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Foreword

The aim of this note (as well as of the course itself) is to give a largely self-contained
proof of two of the main results in the field of low-rank matrix recovery. This field aims
for identification of low-rank matrices from only limited linear information exploiting in
a crucial way their very special structure. As a crucial tool we develop also the basic
statements of the theory of random matrices.

The notes are based on a number of sources, which appeared in the last few years. As
we give only the minimal amount of the subject needed for the application in mind, the
reader is invited to study this further reading in detail.
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1 Introduction to randomness

Before we come to the main subject of our work, we give a brief introduction to the role of
randomness in functional analysis and numerics. Although some of the results presented
here are not used later on in the text, the methods used here already introduce some of
the main ideas.

1.1 Approximate Caratheodory theorem

Classical Caratheodory’s theorem states that a point in a convex hull of any set in R" is
actually also a convex combination of only n + 1 points from this set.

Theorem 1.1. (Caratheodory’s theorem). Consider a set A in R™ and a point x €
conv(A). Then there exists a subset Ay C A of cardinality |Ag] < n + 1 such that x €
conv(Ag). In other words, every point in the convex hull of A can be expressed as a convex
combination of at most n + 1 points from A.

We will show a dimension-independent approximative version of this theorem. The
proof is probabilistic - the existence of a good linear combination is proven to exist by
estimating a mean of certain random variables. As they can take only finitely many values,
no extensive introduction into probability theory is needed.

We will need a notion of a radius of a set in a Hilbert space, which is given simply by
r(A) = sup{||a| : a € A}.

Theorem 1.2. (Approzimate Caratheodory’s theorem). Consider a bounded set A in a
Hilbert space H and a point x € conv(A). Then, for every N € N, one can find points
Z1,...,oN € A such that

Proof. Let x € conv(A). Then it can be written as a convex combination of some points
21, 2m € A with coefficients Aq,..., Ay >0, A\ +---+ N\, = 1t

m
xr = E )\ij.
Jj=1

Let us now consider a random vector-valued variable Z with values in H, which takes the
value z; with probability A;. Then

m
EZ = Z)\ij = X.
7j=1

In other words, on average, the Value of Z is x. On the other hand, if 71, Zs,... are
independent copies of Z, then 5 ijl . should tend to the mean of Z as N — oo.
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Indeed, in the mean we have

1oL 2 1 & 1
Blo- 522 ~Ble- 75X 20— 52 2)

If j = k, the pair (Z;, Z;) takes values (zj, z;) with probability A\; and
B(Z;, Z;) = ZAI(ZJ,ZD = ZAJIIZzIIQ <r(A)%
1=1 1=1

If j # k, the independence of Z; and Zj, shows that the pair (Z;, Zy) takes the value
(z1, zr) with probability A\; - Ay and

m
E(Zj, Z) = Y Nz, z) = |ll3.
L=1
Finally,

1 a2 1 &
Ello— D2 = -lel? + 55 D E(Z, 2
j=1 Gk=1

N
1 1
—|l=|1* + Nz > E(Z;,Z;) + N2 > E(Z;, Zk)
j=1

j#k
Nr(A)?  N(N—1)
< —lell® + 57— + — 5 llal?
_r(A)? 2] _ r(A)?
N N — N °

There is therefore a realization of the random variables Z; (i.e. one point w in the proba-
bility space), such that
r(A

~—

3

1 N
|- Xz <

Putting z; = Z;(w), we finish the proof.

1.2 Monte Carlo integration

The use of random constructions and algorithms became a standard technique in the last
decades in many different areas of mathematics. As one example out of many let us sketch
their use in numerical integration. Let us assume that we have a function f : Q45 — R,
where Q4 C R? has (for simplicity) measure 1. We would like to approximate the integral
of f
I= f(x)dx
Qq

3
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using only a limited number of function values of f. The methods of Monte Carlo propose
to replace the classical cubature formulas (which typically scale badly with d — oo) by a
sum

Ion, o) = 30 ),
j=1

where z;’s are chosen independently and randomly from 4. It is easy to see, that on the
average we have indeed

El(z1,...,2,) = % > Ef(z;) =1.
j=1

But we are of course also interested how much do I and I(zy,...,z,) differ for some choice
of x1,...,xy,, i.e. how big is |I — I(x1,...,x,)|. If we measure this error in the Lo-sense,
we obtain easily

EIT — I(x1,...,2,)|> = E[I? =21 - I(xy,...,2,) + I*(x1,...,2,)]
= I? =21 -EI(x1,...,2,) + EI*(z1,...,2,)
= I+ EP(z1,...,20)

1 — 1
=-I’+ ) > Ef(z)? + 3 > Ef () f ()
j=1 j#k
o  NFIE  nn=1) o NIfI53 1o _ lIfI5
=124 I = e .
n n n n n

Hence

12 _ £l
<
T Vn

(BI = 1@y, 2a) )

independently on d and the regularity properties of f.

1.3 Concentration of measure

In this section we deal with basic properties of independent normal variables. We say that
a real random variable w is standard normal, if

Plwe A) = \/% /A e 24t

for every A C R measurable and we write w ~ N(0,1). Furthermore, the variables wy,ws
are independent if

IP’(wl S A1 & Wy € AQ) = ]P’(w1 S Al) . ]P’(wg S Ag)

for all Ay, A5 C R measurable. This generalizes naturally to m € N random variables.

If wi,...,wn are (possibly dependent) standard normal random variables, then E(w? +
s 4 w2) = m. If wy,...,wy, are even independent, then the value of w? + --- + w2,
concentrates very strongly around m. This effect is known as concentration of measure,
cf. [5, 6, 7]. Before we come to a quantitative description of this effect, we need two simple
facts about standard normal variables.

Lemma 1.3. (i) Letw be a standard normal variable. Then E (e*°) = 1/y/1—2X for
—o0 < A< 1/2.
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(ii) (2-stability of the normal distribution) Let m € N, let A = (A1,..., ) € R™ and

let wy,...,wy, be i.i.d. standard normal variables. Then A\wi + - + AW ~
(S ADY2LN(0,1), de. it is equidistributed with a multiple of a standard normal
variable.

Proof. The proof of (i) follows from the substitution s := /1 — 2\ -t in the following way.

1 > 2 1 > 2
E(BAWQ) _ 6)\15 et /Zdt _ e()\fl/2)t dt
V2T J o V2T )
ds 1

- /006_52/2 =
Vor ) VI—22  J1I-2)

Although the property (ii) is very well known (and there are several different ways to
prove it), we provide a simple geometric proof for the sake of completeness. It is enough
to consider the case m = 2. The general case then follows by induction.

Let therefore A = (A1, A\2) € R2, X # 0, be fixed and let w; and wo be i.i.d. standard
normal random variables. We put S := A\jwi+Aows. Let ¢ > 0 be an arbitrary non-negative
real number. We calculate

2

P(S < 1) = —— W) 2 gy gy — L e~ W) 2 gy dy
27 (u,0): A utAov<t T Ju<c;veR
—u*/2gy,

7.
= — e
2m u<e

We have used the rotational invariance of the function (u,v) — e~(“*+*)/2_ The value of
¢ is given by the distance of the origin from the line {(u,v) : Aju+ A\gv = t}. It follows by
elementary geometry and Pythagorean theorem that (cf. AOAP ~ ABAO in Figure 1)

04 ¢
¢=|0P| =|0B|- - .
AB| /A7 + )2
v
B
t/ Mo
P
A1U+ )\QU =t
A
0 T

Figure 1: Calculating ¢ = |OP| by elementary geometry for Aj, Ay > 0

We therefore get

1 2
P(S<t)= — e”/zdu:IP’<\/)\2+)\2-w<t>.
(5<1) \/277/,/>\§+,\§-u§t b

The same estimate holds for negative t’s by symmetry and the proof is finished. U
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Following lemma is the promised description of concentration of w? + - - - 4+ w2, around
its mean, i.e. m. It shows that the probability, that w? + - - - +w?2, is much larger (or much
smaller) than m is exponentially small!

Lemma 1.4. Let m € N and let w1,...,wy be i.i.d. standard normal variables. Let
0<e<1. Then

]P)(w% + e _|_ w?n Z (1 _|_ 6)m) S 6_%[62/2_83/3}

and

P(w?+ - 4w < (1—e)m) < e 2E/27/3],

Proof. We prove only the first inequality. The second one follows in exactly the same
manner. Let us put §:=1+¢ > 1 and calculate

where A > 0 is a positive real number, which shall be chosen later on. We have used
the Markov’s inequality in the last step. Further we use the elementary properties of
exponential function and the independence of the variables w, ..., w,,. This leads to

EGXP()\(W% + -+ (AJ?Qn — ﬁm)) = e—)\ﬁm . EeAw% c.. e>‘w72n — e—)\ﬁm . (E e)\w%)m
and with the help of Lemma 1.3 we get finally (for 0 < A < 1/2)
Eexp(A(w] + -+ wp, = Bm)) = e (1 - 2) 72

We now look for the value of 0 < A < 1/2, which would minimize the last expression.
Therefore, we take the derivative of e " . (1 — 2)X)~™/2 and put it equal to zero. After
a straightforward calculation, we get

_1-1/8

A 2

which obviously satisfies also 0 < A < 1/2. Using this value of A we obtain

P(w} +---+w? > pm) < et Bm (1-(1—-1/8)""/?%= ef%m.ﬁmﬂ

= ef% . e% ln(1+€)‘

The result then follows from the inequality

2
ln(1+t)§t—5+§, -1<t<l
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1.4 Lemma of Johnson-Lindenstrauss

The effect of Concentration of measure has far reaching consequences. We will present
only one of them, called Lemma of Johnson and Lindenstrauss.
We denote until the end of this section

1 w171 ‘e Win
A = — . T A . 5 (11)
\/T_n ’ ’
Wml Wmn,
where w;j,i=1,...,m,j=1,...,n, are i.i.d. standard normal variables.

Using 2-stability of the normal distribution, Lemma 1.4 shows immediately that A
defined as in (1.1) acts with high probability as isometry on one fixed z € R".

Theorem 1.5. Let x € R™ with ||z|2 = 1 and let A be as in (1.1). Then
P([llArl3 1| > £) < 207 FE20T < o (1.2

for 0 <t <1 with an absolute constant C > 0.

Proof. Let © = (x1,72,...,2,)". Then we get by the 2-stability of normal distribution
and Lemma 1.4

P(|14z]3 - 1] > ¢)
= P<|(w1,13€1 + -+ w1n96n)2 + -+ (w4 - —|—wmngcn)2 — m‘ > mt)
:P({w%+...+w3n—m{ 2mt>

:P(w%+---+w3nzm(1+t)) —l—P(w%—l—---—i—wfﬂSm(l—t))

< 9e- B[P/

This gives the first inequality in (1.2). The second one follows by simple algebraic manip-
ulations (for C' = 1/12). O

Remark 1.6. (i) Observe, that (1.2) may be easily rescaled to
P(|I4213 — o3| > tlo]3) < 2e7, (1.3)

which is true for every z € R"”.

(ii) A slightly different proof of (1.2) is based on the rotational invariance of the distribution
underlying the random structure of matrices defined by (1.1). Therefore, it is enough to
prove (1.2) only for one fixed element z € R™ with ||z|| = 1. Takingz = e¢; = (1,0,...,0)”
to be the first canonical unit vector allows us to use Lemma 1.4 without the necessity of
applying the 2-stability of normal distribution.

Lemma of Johnson and Lindenstrauss states that a set of points in a high-dimensional
space can be embedded into a space of much lower dimension in such a way that the
mutual distances between the points are nearly preserved.

Lemma 1.7. (Lemma of Johnson and Lindenstrauss). Let 0 < e < 1 and let m, N and n
be natural numbers with
m > 4(e*/2 —%/3) "1 In N.

Then for every set {x',..., 2N} C R" there exists a mapping f : R™ — R™, such that
(L —e)lla’ =275 < |1 f(@") = f@)]3 < A +e)la’ —a|5,  ije{l....,N}. (14)
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Proof. We put f(z) = Ax, where again

1 w11 Win
A.YJ = — : €,
- :
Wml Wmn,
and wi;,i=1,...,m,j =1,...,n are i.i.d. standard normal variables. We show that with

this choice f satisfies (1.4) with positive probability. This proves the existence of such a
mapping.

Let i,j € {1,..., N} arbitrary with 2 # 2. Then we put z = ﬁ
the probability that the right hand side inequality in (1.4) does not hold. Theorem 1.5
then implies

and evaluate

P([1/6h ~ F@)IE ~ o' — o] > e’ —27[3) = B([|1 421> ~ 1] > <)

< e~ Fl22-23)

The same estimate is also true for all (g) pairs {i,7} C {1,...,N} with ¢ # j. The
probability, that one of the inequalities in (1.4) is not satisfied is therefore at most

5. (sz ) HE ) N2 B o (2N - 22 - ) < = 1

for m > 4(¢2/2 — 3/3)"1In N. Therefore, the probability that (1.4) holds for all 4,5 €
{1,..., N} is positive and the result follows. O



2 Matriz recovery with RIP

2 Matrix recovery with RIP

The aim of this section is to show, how randommness can be used in a problem called
“matrix recovery”. We start by introducing the problem, recalling few basic facts from
the theory of compressed sensing and giving some elementary notions from linear algebra.
In the rest of this section we then present the most simple (but not the most effective)
way of reconstructing a low-rank matrix from a small number of linear measurements.

2.1 Introduction

The aim of this course is to show, how low-rank matrices can be reconstructed from only
a limited amount of (linear) information. The key is to combine in an efficient way the
structural assumption on the matrix with the limited information available. In this aspect,
it resembles very much the area of compressed sensing, from which it indeed profited.
Before we formalize the setting of low-rank matrix recovery, we will therefore describe the
basic aspects of compressed sensing. We present only few of the most important results,
the (largely self-contained) proofs may be found for example in [2].

2.1.1 Briefly about compressed sensing

Compressed sensing (in its extremely simplified form) studies underdetermined systems
of linear equations Az = y, where y € R™ and A € R™N are given and we look for
the solution z € RY. From linear algebra we know that if m < N, this system might
have none or many solutions. The crucial ingredient of compressed sensing (motivated by
experience from many different areas of applied science) is to assume that the unknown
solution z is sparse, i.e. it has only few non-zero entries. We denote by

[zllo := {7 € {1,..., N} - z; # 0} (2.1)

the number of non-zero entries of z. Furthermore, vector z € RY is called k-sparse,
if |||l < k. Compressed sensing then studies if the equation Ax = y has, for given
A e R™N and y € R™, an k-sparse solution z, if it is unique, and how can it be found.

Unfortunately, in this general form this problem is NP-hard. Nevertheless, for some
inputs, i.e. for some matrices A € R™*Y and some right-hand sides y € R™, the task can
be solved in polynomial time, by ¢1-minimization

min ||z|; s.t. y= Az (Pr)
z

Let us recall that

ol 1/p
<Z |£Ej|p> for 0 < p < o0,

2]l = § 5= (2:2)
' for p = oc.
max || or p =00

The analysis of compressed sensing is nowadays typically performed using two notions,
the Null Space Property and the Restricted Isometry Property.

Obviously, we can not recovery = from A and y only, if y = Az is zero. The recovery is
therefore impossible, if sparse vectors lie in the kernel of A. Actually, the notion of NSP
shows that the recovery is possible, if the vectors from the kernel of A are well spread and
do not attain large values on a small set of indices.
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Definition 2.1. Let A € R™ and let k € {1,...,N}. Then A is said to have the Null
Space Property (NSP) of order k if

lor|li < ||lvre||1 for all v € ker A\ {0} and all 7" C {1,..., N} with |[T'| < k.  (2.3)

Theorem 2.2. Let A € R™N and let k € {1,...,N}. Then every k-sparse vector x is
the unique solution of (Py) with y = Az if, and only if, A has the NSP of order k.

Although quite simple, Theorem 2.2 indeed describes the heart of compressed sensing.
In signal processing we often assume (by our experience or intuition) that the incoming
unknown signal € R is sparse (or nearly sparse). Theorem 2.2 then tells that if
we use a sensing device which acquires only m linear measurements of x, then we can
reconstruct = from A (which we of course know) and the measurements y by a convex
optimization problem (Pj;). The necessary and sufficient condition for success is that the
(newly designed) sensing device satisfies the NSP.

Although nice in the theory, Theorem 2.2 has one important drawback. For a given
matrix A it is not easy to check if it has NSP, or not. The way out is to show, that if A
has another property called RIP (see below) then it has also NSP.

Definition 2.3. Let A € R™¥ and let k € {1,...,N}. Then the restricted isometry
constant 0 = 0;(A) of A of order k is the smallest § > 0, such that

(1 - 0)lz|2 < [|Az|2 < (1 +8)|lz|2 for all 2 € RY with ||z[|o < k. (2.4)

Furthermore, we say that A satisfies the Restricted Isometry Property (RIP) of order k
with the constant dy if 0y < 1.

If the matrix has RIP, it indeed has also NSP and the sparse recovery by (P;) succeeds.

Theorem 2.4. Let A € R™N and let k be a natural number with k < N/2. If o5 (A) <
1/3, then A has the NSP of order k.

What remains is to discuss how to construct matrices with small RIP constants. Al-
though a huge effort was invested into the search for deterministic constructions, the most
simple and most effective way of producing RIP matrices is to use random matrices. In
the most simple case (which is unfortunately not always suitable for applications) one can
draw each entry of a matrix independently from some fixed distribution. We will describe
the analysis in the case of random Gaussian matrices given by

1 w11 .- WI1N
A= —— : - : , 2.5
= (25)
Wml .. WmN
where w;j,i=1,...,m,j=1,...,N, are i.i.d. standard normal variables.

Finally, the following theorem shows that such random matrices indeed satisfy the
RIP with high probability if m is large enough - it grows linearly with the sparsity level
k, logarithmically with the underlying dimension N, and logarithmically with the desired
confidence level 1/e. It is especially the logarithmic dependence on N what makes these
results attractive for the analysis of high-dimensional phenomena.

Theorem 2.5. Let N > m > k > 1 be natural numbers and let 0 < e <1 and ) <d <1
be real numbers with
m > 052 (k In(eN/k) + ln(2/e)), (2.6)

where C' > 0 is an absolute constant. Let A be again defined by (2.5). Then
P(0k(A) <6) >1—e.

10
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Two important aspects of compressed sensing are not discussed here at all, namely
stability and robustness. By stability we mean, that the unknown vector  does not have
to be exactly sparse, it might have only few large entries and a long tail of negligible
ones. Robustness of the methods corresponds to the fact that the measurements might be
corrupted by some additional noise. Although we do not give any details on that, we just
mention that the results of compressed sensing can be adapted to accomplish both these
challenges.

2.1.2 Briefly about matrices

If A € R™N then there is a factorization A = ULV, where U € R™ ™ is an or-
thogonal matrix, ¥ € R™ VN is a diagonal matrix with non-negative singular values
o1(A) > 09(A) > -+ > o (A) > 0 on the diagonal, and V € RV*¥ is also an orthogonal
matrix.

If the matrix A € R™*Y has rank(A) = r < m < N, we may prefer the so-called
“compact SVD” A = USVT, where U € R™*" has r mutually orthonormal columns,
Y € R™" with 01(A) > 02(4) > -+ > 0,(A) > 0 are the non-zero singular values of
A and V € RY*" has also r orthonormal columns. If we denote the columns of U by
U1,...,u, and the columns of V' by v1,...,v,, we obtain

T

Az =" oj(A)(vj, z)u;. (2.7)

J=1

Definition 2.6. Let A, B € R™*N. We define the Frobenius (very often called also
Hilbert-Schmidt) scalar product of A and B as (A, B)p := ZTzl Z]kV:1 A 1Bj 1. Similarly,
Al 7 := v/(A, A)F is called the Frobenius (or Hilbert-Schmidt) norm.

Let us observe that

Similarly (keyword: trace is cyclic) we obtain for A € R™*¥ and B € RV*™ also
m m N N m N
tr(AB) = Z(AB)N = Z ZAj,kBk,j = Z ZBk,jAj,k = Z(BA)k,k = tr(BA).

j=1 j=1k=1 k=1 j=1 k=1

We then obtain that any two of the expressions tr(ABC), tr(C AB) and tr(BC A) are equal
if they are well defined.

Lemma 2.7. Let A € R™N. Let (ij)éyzl and (wj)év:l be two orthonormal basis of RY.
Then

N N
D 1 Apills = 1A%;115 = ANl
i=1 j=1

11
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N N
Proof. We decompose v; = Z(?/)j, i)k and Ay, = Z(¢j, k) Apg. Hence
k=1 k=1

N
D Wy, er) (W, 1) (Apr, Apr)

=1

1M
1= §M2

Z 14113 =

N N N N
=D (Awr, Ap) Y (W, 06) (W 01) = DD (Apr, Apy) 0k, 1)
k=11=1 j=1 k=11=1
N
=> |l Agkll3.
k=1
Choosing the canonical basis (e; );VZI gives the second identity. U

If A is an n X n matrix, then a similar lemma characterizes its trace.

Lemma 2.8. Let A € R™" and let (p;)}_; and (v;)}_; be two orthonormal basis of R".
Then

n n

> (A ) = (A, ;) = tr(A).

j=1 j=1

Furthermore, if A is also symmetric, then this expression is also sum of its eigenvalues.

Proof. We observe as above

Z<ij,w] =D 3D Wy o)Wy, o) {Apr, 1)
=1 J=1 k=1 1=1
=D (A, 01) > (W, 08) (W5, 01)
=1 =1 i=1
= (A, 00) > (orrp1) = > (Apk, x)-
k=1 =1 =1 =1

Choosing (gpj)?zl to be the canonical basis of R™ shows, that this is equal to the trace of
A. Finally, if A is symmetric, we may choose (‘Pj)?:1 to be the orthonormal eigenvectors
of A, giving that this is also the sum of eigenvalues of A. O

Definition 2.9. Let A € R™*Y . Then we define

(Zn: aj(A)p>1/p for 0 < p < o0,

[A]ls, == =1 (2.8)
max o;(A) for p = 0.
7j=1,..,n
If p = oo, then
[Allse =01(A) = sup  [JAvfz = sup sup  (u, Av)
vERN, [[v]l2=1 VERN[|v]l2=1 u€R™:[ul|2=1

is the operator norm and will be denoted by just [|A|. Indeed, by (2.7) we get ||A|s., =
{(u1, Avi) and for any u € R” and v € R with unit norms we get by Holder’s inequality

(u, Av) ZUJ (vj, v)(uj,u) < o1(A (Z\vj, ) <Z\uj, >1/2_01(A).

12
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By Lemma 2.7 we also get ||A|ls, = ||A||r. Indeed, it is enough to take any orthonormal
basis of RV, which includes also the vectors vy, ..., v,.

The analogue of the ¢1-norm for matrices is the Schatten-1 norm, also known as nuclear
norm ||All« == [|Alls, = >_; 0;(A). The easiest way to show that this expression is indeed
a norm is most likely by showing that the nuclear norm is dual to the operator norm with
respect to the Frobenius scalar product. The reader may want to compare this proof with
the proof of the triangle inequality for the ¢;-norm.

Lemma 2.10. Let A € R™N . Then

| Al = sup (A4, B)r. (2.9)
BeR™<N || B|<1

Proof. “<”: Let A=UXVT and let B := UI,VT, where U, %, I,, € R*" and V € RV*",
Then ||B|| =1 and

(A,B)p = tr(ATB) = tr(USVDYT (UL, V) = tr(VEUTULVT) = tr(VEVT)
tr(VIVE) = tr(I,%) = tr(%) = ||Als.

“>7: If, on the other hand, A = UXVT and || B|| < 1, then we obtain
(A,B)p = tr(ATB) = tr[(USVT)TB] = tr(VEUTB) = tr(XUT BV)

= (S, U'BV)p =) _o;(A)(UTBY); Za] (ul Bvj)
7j=1

< Zag ) < || Al

The subadditivity of the nuclear norm follows easily from this lemma:

JA+Bl.= s (A+B.Clr=  swp  ((A,C)r+(B,C)r)
CeRm*N ||C<1 CeRm*N ||C||I<1
< s (A Okt swp  (B,C)r = Al +|Bl..
CeRm*N ||IC||I<1 CeRmN ||C|<1

For a real squared symmetric matrix A = AT, we denote by \;(A) its (real) eigenvalues.
Recall, that their sum is equal to its trace - the sum of the elements on the diagonal. The
following lemma is a certain analogue of a triangle inequality for eigenvalues of symmetric
matrices and singular values of rectangular matrices.

Lemma 2.11. (i) Let A, B € R be two symmetric matrices (i.e. A= AT, B = BT).

Then
d d
> A (A) = A Z i(A—B)|=[A - B
=1 =1

(ii) Let A, B € R"™N . Then

> loj(A) = 0;(B)| <> _oj(A - B).
pst =1
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Proof. (i) We use the (Jordan) decomposition of A — B into its positive and negative part
A-B=(A-B)"—(A-B)”

and obtain
|A— B, =tr(A— B)Jr +tr(A— B)".

We put
C:=A+(A-B) =B+ (A-B)*.

Then C = A and C = B. By Weyl’s monotonicity principle!
A (C) > Xj(A) and A\;(C) > Xj(B). It follows that

Summing up, we get

d
Z IA;(A) = \;(B)| < tr(20) — tr(A) — tr(B)
j=1

=tr(A+(A—B)" ) +tr(B+ (A— B)") —tr(A) — tr(B)
~A-BI.

(ii) Put

x 0o A ~ 0 B . B 0 A-B
AZ(AT O) and BZ(BT O>’ i.e. also A_B_<(A—B)T 0 )

Then A and B are d x d symmetric matrices with d = n+ N. Furthermore, the eigenvalues
of A are? (£01(A),...,+0,(A)) and similarly for B and A — B. Applying (i) gives

n+N n n
ST INA) = X(B) =D loi(A) — o (B) + Y| — 0(A) + 05(B)|
= j=1 j=1

n+N

=2 oj(A) — oy (B)| < Y [N(A - B)|
=1 j=1

=Y 0j(A=B)[+> | —0;(A=B)[=2> 0;(A-B).
j=1 j=1 j=1

IThis can be proved from the minimax characterization of eigenvalues

M(A)= max min (z,Az) < max min (z,Cz) = \(C),
MCRY rzeM MCRY zeM
dim(M)=Fk llzll2=1 dim(M)=Fk llzll2=1

where we have used that

if C' — A is positive semi-definite.
?...the eigenvectors being (u] ,v; )" and (u] ,—v; )"

14
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2.1.3 Setting of low-rank matrix recovery

It is very well known (and it is the underlying fact explaining the success of data analysis
methods like Principal Component Analysis) that many matrices appearing in applica-
tions are of a low-rank, or at least approximatively low-rank. By that we mean that
their distance (most often measured in the Frobenius norm) to some low-rank matrix is
small. It is therefore desirable to identify low-rank matrices from only a limited amount
of information given. Let us formalize the setting.

Let A € R™¥ be a matrix of rank r < min(n, N). The information, which we allow,
is only linear. This means, that we are given an output of a linear information map
X RN 5 R™ ie. the vector (X(A)1,...,X(A),)T. Finally, we would like to recover
(“decode”) A (or at least its good approximation) from X(A). Altogether, we would like
to have good information maps X and good decoders A such that A(X(A)) is close to A
for all matrices of a low (prescribed) rank r.

The performance of a given coder-decoder pair (A, X’) can be measured by the error

between A and A(X(A)), i.e. by

E"(A,X) = sup A = A(X(A)][F-
A:rank(A)<r,||Al|p<1

The search for the best coder-decoder pair can then be expressed by taking the infimum
over all possible (A, X),

E = inf E"(AX) = inf sup  [|[A—AX(A))]|F.
(A,X) (A,X) A:rank(A)<r
X RN R™ RPN SR™ 4| p<1

Although there are different versions of these quantities, which incorporate also stability
and robustness, we will concentrate only on the model case when A is indeed exactly
low-rank and when the measurements X'(A) are noiseless.

Motivated by the methods of compressed sensing, we will consider only the recovery
(=decoder) map given by nuclear norm minimization, i.e.

argmin || Z]|, s.t. X(Z)=X(A). (Py)
ZeRan

We will therefore concentrate on the construction of a good information map X.

2.2 Rank-r Null Space Property

Definition 2.12. Let X : RN — R™ be a linear information map, which associates to
every A € RN a vector (X(A)1,...,X(A)n)T € R™. Let 1 <r < n. We say that X
satisfies the rank r-NSP if

iaj(M) < i oj(M) forall M €kernX \ {0}. (2.10)
j=1 j=r+1

Theorem 2.13. Every matriz A with rank(A) < r is a unique solution of (Py) if, and
only if, X has rank-r NSP.

Proof. & = Assume first that every matrix A with rank(A) < r is the unique solution of
(Py), i.e. of
argmin | Z|, s.t. X(Z) = X(A). (2.11)
ZERnXN

15
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Take any M € kernX'\ {0} and consider its singular value decomposition M = UXVT with
o1(M),...,0,(M) on the diagonal of ¥. Put M; = U1 V7T and My = UX,V7T | where
o1(M) 0

o2(M)

Or41 (M)
0 Ur+2(M)
on(M)

Then M = My + Ms and X(—Msy) = X(M; — M) = X(M;y). By assumption, M is the
unique solution of (2.11), hence || M|« < || M2« and X has rank-r NSP.
o &: Let

ZUj(M) < Z oj(M) forall M €kernX \ {0}
j=1 j=r+1

and let A € R™¥ have rank(A4) < r. Let Z € RV with Z # A and X(Z) = X(A). We
want to show that ||All« < [|Z||«. Put M := A—Z. Then M € kern X' \ {0}. Then (using
Lemma 2.11)

n

12|« = 1M — All. = Z%‘(M —A) = Z |0 (M) — 0;(A)|

n n

= o (M) —oj(A)| + D oi(M) =D 0j(A) =Y oi(M)+ > o;(M)
j=1 J=1 J=1

j:r+1 _]=T+1

>3 oi(A) = A
j=1

2.3 Rank-r Restricted Isometry Property

As already in the area of compressed sensing, the NSP condition is rather difficult to
check. It is therefore convenient to have another condition, which would imply NSP. It is
not surprising that a certain modification of the RIP will do the job.

Definition 2.14. Let X : R™%Y — R™ be a linear information map. We say that it has
rank-r Restricted Isometry Property with the constant 9, > 0 if

(1= o)l AlE < X3 < (1 +6,)AlE

Ran

for all matrices A € of rank at most r.

As before, RIP again implies NSP - with nearly the same proof as in compressed
sensing. Essentially, one has to replace Euclidean norms by Frobenius norms and #;-norms
by nuclear norms.

16
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Theorem 2.15. If 65, < 1/3, then X has rank-r NSP. Especially, every A € R™N with
rank(A) < r is a unique minimizer of

argmin || Z||,  s.t. X (Z) = X(A).
ZeRan

Proof. Step 1: Let A,Z € RV with (A, Z)r = 0 and rank(A) + rank(Z) < r. Then
(X (A),X(2))| < 6:|A|lF - ||Z]|F. Indeed, let first [|A||p = ||Z]|r = 1. Then

201—6,) < [ X(A£ 2|} < 21 +4,)
and

(x(4), 2(2)) = 7 (I1%(A + 2)[3 - |1%(A - 2)|3)

( (1+5)—2(1—5T)) =5,

A similar calculation also show that —(X(A), X(2)) < 6, giving [(X(A), X(2))| < 6.
The general case then follows by homogeneity - we consider A= A/||A||p and Z =
Z/||Z||r and apply the result just obtained to A and Z.
Step 2: Let 0o < 1/3. Let M € kern X' \ {0} and consider its singular value decompo-
sition M = UXVT, where ¥ = diag(c1(M),02(M),...). We put

My = Udiag(o1 (M), 02(M), ..., 0,(M),0,... )V,
M, = Udiag(0,...,0,0,41(M), ... 09.(M),0,...)VT,

.-Jklr—‘rlklf—‘

Observe that (M;, M;)p = (Udiag(...)VT,Udiag(...)VT)p = (diag(...),diag(...))r =0
for i # j. ThenO:X(M) =X(Moy+ M;+...)and
1
"1 — 0
(M;))| ZHMOHF 1M -
]>1 j>1

As My # 0, we conclude that

1MoI <

(Mo)|[3 (X (M), X(—My) + X (—=Ma) +...)

52r

1<_

| N

1)
Mol < QTE:MMM
]>1

We denote Sp = {1,2,...,r}, Sy ={r+1,...,2r}, etc. The proof is then finished by

ZHMJHF:Z<Z o (M >1/2<Z(7“maxal >1/2:Z\/Frlr€1%xal(M)

i>1 i>1 €S, i>1 7
2 a(M) | M|,
< SOVF min oy (M) < 30 i I _ 1]
=1 e j>1 " vr
and
Gor || M| O2r 1
Myl < M, < = M| < =||M]|«
Mol < VAol < Vi I - By, < o
1
= §(||M0H* + | My + Mo + . H*>,
hence || M|« < ||M1 + Mz + ... ||« and X has rank-r NSP. O

17
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2.4 Information maps with rank-r RIP

In this part we describe how to construct information maps with small m and rank-r RIP
smaller than, say, 1/3. It comes as no surprise that the most simple case are information
maps generated by i.i.d. Gaussian variables. The proof follows the same pattern as in
compressed sensing - we show a concentration bound for one fixed matrix A and apply
e-net argument to cover the whole set of rank-r matrices.

The first lemma is the most simple e-net construction in R™.

Lemma 2.16. Let n € N and let € > 0. Then there is a subset N' C S"~1 with |N| <
(14 2/e)™ such that for every x € S*~! there is a z € N with ||z — 2|2 < &.

Proof. Indeed, let N' = {z1,...,2n} C S""! be (any) maximal subset of S"~! with ||z; —
2|2 > € for j # k. Then the (open) balls z; +¢/2 - By are disjoint and all included in
(14 ¢/2)B%. Comparing the volumes, we get

Nvol(g/2 - BY) < vol((1 +¢/2)BY)

or, equivalently,
N(g/2)"vol(By) < (14 ¢/2)"vol(By),

which gives the result. U

Remark 2.17. With virtually no modifications the same result is true also for the unit
ball By .

Although quite natural, we give an explicit definition of an e-net.

Definition 2.18. We say that N’ C X is an e-net of the (quasi-)metric space (X, o) if for
every x € X thereis z € N with ||z — z| < e.

Lemma 2.19. Let N C S™! be an e-net of S"~! for some 0 < ¢ < 1. Then
1
JAll = max [[Az]l; < —— max | Az])
zeSn—1 1—¢ z2eN

for every matrix A with n columns.

Proof. Let x € S"~1. Then there is 2 € A/ with ||z — z||2 < & and

1Azll2 < [Azll2 + [|A(z = 2)]l2 < max||Az]l2 + |[A] -&.

Taking the supremum over z € S*! finishes the proof. O
We denote by V;, i, the Stiefel manifold of n x k orthonormal matrices.

Vor ={U e R™* . UTU = I} = {U € R"** : U has orthonormal columns wuy, ..., uy}.

(2.12)
Lemma 2.20. To every e > 0, there is a set N C V. with |N| < (1 +2/e)", such that
to every V.= (v1,...,v;) € Vp i with columns vi,va, ... vy there is U = (uq,...,u) € N
with ||V = Ul|2,00 := max lv; — ujll2 < 2e.

s Rt
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Proof. Let ¢ > 0. By Lemma 2.16, we can construct an e-net N' C S"~! with |N| <
(14 2/e)™ elements. We then consider their tensor product

N ={U = (u1,...,ug) :uj € Nforall j=1,...,k}.

This set has at most (1 + 2/¢)™* elements but, in general, the columns of any U € N/
are not orthogonal. By definition, to every V = (vy,...,v) € (S*"H)F =81 x ... x §*1
there is an k-tuple U = (uq,...,ux) € Ny with ||U — V||2OO = max lluj — vj||2 <e. But

j

) 7

the elements of A, do not need to lie in V;, j, in general.

We therefore obtain the net 9 as the projection of the points from N}, into V;, i in the
following way. If the distance of U € Ny, to V, i, in the | - ||2,00-norm is larger than ¢ > 0,
we leave it out. If it is smaller than that, we add to 9% (one of) the elements U € Vak
with ||U — Ulla,eo = dist(U, V;, ) < .

If now V € V,, 1, then there is an U € N, with |[U — V|2,06 < € and to this U, there is
a U € N with |[U — Ulz.0e < . We get therefore |V — Uljg,00 < 2¢. O

After these preparations we finally define the Gaussian information maps generated
by i.i.d. Gaussian random variables.

Definition 2.21. (Gaussian information map). Let X'(A) = ((X;, A)r)T; € R™, where

the matrices X; € R™¥ are (normalized) Gaussian, i.e.

(X)ka ~ N(0,1) iid.

1
vm
There is a number of ways how to count the “degrees of freedom” of a rank-r matrix.
This or that way, it is O(r max(n, N)). It is therefore natural, that the number of mea-
surements m has to be larger than this quantity. Actually, we do not need to pay any(! -
up to the multiplicative constants) price to achieve this bound.

Theorem 2.22. Let X : R™N — R™ be a Gaussian information map. Then it has 6, < §
with probability at least 1 — ¢, if

m > Cj <7“(n +N)+ ln(2/€)>.

Proof. We first derive a concentration inequality for one fixed A € R™*N. Then we
construct a net in the set of matrices with rank at most r. Finally, we take a union bound.

Step 1: Let A € R™N with ||A||p = 1 be fixed. We use the 2-stability of Gaussians
(cf. Lemma 1.3) and calculate

m m n N
| (A = D2, A% = Z(Z S (X kiAr)
j=1 j=1 k=11=1
~ (3 Y enanr) 3 () =
=1 k=1I=1 J=1 j=1

hence (by Lemma 1.4)
(et 1| ) <2( ;1] )
j=1
_IP’<Z (1+3/2)m )+IP’<§: <@ —5/2)m)

Jj=1

19



Random Matrices and Matrixz Completion

If ||Al| 7 is not restricted to be equal to one, we use homogeneity and obtain
o —COme?
P([I A3 - 413 > £ - 143 < 267",
Step 2: Next we construct an ¢ > 0 net (in the Frobenius norm) of the set
D, ={Ac RN || A||p = 1,rank(A) < r}

with at most
r(n+N+1)
<1 + 10/9)

elements.
We apply Lemma 2.20 with ¢ = ¢/5 to obtain a 2¢/5-net 91; C V;,, and a 2p/5-net
My C Vi, Finally, we apply (2.16) to obtain a o/5-net 913 of S"~1. The set

N =TSV 0 e, 5 e 0, V € N}
has at most
<1+ 1_Q0>r <1 + 1_Q0>n7" <1+ 1_Q0>rN _ (1+ 1_Q0>7»(1+n+N)

elements.

Let now A € D, with singular value decomposition A = USVT and A = USVT. Here,
of course, U € My with [|U —Ul|2,00 < 20/5, V € Ny with ||V —V||a.0 < 20/5, and 3 € Ny
with |2 — 3||F < o/5.

We use the rotational invariance of the Frobenius norm - namely if Z € R™* and
U € R™ " has orthonormal columns, then

lUZ|% = (UZ,UZ)r = (Z,UTUZ)r = ||Z]|I%
and similarly for Z € R™*" and V € RV*" with orthonormal columns
1ZVT|5 =2V, 2V e = (Z,2VTV)r = || Z] %
Then

|A = Allp = lUSVT - USVT | p
< (U -D)SVT||p + |UE =)V [p +|USV = V)5
= U -0)Z|r+ = =Z|r+ |12V - V)T|F

= or(ur — ). e — )+ [l — 3
F1(01(vr = 01), .. G (0r = 0p)) P
T T
= (X By~ wl3) " + o 2l + (s~ 513)
=1 =1
S,
) )

Therefore, N is an g-net of D, in the Frobenius norm.
Step 3: By union bound,

P(‘HX(A)H%—l gg for all Aem)z1—2(1+?

(2.13)
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We now use an analogue of Lemma 2.19 to extend this inequality to the whole D,.. Let
us observe that

1 () ~ 41| = [(2(A4), X(A)) = (A, A)r| = [(X*X(A), A} — (A, A}
[(X*X — Id)A, A) p|.

We denote X = X*X — Id and reformulate (2.13) as

1O)r(n+N+1)2_0m62. (2.14)

for all AE‘J’I) 21—2(14——

P(max\X(A)] < 0 .

Aen 2

Let now Z € D, be arbitrary. Then there is an A € 0 with [|[Z — A|| < p. Furthermore,

let us put
v:= max |[X(W)|.
WwebD,

Finally, Z — A has at rank at most 2r and we can (using orthonormal projections in
range(Z — A)) decompose it as Z — A = (Z — A)' +(Z — A)”, where (Z — A)" and (Z — A)"
have both rank at most 7 and Frobenius norm smaller or equal to ||Z — Al|r. Altogether
we get

I X(2) < |X(Z = A)| + [X(A)] < |X((Z - A+ |X((Z = A)")| + X (A)]

0 )
<vl(Z = AYllr +vI(Z = A)'llp + 5 < 2vo+ 5.

Taking supremum over all Z € D,, this leads to

0
v <2vpo+ 5 or equivalently v <

2(1 - 20)’
We take ¢ = 1/4 and obtain that
X(2)| = [lx@)E-1| <6 (2.15)
for all Z € D, with probability at least
1-2(1+ 40)r("+N+1)2*Cm52.

Putting this larger than 1 — ¢ leads to

e, 2. 41rEN+Y) o oCme,

e

9. 417"(TL+N+1)2—CTTL(52 S £,

Hence
Iny(2/¢) +r(n+ N +1)In(41) < Cmd?

and the proof is finished.
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3 Random Matrices

The main tool in the analysis of low-rank matrix completion are concentration inequalities
of random matrices. The main aim of this section is to collect the basic results from this
area. Especially, we shall prove an analogue of Lemma 1.4 on concentration of measure
for random matrices. Before we come to that, let us present the classical proof of the
Bernstein inequality for random variables and let us point out, why this proof can not be
directly generalized to the non-commutative case of random matrices.

Lemma 3.1. Let wy,...,wn be independent identically distributed random variables with
Ew; =0, ijz < V¢ and |w;| <1 almost surely for every j =1,...,m. Then
’ 2
2exp<— ) for t<2mVy,
P(lwr + - + wm| > 1) < 4mVy

t
26Xp<—§> for t> 2mV02.

Proof. We will estimate only P(wq + - - - + wy, > t), with the second case being symmetric.
We get

Plwi + - wm>t) =P(AMwr + - +wm) > M) =Plexp(Awy + -+ - + Adwy, — ML) > 1)
< Eexp(Awy + - - + M — At) = e M [Eexp(Azp )™

for every A > 0. If also 1 > A, we have |A\w;| < 1 almost surely and using 1+ u < exp(u) <
14 u +u? for every 1 > u > —1, we can further proceed

P(wy + - 4 wm > 1) < e M1+ EQw;) + EQw;)™ (3.1)
_ e—)\t[l +E(}\wj)2]m < e—)\t[l + )\QVOQ]m < e—)\t+>\2V02m.
We now optimize over 0 < A < 1 and put A = 2V+m fort < 2V02m and A =1 for ¢ > 2V02m,
0
in which case we get P(...) < e tH/2 = ¢1/2, O

Although this calculation is quite simple, it fails in several aspects when dealing with
non-commutative random matrices:

e The absolute value has to be replaced by another way how to measure the distance
between the mean and the actual value of a random matrix. For matrices, we have
several norms to choose from. Although they are mutually equivalent, the constants
may depend on the size of the matrix.

e The most natural candidate for ordering of matrices is the partial ordering A < B
for B — A being positive semi-definite.

e Last (but probably the most important) is the failure of the identity exp(A + B) =
exp(A) exp(B) for non-commuting matrices A and B.
3.1 Golden-Thompson inequality

This section follows the note [11] combined with some ideas from the blog of Terry Tao
and other similar sources on that topic.
For a matrix A € C"*" we define its matrix exponential function by

A? > AJ
exp(A):Id—i—A—k?_F...:Z?’
i=0
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where Id is the n x n identity matrix and A7 is the j* power of A. This formula can be
used to derive several elementary properties of the matrix exponential. For example, it
follows that

[ exp(A)| < exp([|A]]).

Other properties one can quickly deduce include [exp(A)]* = exp(A*) for every A € C"*™,
exp(0) = Id and exp(\ - Id) = e - Id.

Let us assume that A can be diagonalized (which is the case for example for Hermitian
or real symmetric matrices) as A = UXU*, where X is a diagonal matrix with (complex)
AL, ..., A\n on the diagonal. Then A/ = (UXU*)! = UXJU* and

exp(A) = U(Z 7>U* — Uexp(S)U*,
=0 7
where exp(X) is a diagonal matrix with exp(A1),...,exp(A,) on the diagonal. Observe,
that if A is Hermitian (or real symmetric), then its eigenvalues are real and its exponential
is therefore positive definite.

Finally, let us recall that if A, B € C™*™ are general non-commuting matrices, then
the identity exp(A + B) = exp(A) - exp(B) does not need to hold. Nevertheless, it is
good to keep in mind, that this identity holds if the matrices A and B commute - with
essentially the same proof as for real or complex variables. This is for example the case,
when A = B or when A = Id. A suitable replacement is the Golden-Thompson inequality
for trace-exponential mapping A — tr(exp(A)), see below.

Theorem 3.2. (Lie Product Formula). For arbitrary matrices A, B € C"*™ it holds

A+B

e = lim (eA/NeB/NN, (3.2)

N—oo

Proof. Let A, B € C"*" be fixed and let us denote

Xy = eATB)/N  and Yy = eA/NBIN

By the Taylor’s expansion we get

Xy =1Id+ A+rDB +O(N™?),
Yy = Id—i-ﬁ-i-O(N ):||:Id+N+O(N )
—Id—FN—FN—FO(N ).

This shows that X — Yy = O(N~2). Using the telescopic sum, we obtain
AYB _ (AINBINYN _ x N _y N
= (XN - XN 'Y + (XN YN = XUTYR) A+ (XY - YY)
= XN M Xy — V) + XN 2(Xy — Y)Yy + o+ (X — Y)Y
and finally

IXN = YR < 1 Xn = Yol - (X X720 Yl =+ + YD
< N[ Xy = Y|l max(| Xn |, [[¥a ).
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By Taylor’s expansion, we have

1 X || < elAHBIN < ellA/N GIBI/N and ||V < [|eN ]| - |eB/N]|| < el AN . I BI/N,
hence
XY — VY| < NON72)eAIFIBID)-N=D/N_, g as N — 0.
O

Due to the finite dimension of all objects involved, (3.2) holds in any norm on C"*"
as well as for the convergence in all entries. In particular, we obtain

tr(eA+B) = A}im tr [(eA/NeB/N)N].
—00

Theorem 3.3. (Golden-Thompson inequality). Let A, B € C"*™. Then

|tr(eMB)| < tr(eAHA)/2eBHE)/2), (3.3)

If A and B are self-adjoint,
tr(eP)] < tr(e?te?). (3.4)

Proof. For a natural number N, put X = e?/ 2¥ and Y = eB/2". We will show that

1, (3.5)

2N—1 2N—1

[er(XY)?"]] < (X7 X)2 T (YY)

ie.
|tI‘[(€A/2N eB/QN)QN” < tr[(eA*/QN 6A/QN)QN_1 (eB/QN eB*/QN)QN_l]. (36)
By applying the Lie product formula three times, we get
— A8,
(B[A*/Z]/QN_le[A/Q]/ZN_l)QN_l N 6A/2+A*/2,

(eA/QN 6B/QN )QN

(eA*/ZNeA/QN)ZN—l

(BB/QNGB*/QN)QN_I _ (6[3/2}/2N—1e[3*/2}/2N—1)QN—I _y ¢B/2+B* /2.

We see, that the left-hand side of (3.6) converges to [tr(eA*5)| and the right-hand side
t0 tr(elA+A)/20(B+B")/2),
It remains to prove (3.5). Its proof is based on the following two simple facts:
(i) The trace is cyclic, i.e.

n n n

w(XY) = S (XY); = N Xy = 303 Vi X = S (VX = (Y X).

j=1 j=1k=1 k=1 j=1 k=1

(ii) For an arbitrary W, Z € C"*" one has by Cauchy-Schwartz inequality

53w < (£ waf) ™ (5 )
J.k=1

n

> (Wz);

j=1

(W Z)| =

j=1k=1 Jk=1

(S wam) (S 2z = Ve eEz. ()

jk=1 jk=1

24



8  Random Matrices

This can be further generalized to

o1\ 1727
Itr(Ay Ay . .. Agn)| <U14A*21D . (3.8)

H:j“

Indeed, for n = 1, this is just (3.7). The induction step is then

]tr(AlAQ - A2n+1)’ = ]tr[(AlAg)(A3A4) - ”

< (el ds(ar )" (3.9)

o1\ 1/27
= (Bl 42454)7 ') -
W1\ 1727
= (tr[(ATAlAQAE)Z 1]) T

where the dots represent similar terms for the pairs (A3, A4), etc.
Now we use (3.8) again for the 2" matrices (AJA1), (A3A42),...,(A7A41), (A5As) and
obtain
tr[(A] A1 Az A3)%" ] = tr[(A7 A1) (A243) ... (A} A1)(A2A3)]
< {orl((ATAD (AT AT e[ (A5An) (A3 ) )Y
= {t[(ATA)*"}2 - {ir(A342)* 32
= {er[(ALADP I - {tr[(A245)7 1} /2,

Inserting this into (3.9), we obtain

on+l 1/2n+1

[br(A1 4z ... Ageen)| < TT (6l(4;45%7)
j=1

finishing the proof of (3.8). If A} = Ay =--- = Aynv = Z, (3.8) reduces to

2N1

tr(22)| < te[(229)2" 7). (3.10)

To prove (3.5), we apply (3.10) to Z = XY and obtain

2N—1 2N—1

}= (XYY X2 = (X XYY
2 S { (XX (YY) X))

e [(XY)?]] < e {[(XY)(XY )]
<t {[(X*XYY™) (X*XYY*)"]
= r{[(X XY,

where we have used the cyclicity of the trace and (3.10) with Z = (X*XYY™). Iterating
the same procedure, we further obtain by (3.10) with Z = (X*X)?(YY*)?

oN-3

[(XY)?V)] < e { (X X)2(YY )P < e [(X X2 (YY) (X X)2 (YY)D PP
= tr{[(XX)2(YY ) (X)) = e{ (X)) vy P
leading to (3.5) after further iterations.
O
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3.2 Non-commutative Bernstein inequality

Lemma 1.4 in the form of Lemma 3.1 can now be generalized to matrices. This part
follows [3] with many forerunners, cf. [1, 9]. In what follows, || - | denotes the spectral
norm of a matrix and < stands for the partial ordering, i.e. A < B if B — A is positive
semi-definite. Finally, we will use the linearity of the trace to obtain for every random
matrix Etr(A) = tr(EA). Last, but not least, if A and B are two independent random
matrices, we have E(AB) = (EA)(EB).

Theorem 3.4. Let Xy,...,X,, be i.i.d. self-adjoint random matrices with EX; = 0.
Assume that |E[X?]|| < Vi and | X;|| < ¢ almost surely. Then

2

4—‘/2>, t§2mV02/c
mVo

[P’<||X1 + -+ X > t) < 2nexp<—
and ,
P X1+ + Xl > 1) < 2nexp(—2—), t > omVe/e.

C

Proof. Finally, | X1+ + Xyl > tif X9+ + X, £t-Idor X+ -+ X, # —t-1d,
giving by the union bound

P(HXI + o+ X > t) <PAmax(X1 + -+ X)) > ) + POmin (X1 + -+ + X)) < —1),

where of course A\pax(A) denotes the largest eigenvalue of a self-adjoint matrix A € C"*"™,
and similarly for Apin(A4). Furthermore, Apax(X) > t if, and only if X £ ¢ - Id leading to

P(\|X1+---+Xm\| >t) SP((Xy 4+ Xp) £t Id) + P((Xy + -+ Xp) £ —t - Id).

We will estimate only the first summand, the second can be estimated by symmetry,
considering the random matrices (—X71,...,—X,,).
First we define a matrix function

0, if A<Id,
oAy =4 "
1 if A« Id.

Also, let us note that if A is positive semi-definite (i.e. A = 0), then 0(A) < tr(A). Let
A > 0 and let X be a random self-adjoint matrix. Then

P(X £t -Id)=P(X —t-Id £ 0) =P(AX — Xt-Id £ 0)
_ ]P;(e)\X—AtJd % Id) _ EH(GAX—)\t-Id) < Etr(eAX—)\t-Id) (311)
= Etr(e* . e M) = Btr(e? . (e7MId)) = e ME tr(e*).

Take now Z;n:1 X for X and obtain by Golden-Thompson inequality

E[trexp()\inﬂ {trexp()\m lX] + X )] < E[tr(exp()\mz:lXj) exp()\Xm))]
j=1 J=1 J=1
{Eexp()\m 1X]> -Eexp(A X, )}
7j=1
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8  Random Matrices

As both the expected values are positive semi-definite matrices, we may use the inequality

tr(AB) < tr(A) - ||B|| and obtain

m—1

E[trexp()\ng)] < tr{Eexp A ‘ X))} [Eexprxm)|

<
— =

= E[trexp()\ 2 Xjﬂ . HEexp()\Xm)H.

3

This procedure can be iterated until we reach
m m
E[trexp()\ZX])] = E[tr exp()\Xl)} : HHEexp()\XJ)H.
j=1 =2
Using that X are identically distributed and that

E[trexp()\Xl)] =trEexp(AX1) < n||Eexp(AX1)|,

we get

]P’(g Xj At Id) < e_’\tE[trexp<)\]i:;Xj>] < ne_)‘tHEexp()\Xl)Hm

Asl+y<eV<l4+y+y?forreal -1 <y<1, wegete' xId+Y +Y?2for|Y| <1
Hence (for random self-adjoint YV with ||Y| <1 and EY = 0)

Ele¥] < E[Id+Y +Y? = E[Id + Y?| = Id + E[Y?] < exp(E[Y?))

and 2
IE[]]| < || exp(E[Y'2))]| = /BN,

If INX1]] <1 (ie. if A <1/c) we may estimate

HIEexp()\Xl)

Hm

< exp(N?VE))™
and (cf. (3.1))

P(Z X; 4t Id) < nexp(—\t +mA2V2).
j=1
If t < 2mV@ /e, we choose A\ = W < 1/c and get < nexp(—t?/(4mV@)). If t >
2mVE/c, we choose A = 1/c and get < nexp(—t/c+mV7/c?) < nexp(—t/c+ct/(2c¢%)) =
nexp(—t/(2c)).
U

3.3 Lieb’s theorem

An alternative approach to non-commutative Bernstein inequality is based on Lieb’s the-
orem, and is due to Tropp [9]. We will need the notion of a logarithm of a matrix, but it
will be enough to consider positive definite matrices. If A is a positive definite Hermitian
matrix, then it can be written (in a unique way) as A = exp(X), where X is a Hermitian
matrix. This matrix X is then called logarithm of A, i.e. X =log(A).
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Theorem 3.5. (Lieb). Fizx a self-adjoint matriz H. Then the function
A — trexp(H + log(A))

is concave on the cone of positive definite Hermitian matrices.

Lieb’s theorem allows for an estimate of the expected value of a trace exponential.
Indeed, let H be a fixed self-adjoint matrix and let X be a random self-adjoint matrix.
Define random positive definite matrix Y = e*X. Then (by Lieb’s theorem and Jensen’s
inequality)

Etrexp(H + X) = Etrexp(H + log(e™)) = Etrexp(H + log(Y))
< trexp(H + log(EY)) = trexp(H + log(E eX)). (3.12)

Different choices of H then finally lead to an estimate

N N—-1
Etrexp(Y0X;) =EiEp ... Extrexp( Y 0X; +0X)
j=1

j=1
——

,_.

<E;Es...En_q trexp(z 6X; +log(En eeXN)>

7j=1
N-2
—E\Ey...En_itr eXp(Z 0X; + log(Ey ¢/X~) +0XN_1> (3.13)
j=1
H
N-2

<E{Ey...Enx_otr exp( GX] + 10g(EN GGXN) + log(EN_1 60XN_1)>
1

<.
Il

N

< El tr exp(Z log(Ej eer) +6X1)
7=2

N
< trexp (Z log(IE; €% )) :

j=1
We use this approach to prove the following version of Bernstein’s inequality.

Theorem 3.6. Let X;,i=1,...,N be independent centered (i.e. EX; = 0) self-adjoint
random n X n matrices. Assume that for some numbers K,o > 0

N
IXi|| < K as. and HZEX}H <o (3.14)
-

Then for every t > 0 we have
N 2
—t%/2
(S5 > ¢) < 2nexn(22) 3.15
; i =t) =P\ K3 (3:.15)
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8  Random Matrices

Proof. We concentrate (again) only on the case K = 1. The general case follows by
homogeneity.
Step 1. We use the estimate

p(Amax(ng>>t> (th 1) < Buen(Y0%) (10

J=1

derived earlier, cf. (3.11). Then we apply (3.13) and obtain

< max (iX) > t) <e 9ttrexp<210g OXJ'))

Jj=1 Jj=1

< e M <exp <Z log(E; eXi )) > (3.17)
j=1
N
= B*th exp <)\max (Z 10g(E] BGXJ' ))) .

J=1

Step 2. Let us assume (w.l.o.g.) that K = 1. Fix now § > 0 and define a smooth function
on the real line

f(x):w forx?éoand f(O):9_2

x2 2
As f is increasing, we get f(x) < f(1) for all <1 and, therefore, also f(X;) < f(Id) =
f(1) - Id. We get therefore for every j =1,..., N

0N = Id+0X; + (" — Id — 0X;) = Id + 0X; + X; f(X;)X; < Id+ 0X; + f(1)X
and, in expectation,
Ee’Y < Id+ f()EX] < exp<f(1) : EX]?) =exp((¢! —0 - 1)-EX?).
Plugging this into (3.17), we further obtain

P(Amax<jil Xj) > t) < e_etnexp<)\max<i (" —0-1) EX2)>

Jj=1

=e exp<(e€ — 6 — 1) Amax (ZEX?))
j=1

<e etnexp((e —0— 1)02).
Finally, we plug in the minimizer over # > 0, namely 6 := log(1 + ¢/0?) and obtain
< nexp(— log(1 + /o)t + ((1 +t/0%) —log(1+t/o?) — 1>02)
= nexp(— log(1+t/o?)(t + o?) + % : 02>

:nexp(— [log(1+t/02)(1—|—t/0 —t/o ] >

:nexp(—[h(t/UQ)} ><neXP< % >
2
= ne(-—-20).
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where elementary calculus shows that

0
h(u) = (1 +u)log(l +u) —u> 1+22/3

for u > 0.
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4 Low-rank matrixz recovery and matriz completion

4 Low-rank matrix recovery and matrix completion

This section follows closely [3].

4.1 Setting and main results

We return to the question of recovering a low-rank matrix A from a limited number of
linear measurements X' (A) = {(X1,A)p,...,(Xm, A)r}. In contrast to Section 2, we will
now restrict the possible choices of X;’s.

As an important example we keep in mind is that X;’s are chosen from the set {ekelT}k,l.
Here, eke'f is a matrix with the only non-zero entry on k"™ row and I column. Then
(eke;f, A)p = Aj, is one entry of A and we would like to recover a low-rank matrix by
observing only few of its entries.

We will (for simplicity) deal with squared n x n matrices A. We will assume, that
A is Hermitian (or symmetric in the case of real matrices). Its rank will be denoted by
r € {l,...,n} with » < n being of the largest importance. Furthermore, we will assume
that {Xa}gil is an orthonormal basis® of the set of n x n matrices with respect to the
Frobenius (=Hilbert-Schmidt) inner product. Then

A= i}xa, A p X, (4.1)
a=1

The most natural setting is then as follows. We observe several randomly chosen scalar
products

<XQ,A>F, a <€ Q,

where Q C {1,...,n?} is chosen at random among all subsets of {1,...,n?} with m
elements. In the language of the information map, X : A — ((X,, A)r)eeq Finally, we
would like to know when the minimizer of

argmin || Z||., s.t. (Xg, Z)p = (X4, A)p forall a € (4.2)
ZeRnxn
is unique and equal to A itself. The random choice of the set {2 is statistically rather
difficult process. We will instead rather assume, that we are given m independent random
variables wy, .. .,w,, taking uniformly distributed values in {1,...,n?} and we consider
instead of (4.2) its analogue

argmin || Z|[., st (Xo,,Z)p = (X, A)p foralj=1,...,m. (4.3)
ZER”XTL

Using the information map, this can be again rewritten as

argmin || Z||., s.t. X(A)=X(Z). (Py)
ZEeRnxn
The independence of w’s makes this approach much easier to analyze. There is never-
theless the danger of “collisions”, i.e. it might happen that w; = wy, for j # k.
We can see already now, how random matrices and operators come into play. The
matrix X, is a random matrix taking randomly and uniformly distributed the values in
{X1,...,X,2}. Moreover, we denote by

Puo:Z = (X0, Z)rXw

3The matrices X,’s do not need to be necessarily self-adjoint.
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Random Matrices and Matrixz Completion

the projection onto X,,. These are random matrix operators, which we combine together
into the sampling operator

2 m 2 m
n n
R:Z = — > (X, Z)p X, = — > Pu,(2). (4.4)
j=1 j=1
This allows us to reformulate (4.3) once more. We analyze
argmin || Z||. st. R(Z) =R(A). (4.5)
ZeRan

Before we come to the main result and its proof, let us make one simple observation.
If (say) X is itself of low-rank and A = X, it will be surely difficult to find by (4.5).
Indeed, (A, X;)r = 0 for all j > 1 due to the orthonormality of the basis {X,}q. If we
observe some of the coefficients {(A, X,)r}, we might be lucky (if (4, X;)F is included in
the selection) or unlucky (if this coefficient is not included). The chance of this luck grows
with the portion of coefficients observed and a large portion (nearly all) of them has to
observed if the chance of hitting it is supposed to be high. In general, in such a case we
can not hope for recovery of A from small number of its coefficients with respect to this
orthonormal basis.

We put U = range(A) = [kern(A)]* be the column (and due to the symmetry also the
row) space of A. By Py we denote the orthogonal projection onto U. Hence

A=PyA=AP; and Py A= AP, =0.

We now express A in an eigenvector basis of A. Let {uq,...,u,} be an orthonormal basis
of U of eigenvectors of A (i.e. Au; = A\ju;) and let w,41,...,u, be an orthonormal basis
of UL+. We can write A with respect to this basis as

At ... O

0 )\2 . 0

A pu—
0 Ar
0
0 0
0

Furthermore, for each n x n matrix Z we can use the decomposition
7 = (PU + PUL)Z(PU + PUL)
and write Z with respect to the basis {u;}7_; in the block form

P PyZPy | PuZPy.
~\ PyiZPy | PyiZPy.

Finally, we let T' be the matrices which vanish in this notation in the last block and Pr
be the projection onto this subspace, i.e.
T :={Z:Py.ZP;1 =0} and
Pr:Z — PyZPy+ PyZPy. + Py ZPy
=PyZ+7ZPy — PyZPy.

By the observation above, some additional condition is necessary to guarantee the success
of low-rank matrix recovery.
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4 Low-rank matrixz recovery and matriz completion

Definition 4.1. The n x n rank-r matrix A has coherence v > 0 with respect to the
operator basis {Xa}2i1 if either

max || X,|% < =, (4.6)
a n
or )
max | PrX,||% < 2T and max (X, sgn(A4))% < 1/_72° (4.7)
a n a n

The condition (4.6) is more restrictive - it does not depend on the (unknown) matrix A
or its rank. In other words, matrix bases with (4.6) has small coherence with respect to all
low-rank matrices. Let us show that (4.6) indeed implies the first half of (4.7). Observing
that matrices from 7" have the rank 2r at most we obtain

IPrXalt = sup  (Xo, Z2)3 < sup || Xo|*- || Z]2
ZET||Z| p=1 ZeT || Z||p=1
2ur
< sup 20X |P1Z)1F < =
ZeT,|| Z|| p=1 n

Furthermore, if || X,||p = 1, then || X,| > ﬁ and we see that v is always greater or equal
to 1in (4.6).

The most important example is surely the operator basis given by {eie]T ?;:1. Let
U =range(A) and let A satisfy

r r
max [Pei[f < - and  maxfessgn(A)e)] < o

Then we obtain for each (4,7) € {1,...,n}?

1Pr(eief)IE = Pu(eie] ) + Py (eief ) Pul
= [|Py(eie] )|[F + I1Pys (eie] ) PulE
= ||(Pre)e] |F + |(Pyrei)(ej Po)lE
= 1Pyeills - lleg 13 + 1Py veslls - lleg Poll3

T T
<pi—-1+1-||Pyejll3 < 2m—
n n

§
(e sgn(A) = (ersen(A)e;)h < 1.

Hence, we obtain (4.6) with v = max{u1, u3}.

The following theorem is the main result of this section. It shows, that with ran-
dom choice of coefficients of A w.r.t. the operator basis we indeed recover A with high
probability.

Theorem 4.2. Let A be a nxn rank-r matriz with coherence v with respect to an operator
basis {Xa}gil. Let Q C {1,...,n%} be a random set of size || > O(nrv(1 + §)In?n).
Then the solution of (4.2) is unique and is equal to Z with probability at least 1 — n=pb.

Proof.

Let Z € R™™. We put A = Z — A. We have to show that || Z]. = [|A + Al > ||A]|« if
R(A) =0 and A # 0. If R(A) # 0, then Z is not one of the matrices considered in (4.5)
and we call it infeasible. Furthermore, we decompose A = Ar + A1, where Ap = PrA.

Step 1.: Reduction to sampling with collisions
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Sampling of a random subset Q C {1,...,n%} with m elements corresponds to sampling
of wi,...,w, without collisions. By that we mean, that w; is chosen randomly and
uniformly from {1,...,n?}. Then wy is chosen from {1,...,n?} \ {w;i}, etc. We denote
the probability of (4.5) recovering A by pyo(m) when sampling without collisions and by
pwi(m) when collisions are allowed.

We define R’ as in (4.4) but with the sum going only over distinct w; # w;. The number
of distinct samples will be denoted by m’ < m. Then kern R = kern R’ and R(Z — A) =0
if and only if R'(Z — A) = 0. Conditioned on m’, the distribution of R’ is the same as
sampling m’ times without replacement. Hence

Puwi(1m) = B [puso (m")] < puo(1).

Hence, sampling with replacement is more likely to fail than sampling without and it is
enough to show that the probability of failure when sampling with replacement is tiny.

Step 2.: Ar large

Let R be defined by (4.4), i.e.

n2 ik
R = EZ%'
j=1

The operator norm of R : (R"™*", || - ||[p) = (R™*", || - [[r) is equal to %2 times the highest
number of collisions in one direction. A very rough estimate is therefore |R| < n?.
Furthermore,
n? 1 o
— _ 2 _ 2 _
ER—EZEij—nEPw—n -FZPG—M (4.8)
]:1 a=1
and

E[PrRPr| = PrlER|Pr = Pr.

We will prove later (using the concentration bounds on matrices) that even more is true,
namely that

|Pr — PrRPr| < 1/2 (4.9)

with high probability (and let us denote the failure of this event by p1).
Let

IAT|1F > 2mn?|| Age |3
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4 Low-rank matrixz recovery and matriz completion

Then we obtain
IRAZLE < IRIP - |A7e 3 < n*| A |1F

< 2 jarlE < 0 = 1Py — PrRPrIALE
2m TINF > m T T T TIF
2

< %{(AT, Ar)yr — ((Pr — PrRPr|Ar, AT>F}
2
= %{(A% Aryp — (PrAr, Ar)p + (PrRPrAr, AT>F}

n2 n2
= E(AT’ 7DT7?"PTAT>F - _<AT, RAT>F

TL4 ik n e
=5 (Ar Py (Ar))r = — Z 0y (AT), Py (A7) P
Jj=1 =1
4 m
n
<3 > {Pu, (A7), Puy (A1) p = (RAT, RAT) P = |[RAT|
jk=1

and we conclude that R(A) # 0 and A is infeasible.
It remains to prove (4.9). We will actually prove that
t2m

P(|[Pr — PrRPr|| > t) < 4nr eXP<—m

), 0<t<2. (4.10)

We apply the operator bound Theorem 3.4 with operators

2
1
Sy = %PTPWJ.PT - —Pr.

We have to verify the setting of this theorem. Therefore we observe couple of facts.

e S, are centered:
J

n2

2 1 2 1 1
ES., = —Pr[EPu,|Pr— —Pr = —Pr[= > Pu|Pr - —Pr=o.

a=1
e Their sum is the operator to bound:

3 S, = —PT [Z P.,|Pr = Pr = PrRPr - Pr.

7j=1 7=1

e We estimate the value ¢ by (4.7)

1 n? 1
10, = —||n*PrPu, Pr = Pr|| < ZPrP, Prll + —|Pr

2
n 1 2urn + 1
< —maxHPTXaH% 4+ —<—— =:c
m a m m

where we used that

1PPuPr@le = |[Pr((Pr(2), Xu)e X)) |, = ||(Pr(2), X)) ePr(Xey)|,

= [(Pr(2), Xu;)p| - IPr(Xu;) I F
= {2, Pr(Xu,)) Pl - [Pr(Xu)llF < 1Z]|F - | Pr (X)) |-
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e ...and VOQ:

IELS2,]1 =] E[(%PT%PT ——7r) |

_ ‘E[(nszijPT)Q - 2:1—227%7?%7% + %PT] |

m

2
m

() -

TL4

1
< WHE[PTP%PTP%PT]H + ol
As P, Pr(Z) € span{X,, } and
ijPT(XUJj) - <7DTXUJJ'7XUJJ'>F : ij7

i.e. on span(X,,) the operator P, Pr acts as (PrX,,,, X,,)F times the identity. We
use (4.7) and the fact that PrP,, Pr are positive semi-definite, we get

n* 1
HE[SE)J]H < WHEKPTXW,ij>F77T77wj77T]H + —
nt 2ur 1
Sk THE[PTPWPT]H +—
. nt owr 1 HP H 1 B 2urn + 1 2
- om? 2 17T 2= 2z o

By Theorem 3.4, we get for 0 < t < 2mVZ/c = 2m - % “ g = 2 the desired
inequality with

m
—4 <——)
Pr= e 16 (20rm + 1)

Finally, we note that the operators involved can be understood as defined on T only,
which has dimension 2rn — r2 < 2rn.

Step 3.: Ap small

We assume that

IA7]lF < n?|Agslr (4.11)

and

R(A)=0 ie A € (rangeR)" . (4.12)
We will show that (under additional conditions) this implies that
121+ = [lA + Alls > [| Al
Let us recall that U = range(A).

36
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We calculate?

[A+ Al = [|Pr(A+ A) Pyl + [Py (A+ A) Py |
= [[A+ PuAPyll« + [Ap.]
> (sgn(A), A+ PyAPy)r + (sgn(Api), Api)p
= [[All« + (sgn(A), PyAPy)p + (sgn(Aqs), Api)p
= [[All« + (sgn(A) + sgn(Agp1), A)p.

If we show, that (sgn(A) + sgn(Api), A)r > 0, it follows that |4 + All« > ||A]]«.
We will show later that there is Y € range(R) with

IN

1
IPrY —sen(A)llp < 5 and [PpY]

- (4.13)

1
5"
0.

As 'Y € range(R), we get (Y,A)p = (R(:),A)r = (-,R(A))r = 0. Then we finish this

step by
sgn(4) + sgn(As) — Y, A)p

(
(sen(A) =Y, Ar)p + (sgn(Apr) — Y, Api)r
(sen(Apr),Api)p — (PpoY, Api)p — (PrY —sgn(A), Ar)p

(sgn(A) +sgn(ApL), Ay p =

1 1 1 1
SNzl = 5 IA7lr 2 SIAGIF = S| Ar]e > 0.

Vv

Step 4.: Existence of Y € range R with (4.13)

We present the proof only if (4.6) holds and refer to [3] for a proof under the condition
(4.7).
We need to construct the dual certificate Y with the following properties

(i) Y € rangeR,

.. 1
(i) [PrY = sen(A)[r < 5 .

(iii) [[ProY|l <

DN | =

The most intuitive construction of Y would be to take

2 m

Y = = 3 (X sen(A)r - X, = Risgn(A)).
=1

1The first inequality || Z||« > ||PuZPull« + |Pyr ZPy.1 ||« is sometimes called pinching inequality. It
can be proved by duality:

|PuZPull« + [Py ZPyslls = sup (PuZPu, A)r + sup (PyLZFPy., B)r

A<t BlI<1

= sup <Z7PUAPU>F+ sup <Z7PULBPUL>F
lAf<1 IBlI<1

= sup <Z7 Py APy + PUL BPUL >F
A <L,[|B||<1

< sup (Z,C)r = ||IZ]+.
lel<t
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Then (i) is clearly satisfied, and (ii) and (iii) hold for EY = sgn(A). The hope is that
application of concentration bounds on random matrices could give the inequalities in (ii)
and (iii).

Unfortunately, this construction of ¥ does not converge quickly enough. The golfing
scheme of [3] constructs Y in an iterative way. Namely we put

n2

k
Y, = - ;(Xwi,sgn(fl))p X,

For good choice of k, Y is already a reasonable approximation of sgn(A). We then apply
the same procedure to sgn(A) — PrY; and update the information in this way, i.e. we put

9 2k
n
Yy =Yi+ - ‘;rl(Xwi,sgn(A) —PrY1))p - X,
1=

The sequence PrY; converges exponentially fast to sgn(A) in I = m/k. On the other hand,
we need to choose the k large enough to allow for the application of the concentration
bounds.

To analyze the iterative scheme, we first need the following lemma.

Lemma 4.3. Let Z € T. Then

t2m
2nexp< 7> for t <2/ Z]||F,

o 2
P(HPTLRZH > t) < vl 2]k 4.14
2nex <——) or t>/2/r||Z]|F.
o(~gropmz) for t> VA2
Proof. 1t is enough to consider ||Z]|r = 1. We put
n2
S; = E(Xj,Z>FPTLX]‘.
Then
o
m
ZSUJJ- - ,PTLRZ;
j=1
e E[S,;] = 0 due to (remember that Z € T
n? 1 & 1 1
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4 Low-rank matrixz recovery and matriz completion

e the parameter VO2 is estimated by

IE(S2,]1 = ||[E[S., © 5.,

n 1
- m2 ? <XJaZ>F(PTlXJ) H
j=1
’I’L2 "
< S X D P X
j=1
n2 o
< g mex (P X521 (X5, 2)%
j=1
’I’L2 14 2 nv 2
< mplPle = p = Vs

e and finally

150, 1| = (|§<ij7Z>F7’TleH

n2 n2 14
< Xy, 205l 1P Xyl < 2y 210K, 205

2 2
n v n v v vny/2r
S—\/jHijH-HZH*g—\/j-\/j\/Qr: =:c
m\ n m\n n m

as every Z € T has rank at most 2r.

ny m 2
e Observing that 2mVZ/c =2m - — - ——— = \/j, the rest follows by Theorem 3.4.
g 0 / m2 wn /_27” r Y

O
Let us now finish the proof of the existence of the dual certificate. We split m =
mq + - -+ my and define
2 mi+---+m;

Ri:Z — — 3 (Xo;, Z)p X, (4.15)

m;
J=mi+etmi1+1

We set
Yo=0, Zy=sgn(A), (4.16)
Yi=Yi 1 +RiZi—1 = Zi:Rij—l, (4.17)
=1
Z; =sgn(A) — PrY;. ] (4.18)

39



Random Matrices and Matrixz Completion

We get
Zy = sgn(A),
Z1 =sgn(A) — PrYy =sgn(A) — PrRisgn(A) = (Id — PrR1Pr)sgn(A),
Zy =sgn(A) — PrYs = sgn(A) — Pr <Y1 + Rng)
gn(4) — Pr(RiPrsgn(A) + Ry(Id — PrRyPr)sgn(A))

= (Id — PrR1Pr)sgn(A) — PrRa(Id — PrRi1Pr)sgn(A)
= (Id — PrRoPr)(Id — PrRiPr)sgn(A) = (Id — PrRePr)Z,

Zi = (Id — PrRiPr)(Id — PrRi-1Pr)...(Id — PrR1Pr)sgn(A).
Assume that (with probability of failure at most ps (7))
1Zillr = [(Id = PrRiPr)Zi-illr = |(Pr = PrRiPr)Zillr < —HZz 17
Then

\/F

22
Furthermore, we assume that (with the probability of failure at most ps(i))

1Zill2 <

|PriRiZi—1| < Zi-1|F,

! [
4\/7_"'
which gives

! !
1
|ProYi]| < § |ProiRiZi—a]|| < —\/F g | Zi—1llF
i—1

=1

1 00
1 \/7_” 1 1 1
<—S Y oy =
— 4 r221—1<4, 20 2
=1 1=0
and
r 1
121l = IPrYi - sen(A)]| < Y < 55 (119)

for | = [logy(2n%\/7)].
Finally, we have to estimate the probabilities p1, p2(7) and p3(i) and ensure that

l

p1‘|‘zp2 Z )<n6.

=1

Recall that

P~ )
=dnrexp|————— ).
n PUT 1620 + 1)

By (4.10) and using that Z; € T we get

m;

P([Pr = PrR:Prl 2 1/2) < dnr eXp(_ 16(2vrn + 1)

) =: pa(7).
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4 Low-rank matrixz recovery and matriz completion

Furthermore, Lemma 4.3 gives

1Zi1llF
NG

| Zi_1 || 3mi )

<2 (—
)— TP\ 6 avn| Zi 1%

P(|PriRZi | >

m; )
(i) = i)

Zi_ 2| Z;—
Here, we have used that ¢t = |Zille < V2|12 1||F. Finally, to ensure that py(i) and
4\/r NG

p3(i) are both bounded by n~%/3, it is enough to chose
m; > 64vrn[ln(6nr) + In(20) 4+ Bln(n)]

leading to

l
m = Zmi > 64lvrn[In(6nr) + In(2l) + BIn(n)] = O(vrn(1 + ) In%n).
1=1
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