O, 02), ¢; independent from x;, 2)

that is for each sample i, the continuous response y; is generated conditionally on the covariates
x;. Model (2) does not hold for optimal scoring. In particular, the covariates x; are generated
conditionally on the class membership encoded by discrete y;. Secondly, since the covariates are
random, it is of interest to investigate the expected out-of-sample prediction risk rather than in-
sample prediction risk typically considered in linear regression literature [1,9,17]. Specifically,
let x € R? be a new vector of covariates with the same distribution as x;, and for K =2 let 8* be
the population matrix of coefficients, then the expected out-of-sample prediction risk is defined
as

R(B) =Exf[x" (B~ 83} = (B~ 8") "E(xxT)(B - 87).

whereas the in-sample prediction risk is defined as || X (ﬁ - B ||%. Finally, defining the residual
terms as € := Y — X B*, the residuals in & and the covariates in X are not independent, again in
contrast to linear model (2). These challenges prevent direct application of lasso results to (1).
In this work, we address these challenges and bridge the existing gap in theoretical under-
standing of sparse optimal scoring. Specifically, our work makes the following contributions:

— Compared to existing research specific to K =2 case [21], we consider a multi-class frame-
work, and show that the matrix of optimal scores © can be expressed in a closed form up to
an orthogonal transformation (Lemma 2). This allows us to formulate a coordinate-sparse
multi-class optimal scoring problem as the penalized multiple response linear regression
problem, thus enabling the subsequent theoretical analysis. We believe this result is of in-
dependent interest.

— We derive the concentration bound for the maximal row £, norm of n~ !X " E (Theorem 3),
where E :=Y — X B* is the matrix of residuals. The key difficulties in deriving this bound
is the non-Gaussianity of X and E, and the lack of independence between X and E. The
corresponding proof is the key theoretical contribution of this work.

— We derive out-of-sample prediction and estimation bounds for sparse multi-class optimal
scoring problem which allow both the number of features p and the number of classes K to
grow with the sample size n. The corresponding results for the estimator in (1) follow as a
special case when K = 2. We derive bounds of two types, that are typically called slow-rate
bounds and fast-rate bounds in the literature, we refer to [2,9] for the discussion. Slow-
rate bounds make no assumptions on the correlation structure of X or the sparsity of the
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population matrix of coefficients B*, whereas fast-rate bounds lead to faster convergence
rates, but rely on exact sparsity of B* and restricted eigenvalue condition [1].

— We prove that out-of-sample prediction consistency implies classification consistency, and
derive finite-sample bounds on misclassification error rate of multi-class penalized optimal
scoring problem in terms of corresponding error rate of population Fisher’s linear discrimi-
nant analysis rule.

1.1. Relations to existing literature

The variable selection consistency of estimator in (1) has been established in [19,23], whereas the
variable selection consistency for the estimator in the multi-class case has been established in [10,
11]. While the estimation consistency can be established under the same conditions, the proofs
rely on irrepresentability condition. To our knowledge the results on prediction and estimation
consistency of (1) without irrepresentability condition are lacking, with the exception of a recent
work by Li and Jia [21].

In [21], Li and Jia establish £, estimation consistency of penalized optimal scoring when
K = 2. Our results and analysis differ in several ways. Most importantly, we consider the multi-
class case, and allow the number of classes K to grow with the sample size. This generalization
is far from trivial, and requires establishing score invariance (Lemma 1), derivation of the explicit
form of the scores (Lemma 2) as well as a new proof of the concentration bound for n'XTE
term (Theorem 3). Theorem 3 applies to the two-class case as well, but our proof allows to
explicitly characterize the dependence of constants on model parameters and is significantly
reduced compared to the proof in [21]. Secondly, in addition to ¢, consistency, we establish the
bounds on expected out-of-sample prediction error, where expectation is taken with respect to a
new vector of features x € R”. Similar distinction is made in [7], where the difference between
mean squared prediction error and estimated mean squared prediction error is discussed. The out-
of-sample prediction bounds are not present in [21], largely due to the latter focus on fast-rate
bounds. In contrast, we derive both fast-rate and slow-rate bounds. The main advantage of the
slow-rate bounds is that they do not require either sparsity assumption or the restricted eigenvalue
condition, we refer to [2,9] for the discussion of the two types of bounds. As part of the slow-
rate bound derivation, we demonstrate that the norm of B can always be bounded by a constant
times the norm of B*. While the proof is rather simple, we found that this fact was not explicitly
stated in the literature, and therefore could be of independent interest. Finally, the £, estimation
consistency in [21] is established explicitly under the restricted eigenvalue condition on X. While
the authors state that “a few class of matrices have been proved to satisfy the restricted eigenvalue
condition with high probability” and refer to [31] for corresponding results for Gaussian designs,
these results are neither incorporated into the analysis nor is X Gaussian in optimal scoring.
We show that the entries of X are marginally sub-Gaussian with explicit characterization of
sub-Gaussian constant (Lemma 3), and correspondingly rely on results of [33,43] to establish
restricted eigenvalue condition with high probability. We also incorporate these bounds within
the analysis.
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1.2. Notation

For two scalars a, b € R, we let a V b = max(a, b). For a vector v € R?, we define £;-norm
as ||v|1 = ip=1 |vi|, €2-norm as ||v||2 = (le:l Ui2)1/2 and £~ norm as ||v||oc = max; |v;|. We
use 1 € R? to denote a vector of ones, 0 € R? to denote a vector of zeros, and e; € R” to
denote a unit-norm vector with jth coordinate equal to one. For scalar a € R, we write {a},
to denote a row-vector of length / with each element equal to a. For a matrix A € R"*P,
P 27\1/2 P 24\1/2 p
we let [|Alloo,2 = maXl’(ijl a,‘j) / > ||A||1,2 = er'l:l(zj':l a,‘j) / Al = Z?:] Zj;] |aij|a
P 2N1/2
I All2 = supy.e,=1 I1AX 2, Al = Q272 225 a;) /2 and || Al = max; j |a;j|. We use I
to denote the identity matrix. For vectors a, b € R?, we use (a, b) = a'b to define vector in-
ner product, and for matrices A, B € R"*? we use (A, B) = Tr(A " B) to define matrix inner

product. For a sequence of scalars by, ..., b,, ..., we use b, = o(ay) if lim,_, s (by/a,) =0
and b, = O(ayp) if lim,,_, (b, /a,) = C for some finite constant C. For a sequence of random
variables x1,...,Xxy,..., we use x, = Op(a,) if for any ¢ > 0 P(|x,|/a, < &) —> 0asn — oo,

and x, = Op(ay) if for any ¢ > O there exists M, such that P(|x,|/a, > M) < ¢ for all n.
For random variable 7, we use |||y, =sup >, p~V2(E|t|P)V/P for sub-Gaussian norm of 7, and

2]y, = sup,>, p~L(E||P)/P for sub-exponential norm of ¢.

1.3. Paper organization

The rest of the manuscript is organized as follows. In Section 2, we consider penalized opti-
mal scoring for the multi-class case, and demonstrate that coordinate-sparse multi-class optimal
scoring problem can be formulated as a multiple response penalized linear regression problem.
In Section 3, we derive deterministic bounds for expected out-of sample prediction error and
£> estimation error of sparse optimal scoring. In Section 4, we derive concentration bound for
the maximal row ¢, norm of n~ !X T E, which subsequently allows us to derive probabilistic
slow-rate and fast-rate bounds. In Section 5, we prove classification consistency by deriving
finite-sample bounds on misclassification error rate. In Section 6, we conclude with discussion.
All the proofs are deferred to Appendix.

2. Multi-class penalized optimal scoring
We consider multi-class penalized optimal scoring problem

minimize {(2n)71|Z© — X B||% + 1 Pen(B)}
O.B (3)
subjectto ©'ZTZO@=nlx_;, ©O'Z'Z1=0,

where Pen(B) : RP*K=D _ [0, 00) is a penalty function. For example, [16] uses Pen(B) =
Tr(BTAB) for some positive definite matrix A, [8] use Pen(B) = ||B||1, and for K =2 [23] use
Pen(B) = ||B]l1. We first show that if the penalty function is invariant with respect to orthogonal
transformation, then any matrix of scores within the constraint set will lead to global solution
of (3).
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Lemma 1. Ler Pen(B) = Pen(BR) hold for any B € RP*K=V and any orthogonal matrix
R e RE-DX(K=D [0t @ e RE*K=D pe such that @TZTZ@ =nlg_q, (:)TZTZI =0, and
let

Bg= arg;nin{(zn)—l IZ® — XB|/% + APen(B)}. (4)
Then the pair ((:j, Bg) attains global minimum of (3).

Since any matrix © that satisfies the constraints leads to the pair (@, Bg) that minimizes the
objective function, we next show that such a matrix can be constructed explicitly based on the
sample sizes ny.

Lemma 2. Let © € RKXE=D pave columns @[ eRK 1=1,...,K — 1, defined as

1 . T
M’ {O}K—l—l> .

I+1
nj+1 Zi:l ni

o = nnj+1 .
= T
Dicimid iy nidi

Then®' ZTZO =nlx_ 1 and ® ' Z7Z1=0.

Lemmas 1 and 2 show that to solve a penalized optimal scoring problem with orthogonally in-
variant penalty function, it is sufficient to fix the scores according to Lemma 2, and only consider
problem (4), which has the same form as a penalized multiple response linear regression prob-
lem. The condition on the penalty function is satisfied by many commonly-used penalties, for
example, by Pen(B) = Tr(B T AB) for any K and by Pen(B) = ||B]|1 for K =2. When K > 2,
the element-wise sparsity penalty Pen(B) = || B||; does not satisfy the condition, however the
coordinate-wise sparsity penalty Pen(B) = || B||1 2 does. While the difference between element-
wise and coordinate-wise sparsity may seem minor, we argue that coordinate-wise sparsity is
preferable in the discriminant analysis context. Similar argument is made in [3] for the prin-
cipal component analysis. When Pen(B) = || B||1, each column of Bg is sparse, however the
rows are not necessarily sparse which means both that the individual features are not completely
eliminated from the classification rule, and that the sparsity is not preserved under orthogonal
transformation. In contrast, when Pen(B) = || B||1 2, all columns of Bg share the same sparsity
pattern leading to sparse rows, and consequently feature elimination. Therefore, we let Y = Z ¢)
and define the solution to sparse multi-class penalized optimal scoring as

B = argmin{(2n) 'Y — XB|% + A Bl12). 5)
B

When K =2, (5) reduces to (1). When K > 2, (5) can be rewritten in a form equivalent to sparse
linear discriminant analysis proposal of [10], although the latter does not draw connections to
optimal scoring. In the rest of the paper, we derive bounds on expected out-of-sample prediction
risk and estimation error of estimator in (5).
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3. Deterministic bounds

In this section, we derive out-of-sample prediction and ¢ estimation bounds for (5) that hold
deterministically under certain conditions on X and A. We first review the explicit form of the
matrix of population discriminant vectors B*.

Let x; € Cx denote that sample i belongs to class k € {1, ..., K}, and let 7y = pr(x; € Cy),
iy = E(xilx; € Cr), Tw = Cov(x;|x; € Cx). Let X7 be the marginal covariance matrix such
that Cov(x;) = X 7. [10] show that the population matrix of canonical vectors can be expressed
as ;' AR, where A € RK*(X=D s the matrix of orthogonal mean contrasts between K classes
with rth column defined as

A TTr+1 22:1 Tk (g — Bry1)

A=
Vi m S

(6)

and R is the (K — 1) x (K — 1) orthogonal matrix of eigenvectors of ATZ;IA. Moreover,
since the classification rule is invariant to orthogonal transformations, any orthogonal ma-
trix R will lead to equivalent classification rule. The orthogonal invariance of B* mimics the
orthogonal invariance explored in Lemma 1, which is not by chance. Our choice of O in
Lemma 2 is such that E(n—1X TZ(*)) = A 4+ o(1) (see Lemma 4 1n the Appendix), and we
fix B* =X 'A throughout the manuscript. A different choice of © leads to equivalent con-
clusions by applylng corresponding orthogonal transformation to B*. In a special case of two
classes, B* = Z;lAl = \/ﬁ):;l (mq — py), which coincides with discriminant analysis di-
rection considered in the literature [6,23].

Let x € R? be a new vector of covariates with the same distribution as x;. Given B* = E;l A,
we aim to derive bounds on expected out-of-sample prediction error defined as

R(B):=E.|x"(B* - B)|> =Tc{(B* - B) =1 (B* - B)),
and the estimation error ||§ - B*||2F. Throughout, we define residual terms as E = [e]...
ekx—1]:=Y — XB*, which allows direct comparison with lasso bounds. Since (5) is of the
same form as penalized multiple-response linear regression problem with group-lasso penalty,
the proofs of deterministic bounds for (5) follow the proofs of deterministic bounds for lasso with
extra triangle inequality to handle out-of-sample rather than in-sample prediction error. Because
these bounds are deterministic, we follow the terminology in [20] by differentiating penalty and

sparsity deterministic bounds. In Section 4, we use these bound to derive probabilistic slow-rate
and fast-rate bounds correspondingly.

3.1. Penalty bounds

We start by providing a deterministic bound for in-sample prediction error || X (E — B%) ||%,. This
bound makes no assumption on X or on the sparsity of B*.
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Theorem 1. If & > 1| X T E||oc ., then

1 ~ 2 1
LIXE =)} < (XL )18
If, in addition, ). > 2| X " E||oc 2, then | Bl1.2 < 3| B* |1 ».

The first part of Theorem 1 is a well-known deterministic bound for lasso and group-lasso, see
for example [20,32]. The second part of Theorem 1 shows that the mixed € /¢> norm of B can
be bounded by the £1/¢; norm of B* up to a constant. The latter, in particular, allows to bound
expected out-of-sample prediction error following the proof similar to [7] for the constrained
lasso case. In the constrained formulation, the bound on the norm of B is immediate by choosing
a constraint parameter that is as large as || B*||; 2. We show that by choosing the tuning parameter
A large enough, similar bound holds for penalized formulation. Combining the norm bound with
the in-sample prediction error bound leads to the deterministic bound on expected out-of-sample
prediction error. The bound on estimation error follows by assuming positive definiteness of
population marginal covariance matrix X 7.

Corollary 1. Let . > 2||X T E||o 2. Then

—~ ~ 3 1
Te{(B - B°) 57 (B - B)) < 22| B°],, + 16|82, LxTx - %

If, in addition, Amin(X7) > 0, then

16

1
”1’2 * )Lmin(ZT) i

B o xTx -3

|B- B2 =—|B*
2)\min (Z T)

e¢]

The bounds of Corollary 1 are deterministic, and therefore depend on X via |[n~'XTX —
Y 7|lco. In Section 4.2, Theorem 4, we provide the corresponding probabilistic bounds which
rely on concentration inequality for n~' | X T E loo,2 (Theorem 3) and concentration inequality
for [n'XTX — 27 |leo (Lemma 7).

3.2. Sparsity bounds
To derive the sparsity bound, we make additional assumption on B*.

Assumption 1 (Sparsity). B* is row-sparse with the support § = {; : ||ejTB* 2 # 0} with s =
card(S).

As in lasso, we also use restricted eigenvalue condition on the design matrix [1].

Definition 1 (Restricted eigenvalue condition). A ¢ x p matrix Q satisfies restricted eigen-
value condition RE(s, ¢) with parameter yg = y(s,c, Q) if for all sets S C {1,..., p} with
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card(S) <s,and foralla € C(S,c) ={a e R? : |lasc||; <c|las]|1} it holds that

IIasllz

IQal; > —=

In the group-lasso case, this condition is generalized to allow for the mixed £ /> norms, see,
for example, [22]. In penalized optimal scoring, the generalization is needed when the number
of classes K > 2.

Definition 2 (Group restricted eigenvalue condition). A ¢ x p matrix Q satisfies re-
stricted eigenvalue condition RE(s, ¢, K) with parameter yg = y(s,c, K, Q) if for all sets
S C{l,..., p} with card(S) <, and for all A € C(S,c,K) ={A € RP*(K-D) . D Asellia <
c||Asll1,2} it holds that

2
I AsllE

IQA|: >

When K =2, Definitions 1 and 2 coincide. We next state deterministic sparsity bounds that
hold whenever X satisfies restricted eigenvalue condition.

Theorem 2. Under Assumption 1, if A > %||XTEI|OO,2 and n='?X satisfies RE(s, 3, K) with
parameter yx =y (s,3, K, n_l/zX), then
1 9 2. =~ " 15 -~ "
Ux(B B = 2ek BB = Dy and BB, <6pxs0.
The bounds of Theorem 2 are well known for lasso and group-lasso, see, for example, [1,17,
27]. Compared to these results, our interest is in expected out-of-sample prediction error, and we
provide corresponding bound in Corollary 2. This bound can be obtained in two ways. On the
one hand, we can use triangle inequality as in Corollary 1. On the other hand, since restricted
eigenvalue condition allows to directly bound estimation error, we can use that bound through
the maximal eigenvalue of X . If the maximal eigenvalue of X7 can be treated as constant, the
second approach leads to tighter probabilistic bounds.

Corollary 2. Under Assumption 1, if A > %||XTE||OO,2 and n='?X satisfies RE(s, 3, K) with
parameter yx =y (s,3, K, n_l/zX), then

Te{(B - B*) 27 (B — B*)}

9 1
< min{ ZVXS’\Z +36y2s?2 |- XX — =7
n

s )Lmax(zT)57VA2’S)“2 } .

o0

4. Probabilistic bounds

Both Corollary 1 and 2 rely on the deterministic condition for A, thatis A > % IXTE| 00,2- There-
fore, to derive corresponding probabilistic bounds, we need to derive a concentration bound for
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%HX TE loo.2- This bound is provided in Section 4.1 and is the central result of the paper. The
corresponding probabilistic slow-rate and fast-rate bounds are stated in Sections 4.2 and 4.3.

4.1. Concentration bound for n 71| X T E| .2

There are several difficulties in deriving the concentration bound for n~!|| X TE |loo,2 in the con-
text of penalized optimal scoring. First, both ¥ and X are random, and the linear model (2) for
Y doesn’t hold. Secondly, X and E are not independent. These challenges prevent application of
lasso results, and therefore require new derivations. For this, we make the following assumptions.

Assumption 2 (Class probabilities). pr(x; € Cx) =g fork=1,..., K with 0 < i < 7 <
Tmax < 1.

Assumption 3 (Normality). x;|x; € Cx ~ N(uy, Tw) for all k =1,...,K with p =
Zlle Ty = 0.

Assumption 4 (Sample size). log p =o(n).

Assumption 2 requires prior group probabilities to be of the same order so that n; grows with
n for each k. Assumption 3 is typical in linear discriminant analysis, however it can be relaxed
to sub-Gaussianity without affecting the rates. The normality allows to express the constants in
the rates through the variance terms rather than sub-Gaussian parameters, which we find easier
to interpret. Without loss of generality, we assume that the overall mean p is zero. In practice,
we always column-center data matrix X. Assumption 4 is a typical scaling for n and p in high-
dimensional statistics.

Throughout, we use crjz to denote the diagonal elements of within-class covariance matrix Xy,
and define

Theorem 3. Let Ao = Ct,/ %‘g(w_l) for some n € (0, 1) and constant C > 0. Under As-
sumptions 2—4

1
(S IXTEla <) =10

Theorem 3 provides a scaling of tuning parameter with respect to the number of classes K,
the sample size n and the number of variables p. While X is random, and X and E are not inde-
pendent, the scaling is the same up to constants as in lasso with fixed design, see, for example,
[4,17] and references therein.
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We provide the sketch of the proof here to emphasize the new ideas. Since the linear model (2)
for Y does not hold, we explicitly take E =Y —XB*=Y — X Z;l A and use triangle inequality:

1 1 1 -
- |XTE|,= H;XTY —~ ;XTXZTlAH

00,2

1
“X'y—-A

n 00,2

+ HA - lXTX):‘AH
T
n 00,2

For the first term, we take advantage of the exact form of the optimal scores derived in Lemma 2
as well as tail inequality for quadratic forms of Gaussian random vectors [18]. For the second
term, we prove that under Assumption 2-3, the elements of X are marginally sub-Gaussian with
parameter at most T (Lemma 3) and derive element-wise concentration bound for the covariance
matrix of random vector with sub-Gaussian elements (Lemma 7). A particular feature of the
bound in Theorem 3 is that the constant C > 0 is not dependent on the model parameters Xy,
i or . The bound depends on the model parameters only through t, the dimension p and
the number of classes K. This is in contrast with the results of [21] for K = 2 case, where the
constant implicitly depends on the model parameters and Amax (Xw) in particular. To derive the
explicit dependence through t, we exploit the matrix decomposition of total covariance matrix
Y from [10], the Woodbury matrix identity, and the bound on || ZIT/ 2 lloo through || X 7|l based
on concavity arguments. The full proof of Theorem 3 is in the Appendix.

4.2. Slow rate bound

In this section, we derive the slow rate bounds for out-of-sample prediction and £, estimation
consistency of (5) by combining the penalty bounds of Section 3.1 with concentration bound of
Theorem 3.

Theorem 4. IfL>Ct @lw for some constant C > 0, then under Assumptions 2—4
—~ _~ (K—-1)logp
(B - 8) 2 (B - 5)} = 0, {1v o 8], o} 8 oy EE )

If, in addition, Amin (X 1) > 0, then

= |2 «f 1 EIB 2 [(K—1Dlogp
|3 - 55 = 0, {1 v el 7] o) Lo 2 JEE = Der

When K = 2, these results mimic Theorem 1 in [7] for the constrained lasso. Here we analyze
the penalized formulation, and rely heavily on Theorem 3, which required separate derivations
for optimal scoring problem. The bound allows both the number of features p and the number
of classes K to grow with n. If || B*||; 2 is a constant, the prediction consistency is achieved
as long as n > (K — 1)log p. Otherwise, ||B*||1 2 is allowed to grow at a rate no faster than
{n/(K — 1)log p}!/*. This scaling is suboptimal compared to what would be expected in lasso
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with fixed design, {n/(K — 1)log p}'/2, and this discrepancy is a result of considering out-of-
sample rather than in-sample prediction error. We refer to [7] for further discussion.

4.3. Fast rate bound

In this section, we derive the fast rate bounds for out-of-sample prediction and ¢, estimation
consistency of (5) by combining the sparsity bounds of Section 3.2 with concentration bound
of Theorem 3 and restricted eigenvalue condition on the marginal covariance matrix X . The
latter allows us to establish that restricted eigenvalue condition holds for random n~!/2X with
high probability. For clarity, we assume that An,x(X7) is a constant so that the minimum in
Corollary 2 is achieved with the second bound.

We present the results for the case K =2 and K > 2 separately. When K = 2, we use [33,43]
to show that RE(s, ¢) holds with high probability for sub-Gaussian matrices.

Theorem 5. Under Assumptions 1-4, if K =2, . =Crt log p for some constant C > 0,

n

slogp =o0(n), Z]T/2 satisfies RE(s,9) and y = y (s, 3, Z]T/z) according to Definition 1, then

B sl

B-8")'zr(B-8) = Op{)\'max(ET)'L'sz%};
2 1
Hﬂ-—ﬁﬂ@:=0p<gyzi%§£).

When K > 2, we need to consider a more general condition RE(s, ¢, K). We conjecture that
the results of [33,43] can be generalized to this condition, however the explicit proof is outside
of the scope of this paper. For technical clarity, we instead bound y (s, ¢, K, n~'/2X) through
the element-wise maximum ||n~'X T X — X || as in [35]. This approach, however, leads to sub-
optimal scaling of s (s2 log p = 0(n)) compared to the K = 2 case (s log p = o(n)). This scaling
is not present directly in the bounds, but rather is needed to ensure that yx can be bounded by y.

Theorem 6. Under Assumptions 1-4,if . =Ct %for some constant C > 0, s*log p =
o(n), ZIT/Z satisfies RE(s, 3, K) and y =y (s, 3, K, le/z) according to Definition 2, then

)

Te{(B - B*) 27 (B - B*)} = op{xmax():T)r

|- 5[ = 0, (22 =002,

n

%ﬂK—DH%p}
n

Comparing Theorem 4 with Theorem 5 reveals that the key differences are in the use || B*||{ 2
instead of cardinality s, and slower rate »/log p/n compared to log p/n thus justifying commonly
used slow-rate and fast-rate bounds terminology. The main advantage of Theorem 4 is the lack of
sparsity assumption and restricted eigenvalue condition. For more discussion on the advantages
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and disadvantages of these two bounds, we refer to [2,9]. Our main goal here is to show that
penalized multi-class optimal scoring achieves the same consistency guarantees as lasso despite
the lack of linear model (2) for ¥ and dependency between X and residuals E, and this is
demonstrated via statements of Theorems 4 and 6. As with Theorem 4, Theorem 6 allows the
number of classes K to grow with n.

5. Classification consistency

In this section, we prove classification consistency of multi-class penalized optimal scoring. In
Fisher’s linear discriminant analysis, the population classification rule assigns a new observation
x € R? according to

h(x) = arglinin{(x — 1) B*(B* 2w B*) T B* (x — ) — 2log i ). )

Given the estimated B from (5), the multi-class penalized optimal scoring assigns x € R” ac-
cording to

(x) =argmin{(x — ) "B(B ' TwB) 'B' (x — &) — 2logng/n}, (8)
k

where X is the sample mean for class k, and Sy is the pooled sample covariance matrix. We
further establish the consistency of ﬁ(x) with respect to A (x).

We first provide a projection-based interpretation of the population rule i(x). Let x € R?
follow Assumption 3, and let z = B*"x € RK~1 Then z has normal distribution conditionally
on the class membership, the rule 4 (x) depends on x only through z

h(x) = argE]in{(z — pL,j—B*)(B*T):WB*Y1 (z—r — B*Tuk) - 210gnk} =g(2),

and g(z) is the Bayes rule for z. When K = 2, the population rule (7) is Bayes for x under nor-
mality Assumption 3 since x — B *Ty preserves all the discriminatory information between the
classes. That is, the Bayes rule based on distribution of x and the Bayes rule based on distribu-
tion of z coincide. When K > 2, the Fisher’s population rule (7) is Bayes when the population
means are colinear [24], p. 330, but is not Bayes in general. That is, when K > 2, the Bayes
rule based on distribution of x and the Bayes rule based on distribution of z do not generally
coincide. Fisher’s LDA is designed to seek projections of high-dimensional data onto the most
discriminative low-dimensional subspace rather than projections that minimize the error rates.
The former goal can be viewed as an approximation to the latter, with direct equivalence when
K = 2. We refer the reader to [25], Chapter 3.9, for further discussion on the difference between
likelihood-based discriminant analysis and Fisher’s discriminant analysis for the case K > 2.
Since in this work we consider an optimal scoring problem which corresponds to Fisher’s formu-
lation of linear discriminant analysis, we focus on establishing consistency of h\(x) with respect
to Fisher’s population rule (7).
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Consider the estimated rule iz\(x), which is the sample plug-in Bayes rule after the transfor-
mation x — B ' x is applied. The out-of-sample prediction error R (§) =E,|lx"B* — xTEH%p
thus coincides with the average distance between intended transformation x ' B* and estimated
transformation x T B across x. Section 4 establishes that x T B* and x T B coincide with high
probability, which intuitively is a stronger statement than the agreement of corresponding classi-
fication rules. Further, we formally show that the convergence of R(B) to zero in probability is
indeed sufficient for convergence of the corresponding misclassification error rates.

Consider the misclassification error probability associated with the rule (7)

K
en =pr(h(x) #Cy) Z (h(x) # klx € C) pr(x € C)

K
=D mepr(h(x) #klx € Cr) anehk,
k=1

where e, is conditional misclassification error rate for class k. Similarly, for rule (8)

ey = pr(fz\(x) # Cx an pr h(x) #+klx € Ck anehk

k=1

We further show that R(ﬁ) — p 0 implies ej, — ey,. For clarity, we additionally assume

Assumption 5 (Class separation). ¢ < Amin(ATEWA) < kmaX(AT):WA) < C for some
c,C>0.

We now provide intuition for Assumption 5. Let 8x; = p, — p; be the difference in means
between classes k and /. Due to the form of A and equality of eigenvalues between A " X A and
RT AT Xy AR for any orthogonal matrix R, Assumption 5 implies that (i) matrix B* "Xy B*is
full rank; (ii) 6,2—12 wdx are constants for all class pairs k, /, which leads to fixed misclassification
error probability e . Our proof can be adapted to the case of growing ej,, however the dependence
of constants on eigenvalues of AT X A is non-trivial. Assumption 5 thus allows us to present a
simplified bound, however in the proofs we do not invoke the assumption until the end.

Theorem 7. Under conditions of Theorem 4 and Assumption S, if K = o(p), then

_ 1/4
o <e+ o Rlm 20w e e ) () T

Theorem 8. Under conditions of Theorem 6 and Assumption S, if K = o(p), then

_ 1/2
B <ent 0{ry”21/2H (#) }
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The achieved classification consistency rates are square root of the prediction rates of The-
orems 4 and 6, which is consistent with existing literature for binary case [21]. The assump-
tion K = o(p) is very mild, especially for high-dimensional settings, but it allows to explic-
itly state Of{log(pK)} = O{log(p)} in the proofs. The extra log(K) term that appears in the
proofs is likely an artifact of using the different proof technique compared to Theorems 4
and 6. The appearance of ||E%2||2 in Theorem 8 is also due to the different proof. Since

I Z%z ll2 < v/Amax(Z 1), the bound of Theorem 8 is sharper.

6. Discussion

There has been significant progress in understanding the consistency of lasso and group-lasso es-
timators in linear regression [1,5,9,13,22,32,40,41]. These results cannot be applied to penalized
optimal scoring problem despite the similarity between corresponding optimization problems.
The key difficulty is that linear model (2) for ¥ does not hold, and the dependency between the
random covariates in X and the residual terms in E. In this work we overcome these challenges
by using sub-exponential concentration bounds, and exploiting the decomposition of marginal
covariance matrix X 7. While for clarity we focus on the linear optimal scoring and penalties
of group-lasso type, the underlying technique can be used as a building block for investigating
consistency of other problems, for example, tensor discriminant analysis [30] or optimal scoring
with weighted group-lasso penalty [26]. In our treatment of the fast rate bound for the multi-
class case, we rely on group restricted eigenvalue condition for the random design matrix with
sub-Gaussian entries. When K = 2, the existing results of [33,43] show the condition holds with
high probability without affecting the rates. When K > 2, the results of [33,43] do not strictly
apply due to the different form of the cone constraint in Definition 2, but we conjecture that the
same conclusions hold. It would be of interest to have a formal justification for this conjecture.

Appendix

A.1. Technical proofs

In this section, we prove the results stated in the main text. We use C, C1, C2,C3,... > 0 to
denote absolute constants that do not depend on model parameters. Their values may change

from line to line.

Proof of Lemma 1. Let f = f(©, B) denote the objective function in (3) and let (@*, B*) be
the global solution to (3), that is

f*=f(e* B*) = % |Z©* — XB*|% + 1Pen(B*) < £(©, B)

for all B and all ® that satisfy the constraints. Since both e and @ satisfy the constraints,
there exist orthogonal matrix R € RK=DX(K=1 guch that ®* R = ©. Let B = B*R, then using
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orthogonal invariance of the penalty function
~ ~ 1
f(©.B)= - Tr{(20" ~ XB")RR" (20" - XB*)"} + APen(B*R)
n

= Zln r{(Z0* — XB*)(ZO* — XB*)"} + 1 Pen(B*) = f*,

that is the pair ((:5, l~3) also attains global minimum. Then f* = f((:), le) < f((:j, B) for all B
that is

1 ~
B=B;= argmin{ —|1Z® — XB|% + APen(B)},
B 2n
and the pair ((:j, Bg) attains global minimum of (3). ([

Proof of Lemma 2. For any /, j with j >

l
n; 0 ... 0
271 {O}K—l—l) na

nl+12, 1”1 0 0
... hg

) T
Zl;lﬂl, {O}K—l—l)

I
ni+1 Zi:1 n;

1
—@;—ZTZG)Z:({ n’—H}
n Zz 11 Zz 17

» <{ ny41 }
I+
Sy it n

_ ( ning ninigi i Y ni)
Z 1”12”%”1 Z =17 ZH}”! Zfi}”l

y ({ nit1 }
Z =17 ZH% ni ni41 Z —1M
ni+1 Z 4 z 11 _ Zerll n; .
Y i o Zfiinz Yyt

and

1
-02'20;
n

_<{ ni+1 } _
Z 1”:2“%”1 ’

(e}

ng O
ny ... 0

l .
iz A0 k-1 1)
nipr Y g

0 0 ... nhg
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J . T
\/ ] njyl } Zi—1 {O}K—l—j>
Di—1 N Zz—l ni

njt1 Z 1 n;

n?n 2 ! ;

_( 141 nini+1 i1 D iy Mi 0} l)

- ] I+1, > " I+1 I+1 » B j—
Doim1 i Dl i 2171”1 Zz—lnl Disi i

o njsr }
Z =17 Zl—l ni
!

2 !
. Z MR 4] N4 Zizl ninji1

- 1 I+1 j+1 I+1 j+1
=\ 2ie1 M Zitlnl Z]—lnl ZJ 1"! Ziilniz =1 2] IR

I
Z” Ni+1Nnj+1 . Ni+1Mj+1
- ! ] I+1 i+1 Z ? I I+1 j i+1
=1 Do M Ziil nj Zz*l ni Z] 1 =1 Dot M ZiJ:rl nj Zf:l ni szfl nj

=0.
Finally,
L@),TZT21
Jn
ni 0 0
nj4+1 } 0 np ... O
= - ——— {0}k -1 1)
<{ i Yilini i Yt
0 0 ng
x (U L (D k-1-1) |
_ ninig ninig N gy ni o) T
= I+1 - I+1 I+1 x ({1}, 1)
Zz—l ni )il ”l Zl—l ni)il ”t Do
1 2 1
_Z ninjy1 ni+1 2571 nj
- I+1
i=1 Zl—l ni Z[—l ni Z[tl ni
_ | Ziimin "1+1Z§—1”i_0
- I+1 I+1 =
Zztlnl Zztlnl t

Proof of Theorem 1. The first part of the proof follows the proof of the “slow-rate” bound
for lasso, see, for example, [20]. We reproduce the proof for completeness. Consider the KKT
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conditions for (1):
1 _+ ~ ~
——X'(Y—-XB)+\¥ =0,
n
where W is the subgradient of || B||1,2 evaluated at B. It follows that
o~ 1 ~ -~
Tr|:(B - B*)T{——XT(Y ~XB) +w” =0,
n
andusingY =XB*+Y - XB*=XB*+ E
1 * P2 1 Tr D _ p* I p *
—|x(B*-B)|, —(-X"E.B—B")+i(¥,B - B*)=0.
n n
Since W is the subgradient of the convex function || B||1 2 evaluated at §, it follows that
IBll12 < | B*|,,+(¥. B - B)

Combining the above two displays leads to

l _ 1 _ _ -
—|x(B* - B)|: - <;XTE, B - B*> +2(IBlh2— | B*|,,) <0.

Rearranging the terms gives

X E =B = (X EB B4 - Bl
Using Holder’s inequality and triangle inequality gives

1 - 1 _~ _~~ _~
S| x(B" = B) |} < —|XTE|  ,[B~B"|,, +4|B*|, 2Bl

1 1 B
< (GIXTEL 2 )18 ot (X Elea =2 1B

Using A > ;17”X TE loc,2 completes the proof of the first part.
For the second part of the proof, using A > % | X T E 0.2 and the above display gives

1 _~ —~~
—|X(B" = B)[ < G2+ 0B, + /2= 0Bl
Since the left-hand side is non-negative, rearranging the terms gives
A~ A
SIBli2 <32 | B ,.

Since A > 0, the result follows. O
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Proof of Corollary 1. By triangle and Holder’s inequalities

T{(B - B) Zr(B-B)) < |[X(B - B2+ |B-B|2,| XX -5

o]

Applying Theorem 1 leads to stated bound. (|

Proof of Theorem 2. From the proof of Theorem 1
1 ~\ 12 1 ~ o~ —~
X =B} < (LXTE BB a5, Bl

Using A > %HX TE loo,2, Holder’s inequality and Assumption 1,

1
[ x (B - )HF<—||B B*|,,+ 1B, , = AIBlh.>
A ~ -~ ~
< 21 Bs = Byl + S1Bslliz + 2] B 5~ MBslhz — 4Bl
A A~ N R
< SIBs = B3|, — S1Bscla+ 2B, = 2B, + 2| BS - Bs|
3 B Ao~
<_||BS S||1,2_5||BSC||1,2,

where in the third step we use triangle inequality ||§5||1,2 > |B*|l12 — ||§S — B’§||1,2. Since
IX(B* — B)||% > 0, it follows that A | Bse |1, < 34| Bs — B|11.2. Since A > 0 and B =0 by
Assumption 1, it follows that A := B — B* belongs to the cone C(S, 3, K) from Definition 2.

Since ||Bs — B2 < J5|IBs — B%| F, and %XTX satisfies RE(s, 3, K), from the above
display

1 ~ 3A ~ 3\ 1 —~
LI - B < TS| Bs - B3], < Vs X (8- B

If | X (E — BY|F = 0, the statement of the theorem holds trivially. Otherwise dividing both
sides by ﬁ”X(B* — B)||F gives

1 ~ 3
LI | RN N

which leads to
1 9
Nx(s B2 < 22

Since %XTX satisfies RE(s, 3, K) and A = B - B* belongs to the cone C (S, 3, K),

IAll12=llAsll2+ |Asclli2 <4l Aslh2 S 4V51AsllF <4V /vx\ I XAl /n < 6shyx.
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Finally, to prove the bound on ||§ — B*||r, we follow derivations in Appendix A.2 of [43].
Let Ty correspond to the location of s largest in Euclidean norm rows of A, T} to the location of
s largest in Euclidean norm rows of ATOC, and so on for 7>, T3, .. .. Then card(T;) = s, and

[Azgllhi2a=1Al12 = [IAr M2 < |All12 — [ Aslli2
=||Asclli2 <3l Asli2 <3IAzR 2 <3VslAgl F
Therefore,

IAlF < 1ARNF+ Y A7 IF < 1ARIF + Y V51AT o2
j=1 j=1
1

A .
ﬁll 1,2

1
<Az llr + Vs 1Azl < 1Azl +
j=0

Using that %X TX satisfies REC(s, 3, K) and derived bounds leads to

- 1 3
B =B = 141lr = 72\ IXAl}/n + —=65hx = Svx/5h 4 67x i

15
Proof of Corollary 2. Using triangle and Holder’s inequalities
Te{(B - B*) 21 (B - B¥)}

_ Tr{(ﬁ B XTX(B - B*)} +Tr{(§ - B*)TGXTX - Er)(ﬁ - B*)}

1
-X'X-32;

l B p*\ |2 B p*
Lx@-p) - p))

2
I
00

Applying Theorem 2 for A > %HXTE lloo,2 gives

Te{(B — B*) =7 (B - B*)} < %yxskz 1 36y2522 LxTx — g
n o
On the other hand, using Theorem 2 gives
Tr{(B - B*) 27 (B — B)} < huax(E1)|| B = B*|| % < hnan (T1)5Tys22. 0

Proof of Theorem 3. Consider

lUXTEHM: HlXTY— YxTxp TxTy —a
n ’ n n

n 00,2

00,2

1
+ HA -~ —XTX):TIAH
n

00,2

=1 =D
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Consider /1. From Lemma 4, with probability at least 1 — n for some constant C > 0

\/ (K — Dlog(pn-1)

1
11=H—XTY—AH < Cmaxo;
n n

00,2 J

Consider 1. Using ||ABC 00,2 < |Allooll BllooICllco,2 [29], Lemma 8, gives

1 1 12\ e
12=HA——XTXE;1AH _”21/2(1__2 25T xy 1/2)ZT1/2AH
n n

00,2 00,2

—1/2

< ||21T/2||OO”I— %z‘”szxz Iz 2A] ©)

Consider [|Z;'"/>Allxo.2. Since X7 = Zw + AAT [10], Proposition 2, by Woodbury matrix
identity ATZ'A = AT AT+ ATE ' A)~!. Therefore,

”Z;I/ZA”OO = max“e;_rz;l/ZA”z — max\/e;E;I/zAATz;l/zej
, ] :

5172

<|=;""AATE ], = ATz A,

— AT AT+ ATE A) T, < 1

Consider || X /2||oo Let X7 = UAUT be the eigendecomposition of X7, then 21/2
UA'2UT is positive definite and ||ET/ oo = max; | Zi:l \/_lu§i|. Since f(x) = /x is con-
caveand )./ u%; =1 forall j, it follows that

p
2

Zx,uﬁg‘/||):T||oo<max Jo, —i—maxuk/_r

i=1

where the last inequality holds since X7 = Xw + Z,{;l Tk My ;L,j for u = 0.
Finally, from Lemma 3, all elements of X E;l/ 2 are sub-Gaussian with parameter C that does

not depend on X or u;. Therefore, from Lemma 7 with probability at least 1 —

[277] o = max

)4
i=1

< max
J

1__ _ 1 -1
HI 1 I/ZXTX): 2l e og(pn )‘
n 00 n
Combining the above displays with (9) gives
log(pn~")

I, <Cht
n
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Combining results for /1 and I, gives

1 K -1l -1
LxTy—xp9)| < C3r\/( ) log(pn—)
n 0.2 n
with probability at least 1 — n for some constant C3 > 0. ]

Proof of Theorem 4. From Corollary 1, if A > %HXTE loo.25

1
X'xX-32;

—~ —~~ 3
(B~ BY) 50 (B - B)) < 2B, + 168, |

o0

Applying Theorem 3 for %||XTE||OO,2 and Lemmas 3 and 7 for || %XTX — X700 leads to the
desired statement. (]

Proof of Theorem 5. By Lemma 5, for n > Cslog(p/s), n~'/?X satisfies RE(s, 3) with proba-
bility at least 1 — O (e™") with

VX = )/(s, 3,n71/2X) < 2y(s, 3, ZlT/z) =2y.

The first bound follows by combining this with Corollary 2 and Theorem 3. The second bound
follows by combining this with the results of Theorem 2 and Theorem 3. ]

Proof of Theorem 6. By Lemmas 3 and 7, with probability at least 1 — n

-1
“n*]XTX_):THOOSC‘-ﬂ log(pin).
V n

By Lemma 6, if s < 32y||Xr — n~'XTX|lso)"!, then yx < 2y. Therefore, using s =
: (K—1)logp
o(s/n/log p), Corollary 2 and Theorem 3 gives that for A > Ct,/~=——+

TI'{(E - B*)TZT(E - B*)} = OP{)‘max(ZT)lJ)/Zw }
n

The second bound follows by combining the results of Theorem 2 and Theorem 3. (|

Proof of Theorem 7. Consider
K

e —en=Y m(@ — ent) < max @k — enk)-
k=1

We further derive bound on maxy (ejx — eni). Let
hi(x) = (x — p) " B*(B* ZwB*) "' B*T (x — ;) — 2log s,

hrx):=(x —%) B(B'SwB) 'B'(x — &) —2logni/n.
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Then
eni = pr(h(x) #klx € C) =1 — pr(h(x) = k|x € Cx)
=1 —pr(hx(x) < hy(x) for all | # k|x € Cx)
=1 —pr(hx(x) — hi(x) <O forall I #k|x € Cy).

Similarly, ?hkf 1 —pr@k (x) —iz\l (x) < Oforalll # k|x € Cy). Consider ag; (x) = hr(x) —h;(x),
and ay; (x) = hy(x) — h;(x). Then for any ¢ > 0

- - ak (x) + (ax (x) — ag (x))
= 0 Ci = 0 C
ok pf(%“"”("” fle ‘) pr(LlJ{ sdfar ()] i }'xe ‘)

ar (x) ki (x) — ag (x)]
= "r<mza"{ sdlag@) T sdlan @) } > Ol ec‘)

ak(x) ar (x)
< pr(mlax m >0lx € C]) +pl‘(—8 < mlaxm <0lx € C])

[@ki (x) — agi ()|
o e =)

laki (x)]
< - C
‘eh”pr(mza * dlag oy ~ e 1)

+pr<maxM >¢lx €C1> (10)

! sd{ag (x)}

Therefore,
m]?x(?hk —enk) < m;lxpr(mlax % <eglx e Ck>
[aki (%) — ax (%)
maxpr{ max —————— >¢lx €C
e ( RTE ")
=01+ D (11

We further provide bounds on /7 and I5.
Let 8x; = py — 1y, then

ay(x) =—28,B*(B*"ZwB*) "' B*"x + u] B*(B* " TwB*) ' B* p,
— ! B*(B* TwB*) "' B* py — 2log(me/m)
=—28},B*(B* " xwB*) ' B* x — §],B*(B* Ty B*) ' B* T8y

+28),B*(B* 2w B*) "' B* pu, — 2log(ri /1)
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= ug(x) — 2log(my /7).

By Assumption 3, for fixed k, ag;(x)/sd{ar; (x)}|x € Cx, [ # k, are jointly normally distributed
with mean g, and the covariance matrix X ,x. Then

pr(max M < 8|x € Cl>
1 sd{ag(x)}

_ lak (x)]
_pr<m{—sd{akl(x)} < e} x € Cl)

Ik
/—5 /—8 m [ ,Lak) 2:la (z - ”’ak)] dz; -
1

<
RVACZ oL DY

By Assumption 5, | X ,«| is constant for each k, therefore for small ¢ > 0 there exists C > 0 such
that

~dzx—1

e)k-1,

I < cek-1,
Consider next Ip. Let dy; = x; — x;, then

Qu(x)=—24 B(B'SwB) 'B'x—d B(B'"SwB) 'B dy

+2dB(B'SwB) "B % — 2logn/n)
=y (x) — 2log(ng/ny).

Therefore, ay(x) — ag(x) = ug(x) — U (x) — 2log(me /) + 2log(ng/n;). By Lemma 11,
[log (i /) — log(nk/ny)| = Op(log(K — 1)n’1/2), therefore we further focus on uy;(x) —
U (x). Conditionally on x € Cy,

ukz(x)—fikz(x): myg Uk .
sd{ag (x)} sdfag (x)}  sd{ag (x)}

where z|x € C ~ N(0, 1). Applying Lemma 8 and Slutsky, it follows that under conditions of
Theorem 4

ks () — U ()] . —Dlogp\'4
1:11X klsd{akl(xk)l} 0,,{ 1/2”3 ”1/2(1\/ I/ZHB ”1/2)< n ) }

Setting & = M, /2| B*||\/5 (1 v o2 B*||,/5) (E=2182)1/4 iy (10) and invoking the bound for
I} completes the proof. ]

Proof of Theorem 8. The proof follows the proof of Theorem 7 by substituting the appropriate
bounds from Lemma 8. O
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A.2. Additional lemmas
Lemma 3. Under Assumptions 2-3, all elements of X are sub-Gaussian, that is

Ee*ii Sekzrz/z forallAeR;i=1,...,n;j=1,...,p;

where T =max 1, p /012 + maxy ,u%j with ajz being the diagonal elements of X . Similarly,

all elements ofX)S;l/2 are sub-Gaussian with parameter C > 0 that does not depend on Xy or
1%

Proof. Since x;|x; € Cx ~ N(y, Xw),

K
1/2
xi=Y mellx; € Gl + 7 =t + o,

k=1

where ¢; ~ N(0, I) and ty;, ty; are independent random vectors.

Since u =0, t1;; is mean zero random variable with |#1;;| < maxy |uk;|, hence #1;; is sub-
Gaussian with parameter at most max |u;|. On the other hand, #5; is mean zero Gaussian ran-
dom vector with Cov(#z;) = Zw. Hence, Var(r;;) = sz for all j, and #p;; is sub-Gaussian with
parameter o;. Since f1;; and #p;; are independent,

E(ekxi_/) — E{ek(tl[j-ﬁ—tz[j)} — E(e)nt”_/)E(ektzU) < e)hz{rrszrman M%/}/Z

Therefore, x;; is sub-Gaussian with parameter t; = /aj2 + maxy (47 ;- Letting 7 = max; z;, all

elements of X are sub-Gaussian with parameter at most t.
Similarly,

K
~12 ~12 12e1)2
ZT/xi=)3T/ E Mk]l{xiegk}‘f‘zT/zué §i=uy +uy;.
k=1

Let M =[n ...pu;] € RP*K then

lugilloo =

K
2w 1{xi € Gi)
k=1

<[z M, < M2 M|,

0]

Let I =diag(my,...,mg), then X7 =Xy + MIMT, and by Woodbury matrix identity
|7 M, = [Ty M (M M) <

where the last inequality uses Assumption 2. It follows that all elements of #; are bounded by
at most C, hence are sub-Gaussian with parameter at most C. On the other hand, using X7 =
Tw+ AAT [10], Proposition 2,

2 2

Covuy) =27 P2wz; P =5, 2(2r — AAT)Z; P =1 - 5, 2AAT 2,12
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therefore by Assumption 3 all elements of u;; are sub-Gaussian with parameter at most one.
Since E;l/ 2x,~ =uy; + uy;, it follows that all elements of Z;l/ 2x,- are sub-Gaussian with pa-
rameter at most Cj independent of Xy and py. |

Lemma 4. Let D = %XTY = %XTZ(:), where © is from Lemma 2, and let A be as in (6).
Under Assumptions 2-3, with probability at least 1 — n

K —1)1 -1
HD—MMJSCqu/( Yogtpn )
J n

Proof. Using the definition of ©® and Z , it follows that the /th column of D has the form

D, — L Vi S ni(F — Fr41)
1=— -
n ! 11
Vi Yol ni Yk ni

1=

Using Assumptions 2-3 and Lemma 8 in [11], D has matrix-normal distribution with E(D) =
A + o(1) and Cov(D) =n~'Zy 4 o(1). Applying the tail inequality for quadratic form of the
Gaussian random vector [18], Proposition 1.1, gives for all # > 0

pr(“e;-rD — e;-—A”;/on >(K—-1D+2/(K—-Dr+21)<e™".

Applying union bound over all j € {1,..., p} and taking large ¢ gives that with probability at
least 1 — 7

K -1l -1
HD—AMQSCm%%J( Ylog(pn™) 0
J

n
Lemma 5. Under Assumptions 1-4, if ZIT/Z satisfies RE(s, 9), then for n > Cslog(p/s) with
probability at least 1 — O(e™") n~Y2X satisfies RE(s, 3) with parameter
—1/2 1/2
0<y(s,3,n X)§2y(s,3,ZT )

Proof. Under Assumptions 2-3, all elements of X are sub-Gaussian with marginal covariance

matrix X 7. The result follows using the assumption on )ZIT/ 2 and applying Theorem 6 in [33]
with § = 1/2. O

Lemma 6. Let X/* sarisfy RE(s,3,K) with y = y(s,3, K, Z¥?). If s < 32y|Er —

n X T X|loo)" Y, then n=1/2X satisfies RE(s, 3, K) with

0< y(s, 3, K,n_l/2X) < 2)’(5’ 3K, ElT/2)'
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Proof of Lemma 6. Since le/z satisfies RE(s, 3, K), for all A € C(S, 3, K)

- Tr(A"X"XA)=Tr(A"27A4) + Tr{AT (Z7 —n ' X T X) A}

> %IIASH% AR [Er —nT XX

Since A €C(S,3,K), |Alli2=llAsll12 + | Ascll1,2 <4l Asll1.2. Therefore,
%Tr(ATXTXA) > $||As||% —16]|Asl{,|Zr —n'XTX]

1
2 sl = 16s14slF |2 —n 7 XTX |

> LlAsl} - = Asl: = o= Asl}

Z = S I S =5 SIFs

y T2y TR Ty

where we used the condition on s in the last inequality. (]

Lemma 7. Let xi,...,x, € R? be independent zero-mean random vectors with
,,,,, o I1xijlly, <7, Cov(x y=X,andlet X =[x cooxn]l. Under Assumption 4, for some
constant C > 0 and a fixed n € (0, 1)

-
[n'XTX — x| <co? |08
n

with probability at least 1 — 1.

Proof. The statement is equivalent to Lemma F.2 in [28]. For completeness, we provide the full
proof. Let f;xj = xjrx;j. Since max—i,.. p IXijlly, < T, applying Cauchy—Schwarz inequality
together with [36], Lemma 5.14, leads to

leikillon < Iy, 2, < /20miel3, 2003, = 2lxielgs s g, < 202

That is, f;x; is sub-exponential with parameter 272. Moreover, tik;j — okjlly, = lltixj —
Etii) lyy < 2Mtkijlly, < 472 is also sub-exponential with parameter 472, Applying Bernstein’s

bound [36], Corollary 5.17, together with the union bound leads to

pr([n'XTX — X|_ > ¢) <2p*exp[—Cmin(e?/167*, ¢/47%)n]

for some constant C > 0. Letting & = C1 72/ log(’”’ D for fixed n € (0, 1) and using Assump-
tion 4 gives In'XTX — X|loo < & with probablhty atleast 1 —n. [l
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Lemma 8. Let 8y = py — 1), A = B*" Xy B* and qu = A~V2B*T 8. Let my and vy be
conditional mean and variance of ug; (x) — Uy (x) defined in the proof of Theorem 7, let Assump-
tion 5 hold and let K = o(p).

1. Under conditions of Theorem 4

mg X 12 (K —=1)logp e
H/ifilx Sd{dk[(x)} - OP{(T ||B ||l,2) ( n ) ’

N _o { 1/2“8*”1/2(1\/ 1/2”1;*”1/2)<M)1/4}.

max —— =
kil sd(ag(x)) n

2. Under conditions of Theorem 6

M (K — Dslogp\'/?
max ————— =017y ——————— )
k1 sd{ag(x)} n

v (K — Dslogp\'/?
= o L ()

max —— =
kil sd{ag(x)} n

Proof. By definition
i () — g () = —2{8,B*(B* " =wB*) "' B*T —dB(B'SwB) 'B'}x
~8,B*(B* " swB*) 'B* su+d B(B'SwB) 'B du
+28),B*(B* TwB*) 'B* ", — 24 B(B'TwB) 'B &

Under Assumption 3, conditionally on the training data (x;,z;), i = 1,...,n, and x € C,
uy (x) — iy (x) is normal with mean

my = E{ug (x) — T () |x € Cr, (x7,20) }

T

= —8,B*(B* " swB*) 'B* T8 +dB(B"EwB) 'B dy

1

+2dkl (B EWB) (uk—iﬁk)

and variance
vk = Var{ug (x) — i (x)|x € Cr, (xi,2:) }
=48] B*(B*"2ywB*) ' B* T8y + 44 B(B' SwB) ' BZwB)(B'ZwB) 'B dy
—883,B*(B* ' wB*) ' B 2y B(B TwB) B du.
1

Let A:=B* " SywB*, A:=B SwB, q,=A""2B" "8, and§,; = A "°B'dy. Then we
can simplify the expressions for my; and vy as

—1/24

AT~ T T _
My =~y +andu +244A B (my — %),



Consistency of penalized optimal scoring 313

T2 a2 _ POPURY N
va = 44,4y + 44, A PBEwBA Gy —8¢,A7'*(B* "2y B)A "G

Consider the mean term

12T _
PBT (e — %)

Imu) < |aiqu — Trdu| + 2|?/52_
<2|q @ — a)| + 14w — au 13 +ZHZ_I/z”zII@kzllzHET(M -z,
<2lgil2di — gullz + g — gl

+2) A7 1By = %0 |, (lgwllz + 1 — qu1l2)

—1/2
I,

<2(1q — gl + |A B (i — 20 |,) (Igsllz + G — quall2)

Since sd{ag (x)|x € Cx} = 2\/3,53*(3*T2WB*)—13*T3H = z\/q,j,qk, =2|lqy 2, it follows
that
mg

I —12
sd{ag (x)}

< (I1gw — qull2+ HZ I, j§T(Ibk — %0 |,) (14 11G — qull2/ gul2)-

We first focus on bounding ||q,; — @y ll2- Let Ej := A — A and ey = ETdkl — B*Té‘kl. Recall
that gy = A~'2B* T8 and Gy = A~ °B djy = (A + E\)"/2(B* 81 + ew). Therefore,
1T — qull2
<|(A+E)7"2B* 8y — ATV2B* 5| + | (A + E1)7 ey,
<[+ A PEATA) T | | AT B Tyl
(I + AT AT T AT e
If |A~Y2E;A=Y?||; < 1, then for some constants Cj, C; > 0
1@k — qull2 < CL[AT2ELAT2 | llgllz + [A7en |, (1 + C2 [ AT2E ATV,

and

1A= 2y
lgxll2

19k — a1

Cl|AV2E A7V?, +
T A7

(1+C|A™Y2E A7),

Therefore, from Lemmas 9 and 10, under conditions of Theorem 4

(K—l)logp)”“}

~ 1y 212
max 19 — quill2= 0p{<1 VH%?IX ||qkl||2>(77 ||B*||1’2||A 1||2) / ( "

and

19 — quill2 _ iy a2 (K = Dlog p\ '
B 0, [ (1 ;) <13, 1 1) ()
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Similarly, consider
m,f‘X”Zil/z ”2” ET(ILk - ’Ek)Hz

<AV, (1+ 01HA*‘”ElA*‘/Z||2)||§||1,zmlgx e — Xilloo-

From Theorem 1, |B|l12 < 3|B*[12 when A > 2n ' XTE|o2. Also, since ¥ ~
N (g, nk_IZW), applying Gaussian concentration inequality with union bound and Assump-

tion 2 leads to maxy ||y — Xk|lco = Op(7+/log(Kp)/n). Combining this with the above display
and Lemma 9, under conditions of Theorem 4

— ~ _ _ N log(Kp)
mx 3118 = 50, = 0, {42 8, e |

n

Combining the above displays, under conditions of Theorem 4, and using K = o(p)

mgj
max ———
ki1 sd{ag(x)}

(K—l)logp>1/4}

_ 1y \1/2
= OP{(rf}fllﬂll]kl”zVTT}(?X||qk1||21>(T”B*”1,2”A 1”2) / ( "

If in addition Assumption 5 holds, then 1A= 2 ll2 and ||gy;|l2 are constants, therefore

_ Mk * 12( (K =Dlogp 174
i e =0, f(aly ) () T

Similarly, using Lemma 4 in [12],

K —1)logK
mkaXHB*T(ILk_ik)HQZOP( &)’

n

therefore under conditions of Theorem 6 and using K = o(p)

max | B (e — %0, = max | (B = BY) (g — %0, + max [ BT Gy — 70

_ K—DlogK
Sm}?x”B—B*”LzﬂlLk—-fk||oo+0p<,/%>
~ . log(pK) (K—1)logkK
< |B-B],0,(rEL2 ) w0, (| 2R
=0p(yr /W).
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From Lemmas 9 and 10, it follows that under conditions of Theorem 6

mpy . 1 l)s log p
_TH__po ( v ) A .
A ] p{ max gll2 v max gully" vy 1A=, (

If in addition Assumption 5 holds, then |A~2||, and lg ;12 are constants, therefore

My { ((K— 1)s10gp>1/2}
max ——— = Op 1y —————— .
k,l sd{akl(x)} n

Next, consider the standard deviation term

Vo =2|EPB A gy — £ PBA Py,

<2|ENPB* AV 2qy — S BF AT Py |, + | WP B AT gy — EPBA T gy

—1/2|

I,
= HZI/ZB*A_I/Z gk — G ll2 + ”21/23*14_1/2 - E%ZBA

A7

I, 1@ 12

1/2 _ 1/2% _~
<lgu —Gul2+ |Z B A~ 2 2\ °B g ll2 + g — Full2),

and correspondingly
VK < |ZY2Br a2 _2BA
sd(ax (x)) —
||qkl_qkl||2( +||):1/2B A2 _ 5 1/2 1/2”)
gk ll2
Since

”):1/23 A71/2 EI/ZAA—1/2 ”2

= |2y’ B*A~2 — 5 *(B - B* + B*)(A+ ED'/?|,
<|=’Br a2~ B A+ B2, + |27 (B - B,

<Ci| AT PR AT+ 2 (B - BT,

under conditions of Theorem 4 and using Lemma 9

”):1/23 A71/2_):1/2 —1/2“2

< Ci[A72E AT+ 24 (B - BY)

f [ a- (K —Dlogp\'"*
—op{elm ] pla ) (FE)

n

K —-1D1 1/4
sopfv e s e s s (S
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Combining this with the above bounds on ||g;; — ;2. under conditions of Theorem 4, using
K = o(p) and Assumption 5

o - K -1l 174

max < — 0, V2B 2 ) (SR )
kil sd(ag(x)) ’ J n

Similarly, under conditions of Theorem 6 and using Lemma 9

|=2B A~ 2 — s 2BA~'?

<C|a PR AT+ |2 - B,
_ (K —1)slogp (K —1)slogp
< 0y (e a2y EE DR ) 4 2120 (v D),

Combining with the bounds on ||g;; — §y;l2, under conditions of Theorem 6, K = o(p) and
using Assumption 5

VKl 12 (K —1)slogp
— =0 b - 1.
max ey = O 1Ev L p 0

Lemma9. Let A := B*' Xy B*, A= Ewaﬁ and E| = A — A. Then under Assumption 3
|a=2E, 712,

IXT (B — B3

S .

F —1
— 47",
IXTB=BYr, 1 K—1 K—1
+2 — |A="=, 1+0,,( —n_K> +0,,( n_K>.

Moreover,

1. Under conditions of Theorem 4,

. . _ (K = Dlogp'*
a2 2, = 0, (e 7], a1 1) P (FEE ),

n

2. Under conditions of Theorem 6,

_ 1/2
4721472 = 0, oy a2, (=28 ) T

Proof. By definition

Ei=A—A=(B-B")'Sy(B-B*)+2B" Sw(B—-B*)+B*'TyB* - B* TyB*
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therefore
A2 A7 P, = |42 (B — B S(B - B4,
$2|A 2B TSy (B - BY)A ],
+ HA”/ZB*T/Z\WB*A’W _ 1”2
=hL+2b+ 1.

Since Xy is the pooled sample covariance matrix, nlXTX = %ZW + X, where Xp is
between-class sample covariance matrix which is positive semi-definite. Therefore,

= [A72(B - B Su (B - B,

<|A7LI(B-B") w—K)'xTX(B-BY)],

<A~ - X7 (B - B
Similarly,
b= |AT2E TS (B - BT,
<[4 2B T |0 - £ X7 (B - B A,

By Assumption 3, (n — K )fw has Wishart distribution n—K )fw ~Wp(n— K, Xw), hence
one can write Xy = (n — K)~ IZ, 1 ZzZ , where z; ~ N'(0, y) i.i.d. Then A~1/2B*T x

TwB*A™V? = (n — K)7' YK %ZT where 7 = ATV2B* Tz ~ N0, Ix—y) iid. By
Lemma 9 in [37],

L=|A""B* TSy B*AT 1|, = 0,,( K _[;)
-

and

- Sl12 - A - K-1
HA 1/2B*Tz% ||2=\/||A 1273, B*A 1/2||2§1+0p< m)

The first result follows by combining the bounds for 7, /> and /3.

Using Theorem 1 and conditions of Theorem 4, n~'|X"(B" — B)|% =
Op () B* ||y o(E=D1eP) 172} " qupstituting this into bound for |A~"/2E1A~!/2 leads to de-
sired statement.

Similarly, using Theorem 2 and conditions of Theorem 6, n~!'|X T(E* — B)||12p =
0p{12y2W}. Substituting this into bound for IA~Y2E{A71/2||; leads to desired state-
ment. [
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Lemma 10. Let 8y = py — py, dyy = X1 — %1, A := B* Sy B*, for some k,1 € {1,...,K}.
Under Assumptions 2 and 3,

max A2 (50— B ),
-~ log(K — 1
<A 3T B - 5 {1+ 0, (R0

n
. OP( (K — 1)lzg(1<— 1))_

Moreover, if K = o(p), then
1. under conditions of Theorem 4,

<K—1)logp>”4}

rrlfllx”A_l/z(B*Tfskz - ETdkl) ”2 = 0[,{(1 | B 1,2”‘4_l “2)1/2< »

2. under conditions of Theorem 6,

_ 1/2
max] A28 8 B )|, = 0, ey a2, (KR ) T,

n

Proof. Let ey = B* ' 8 — B'd - Then by definition
[A"Pen], < | 47121, (B~ BY) duall, + |47 B*T it — w1,
By Assumption 3, conditionally on the training data class assignments,

ng/n+n/n 11}

AV2B* T dy -8 ~N{0, BN
(dii — 0x1) (nk/n)~(n1/n)n

Using Hoeffding’s inequality pr(lny/n — mx| = €) < Cjexp(—Cane?), Assumption 2 and
Lemma 4 in [12] together with union bound leads to

mk%"”A*l/zB*T(dkz —8w)|, =0y (\/(K — Dlogtk - 1)>.

n

On the other hand, since :—ZX TX = % b w+ b B, Where > p is sample between-class covariance
matrix, and for any k, [ the decomposition

o~ ”lk”l ~
ZB = ‘l n—dele—l + ZB

holds for some positive semi-definite 5 (Proposition 2 in [10]), it follows that for any &, [

(B~ B%) dul, = \/Te{(B - B*) dud (B - B*)} = /| X7 (B - )|}/ .
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Using Lemma 2 leads to
~ T _ ~ log(K — 1)
max| (B~ 8% duly <0 |XT B - 5] {1+ 0, (202

Combining the above displays leads to

ey,

maxHA_
k.l
< a2 T B - )1+ 0, (RS2

n
. 0p< (K — D log(K — 1)>'

n

The final statement follow by using corresponding bounds on n~!|| X T(ﬁ — B*)| r following
the proof of Lemma 9. O

Lemma 11. Under Assumption 2,

log(K — 1
m2X|nk/n—ﬂk|:0P{\@}’

log(K — 1
nl}alx|10g(nl/nk) —log(m/m1)| = 01’{\/@}'

Proof. By Hoeffding’s inequality, pr(|ni/n — mx| > &) < 2exp(—2ne?). Using ng = 1 —
Zf;ll 7, and applying the union bound gives the first result. Using the Taylor expansion for
f(ng/n) =log(ng/n) around my, and Assumption 2 implies

pr([log(nk/n) —log(my)| = &) < Cy exp(—Caone?).
Using g =1 — Z/f:_ll 7k, and applying the union bound gives

pr(U{]log(nk/n) —log(mi)| = 8}) <Ci(K - l)exp(—Cznsz).
k

The final claim follows since log(n;/ny) — log(m;/mr) = log(n;/n) — log(m;) — log(ng/n) +
log (7). O
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