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Abstract Finite sample properties of random covariance-type matrices have been the
subject of much research. In this paper we focus on the “lower tail” of such a matrix,
and prove that it is sub-Gaussian under a simple fourth moment assumption on the
one-dimensional marginals of the random vectors. A similar result holds for more
general sums of random positive semidefinite matrices, and our (relatively simple)
proof uses a variant of the so-called PAC-Bayesian method for bounding empirical
processes. Using this bound, we obtain a nearly optimal finite-sample result for the
ordinary least squares estimator under random design.
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1 Introduction

Let X1, ..., X, beii.d. random (column) vectors in R? with finite second moments.
This paper contributes to the problem of obtaining finite-sample concentration bounds
for the random covariance-type operator
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N 1 n r
3, = ;Z}X,-Xi (1
1=

with mean ¥ = E [X 1X IT] This problem has received a great deal of attention
recently, and has important applications to the estimation of covariance matrices [15,
22], to the analysis of methods for least squares problems [10] and to compressed
sensing and high dimensional, small sample size statistics [2,18,21].

The most basic problem is computing how many samples are needed to bring fn
close to X'. In general one needs at least n > p to bring f,, close to X, so that the
ranks of the two matrices can match. A basic problem is to find conditions under which
n > C(¢e) p samples are enough for guaranteeing

Pr(Vo e R?, 1 —ep’ Zv <o S, < +e)v/ o) ~ 1, )

where C(¢) depends only on ¢ > 0 and on moment assumptions on the X;’s.

A well known bound by Rudelson [17,20] implies C(¢) p log p samples are nec-
essary and sufficient if the vectors X ~1/2X;/ /P have uniformly bounded norms.
Removing the log p factor is relatively easy for sub-Gaussian vectors X;, but even
the seemingly nice case of log-concave random vectors (which have sub-exponential
moments) had to wait for the breakthrough papers by Adamczak et al. [1,3]. A series
of results [9,12,15,22] have proven similar results under finite-moment conditions
on the one-dimensional marginals plus a (necessary) a high probability bound on
max;<p |Xil2-

1.1 The sub-Gaussian lower tail

In this paper we focus on concentration properties of the lower tail of >,. As it turns
out, information about the lower tail is sufficient for many applications, including
the analysis of regression-type problems (see Theorem 1.2 below for an example).
Moreover, the asymmetry between upper and lower tails is interesting from a purely
mathematical perspective.

Our main result is the following theorem.

Theorem 1.1 (Proven in Sect. 4) Let X1, ..., X, be i.i.d. copies of a random vector
X € R? with finite fourth moments. Define ¥ := E [XX”] and assume

Yo e R? 1 | JE[(wTX)*] < hol v 3)

for some h € (1, 400). Set

~ 1 <
X, = ;leleT asin (1).
1=

@ Springer



The lower tail of random quadratic forms with... 1177

Then, if the number n of samples satisfies
n > 81h* (p +2In(2/8)) /&2,
we have the bound
Pr(Vo e R? o' S, 0> (1 —e)v/ Zv)>1-3. 4)

Notice that the sample size n in Theorem 1.1 depends on p/e?, which is optimal if
X1 has i.i.d. entries due to the Bai-Yin theorem [5]. Moreover, the dependence of
n on In(1/8)/e? shows that the sample size depends on the confidence level § in a
sub-Gaussian fashion. More precisely, Theorem 1.1 implies that

Vi=1— inf 'Z,v

v ¥ v=1

has a Gaussian-like right tail

Pr (V > Ch\/z_i_r) < e—rzn/ChZ r > 0),
n

with C > 0 universal. We observe that Theorem 1.1 has a more general version
involving general sums of i.i.d. positive semidefinite random matrices; see Theorem 4.1
below for details.

The main assumption in Theorem 1.1 is (3). This is a finite-moment assumption, and,
from a theoretical perspective, it seems remarkable that one can obtain sub-Gaussian
concentration from it. From the perspective of applications, there are reasonably nat-
ural settings where (3) is a sensible assumption.

1. Assume first X = (X[1], X[2], ..., X[p])T has diagonal ¥ and satisfies a near
unbiasedness assumption: for all (i1, i2, i3, 14) € {1, ..., p}4,

ig & {i1, iz, 13} = E[X[i1] X[i2] X[i3] X[i4]] = 0.

This is true if X[1], X[2], ..., X[p] are mean-zero four-wise independent random
variables, or if X[1], X[2], ..., X[p] is unconditional (i.e. its law is preserved
when each coordinate is multiplied by a sign). From this assumption we may
obtain (3) with

E[X[i1#]
o . 2.
h := 6 max T 1,2,...,p,E[X [l]]>0

2. Assume now that some X satisfying (3) is replaced by AX + u for some linear
map A € RP*?" and some u € R?". The new vector still satisfies h < 400,
although h may change by a universal constant factor. Note that the matrix A may
be singular and/or that one may have p’ > p, in which case AX + u will have

@ Springer



1178 R. L. Oliveira

highly correlated components. This is allowed if X “comes from a vector with
uncorrelated entries”.
3. The property h < 400 is also preserved when X is multiplied by an independent

scalar &, as long as E [54] /E [S 2]2 is bounded by an absolute constant. As noted
in [22], this is strictly weaker than what is needed for two-sided concentration as
in (2).

4. An assumption not covered by our theorem is that of bounded designs:
»12x,/ /P a.s. bounded. This is verified when the coordinates X are a ortho-
normal functions such as the Fourier basis over [0, 1] (in this case X' = I}« p).
We note that this bounded design case is optimally covered by Rudelson’s afore-
mentioned bound [17,20].

One further attraction of Theorem 1.1 is its proof method, which is based on a
PAC-Bayesian argument. The main feature of this method is that it provides a way
to control empirical processes via entropic inequalities, as opposed to usual chaining
methods. Further details about this method are given in Sect. 3 below. Although our
application of this method is indebted to previous work by Audibert/Catoni [4] and
Langford/Shawe-Taylor [13], we believe that this technique has much greater potential
than what has been explored so far in the literature.

Remark 1 (Recent developments in lower tails) Many developments on variants of
Theorem 1.1 have appeared since the first version of this paper. Almost simultaneously
with us, Koltchinskii and Mendelson [11] obtained analogues of Theorem 1.1 under
the assumption of ¢ > 4 moments on the one dimensional marginals of X ;. They also
obtained results under our assumption (3), albeit with suboptimal dependence on p
and ¢. Later, Yaskov [24,25] obtained bounds under the assumption of uniform bounds
for the weak L9 norms of one dimensional marginals, where ¢ > 2 is arbitrary. For
each value of ¢ > 2, he obtains the optimal exponent ; > 0 so that n = O(p/g*)
samples are necessary and sufficient for (4) (with § = e~?). His theorem is thus
stronger Theorem 4.1 except possibly for the dependence of n on . However, the first
part of [8, Theorem 3.1] by van de Geer and Muro achieves similar bounds as Yaskov,
with the same dependence on § as our own Theorem 1.1. There has also been some
related progress in checking lower- and upper-tail properties that are relevant in the
p > n setting [9].

1.2 Application to ordinary least squares with random design

Theorem 1.1 will be illustrated with an application to random design linear regression
when n > p > 1. In this setting one is given data in the form of n i.i.d. copies
(X, Yi)l'.’: , of arandom pair (X, Y) € R? x R, where X is a vector of covariates and

Y is aresponse variable. The goal is to find a vector En that depends solely on the data
so that the square loss

B :=E[(r = X7 py]
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The lower tail of random quadratic forms with... 1179

is as small as possible. This setting of random design should be contrasted with the

technically simpler case of fixed design, where the X; are non-random. Fixed design

results are not informative about out-of-sample prediction, which is important in many

routine applications of OLS e.g. in Statistical Learning and in Linear Aggregation.
We show below that the usual ordinary least squares (OLS) estimator

~ ' 1
Bu € argming g~ > = pTX)?,
i=1
achieves error rates &~ o (p + In(1/8))/n in the random design setting, where o2
measures the magnitude of “errors”. The formal theorem (modulo some definitions in
Sect. 5.1) is as follows.

Theorem 1.2 (Proven in Sect. 5.2) Define (X, Y), (X1, Y1), ..., (X,, Y,) as above.
Let Bmin denote a minimizer of £ and let n := ¥ — 1. X. Define ¥ := E[XX”], and
let £~1/2 be the Moore-Penrose pseudoinverse of X1/2. Also set Z := n ¥~ 1/2X.
Leth, o2, h, > 0 and g > 2 and assume that, for all v € R?,

E[TX)*] < ho! Zu; )
E [(UTZ)2] < 0% v and 6)
JE[1ZI11] < h.o /p. @)

Then for any ¢ € (0, 1/2), there exists C > 0 depending only on h,, ¢ and ¢ such
that, when § € (C/nq/z_l, 1) and

n > Ch? (p 4+ 21In(4/5)),

then
A , (1+¢)o? 2
Pr (é(ﬂn) - ﬂlenﬂgpﬁ(ﬂ) s (ﬁ+ C\/ln(4/5)) ) >1-4.

So for n > p > 1 the excess loss of OLS is bounded by (1 + o (1)) O’zp/l’l, with
high probability. This can be shown to be tight; cf. the end of Sect. 5.1 for details.
An important point is that Theorem 1.2 makes minimal assumptions on the data,
and works in a completely model-free, non-parametric, heteroskedastic setting. Our
moment assumptions are reasonable e.g. when those of Theorem 1.1 are reasonable
and Z = n X ~1/2X is not too far from isotropic. For instance, if the “noise” term
n is independent from X, this property follows from suitable moment assumptions
on the noise and on the one-dimensional marginals of X. Even when there is no
independence, one only needs higher moment assumptions on X and 7 (thanks to
Holder’s inequality).

Theorem 1.2 extends recent papers Hsu et al. [10] and Audibert and Catoni [4]. Hsu
et al. prove a variant of Theorem 1.2 where they assume an independent noise model
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1180 R. L. Oliveira

with sub-Gaussian properties, as well as bounds on ¥~ 1/2X;/ /- Their bound does
have the advantage of working up to much smaller values of §. Audibert and Catoni
obtain bounds for § > 1/n, albeit with worse constants and only by assuming that
(vTXl )2 < BvT X valmost surely for some B > 0. To the best of our knowledge, no
excess loss bounds of optimal order were known under finite moment assumptions.
We do note, however, that Theorem 1.2 is a simple consequence of our main result,
Theorem 1.1, and a Fuk-Nagaev bound by Einmahl and Li [7, Theorem 4].

1.3 Organization

The remainder of the paper is organized as follows. Section 2 reviews some prelimi-
naries and defines our notation. Section 3 discusses our PAC-Bayesian proof method,
and Sect. 4 contains the proof of the sub-Gaussian lower tail (cf. Theorem 1.1). Some
facts about OLS and our proof of Theorem 1.2 are presented in Sect. 5. The final
Section contains some further remarks and open problems.

2 Notation and preliminaries

The coordinates of a vector v € R? are denoted by v[1], v[2], ..., v[p]. We denote the
space of matrices with p rows, p’ columns and real entries by R? <P Alds symmetric
if it equals its own transpose A”. Given A € RP*”, we let tr(A) denote the trace of A
and Amax (A) denote its largest eigenvalue. Also, diag(A) is the diagonal matrix whose
diagonal entries match those of A. The p x p identity matrix is denoted by 1, ,. We
identify R” with the space of column vectors R”*!, so that the standard Euclidean
inner product of v, w € R? is v” w. The Euclidean norm is denoted by |v]; := vv7 v.

We say that A € RP*? is positive semidefinite, and write A > 0, if it is symmetric
and vT Av > 0 for all v € RP. In this case one can easily show that

VAv=060"A=0% Av=0. ®)
The 2 — 2 operator norm of A € R? <P s

|Al2»2 = max  [Av].
veR? :|v|p=1

For symmetric A € RP*? thisis the largest absolute value of its eigenvalues. Moreover,
if A is positive semidefinite |A|2—2 = Amax (A) is the largerst eigenvalue, and (when
A is invertible)

1
mil’lveRp =1 UTAU

&)

-1
A" 252 =

Finally, we write A > Bif A — B > 0.
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The lower tail of random quadratic forms with... 1181

Throughout the paper we use big-oh and little-oh notation informally, mostly as
shorthand. For instance, a = O (b) means that a is at most of the same order of
magnitude as b, whereas a = o (b) or a < b means a is much smaller than b.

3 The PAC-Bayesian method

In this section we give an overview of the PAC-Bayesian method as applied to our
problem. The actual proof of Theorem 1.1 is presented in Sect. 4 below.

At first sight it may seem odd that we can obtain strong concentration as in Theo-
rem 1.1 from finite moment assumptions. The key point here is that, for any v € R?,
the expression

~ ln
T 2 T. N2
v Y= — X:iv
n il(,)

is a sum of random variables which are independent, identically distributed and non
negative. Such sums are well known to have sub-Gaussian lower tails under weak
assumptions; this follows e.g. Lemma A.1 below.

This fact may be used to show concentration of vI' T, v for any fixed v € RP. Itis
less obvious how to turn this into a uniform bound. The standard techniques for this,
such as chaining, involve looking at a discretized subsets of R” and moving from this
finite set to the whole space. In our case this second step is problematic, because it
requires upper bounds on vT 5, v, and we know that our assumptions are not strong
enough to obtain this.

What we use instead is the so-called PAC-Bayesian method [6] for controlling
empirical processes. At a very high level, this method replaces chaining and union
bounds with arguments based on the relative entropy. What this means in our case is
that a “smoothed-out” version of the process v’ 3, v (v € RP), where v is averaged
over a Gaussian measure, automatically enjoys very strong concentration properties.
This implies that the original process is also well behaved as long as the effect of
the smoothing can be shown to be negligible. Many of our ideas come from Audibert
and Catoni [4], who in turn credit Langford and Shawe-Taylor [13] for the idea of
Gaussian smoothing.

To make our ideas more definite, we present a technical result that encapsulates the
main ideas in our PAC-Bayesian approach. This requires some conditions.

Assumption 1 {Z,: 6 € R”} is a family of random variables defined on a common
probability space (£2, F, P). We assume that the map

0 Zp(w) eR
is continuous for each w € £2. Given v € R? and an invertible, positive semi-
definite C € RP*P, we let I') ¢ denote the Gaussian probability measure over R”

with mean v and covariance matrix C. We will also assume that for all w € 2 the
integrals
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(To.c Zo) (@) = / Zo(@) To.c(d6)
Rr

are well defined and depend continuously on v. We will use the notation I'y, ¢ fy to
denote the integral of fy (which may also depend on other parameters) over the variable
6 with the measure 'y c.

Proposition 3.1 (PAC-Bayesian Proposition) Assume the above setup, and also that
C is invertible and E [¢Z¢] < 1 for all € R?. Then for any ¢ > 0,

|C—1/2v|2
Pr{VveR? : T, cZo SHTZ >1—e".

In the next subsection we will apply this to prove Theorem 4.1. Here is a brief
overview: we will perform a change of coordinates under which X' = I, ,. We will
then define Zy as

Zy = §|9|% — EQTE,, 0 -+ (other terms)

where £ > 0 will be chosen in terms of ¢ and the “other terms” will ensure that
E [329] < 1. Taking C = y I« will result in

I'ycZy = §|v|% - .§va,1 v + &S, + (other terms)
where
Syi=yp—yt(Z,)

is anew term introduced by the*smoothing operator” I';, ,, . The choice y = 1/p will
ensure that this term is small, and the “other terms” will also turn out to be manageable.
The actual proof will be slightly complicated by the fact that we need to truncate the
operator 3, to ensure that S, is highly concentrated.

Proof As a preliminary step, we note that under our assumptions the map:

|C71/2U|2
we 2 sup {TycZo(w) — Tz € RU {+o0}

velRP

is measurable, since (by continuity) we may take the supremum over v € Q”, which
is a countable set. In particular, the event in the statement of the proposition is indeed
a measurable set.

To continue, recall the definition of Kullback Leiber divergence (or relative entropy)
for probability measures over a measurable space (®, G):

K(pilpo) == {_{0 du, ) s 1t < o (10)

otherwise.

’
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The lower tail of random quadratic forms with... 1183

A variational principle [14, eqn. (5.13)] implies that for any measurable function

h:0 —=>R:
/hdm <In (/eh d,uo) + K (111 120)- (11)

We apply this when © = R? with G equal to the Borel o-field B(RY), 11 = Ty.c,
o = Io.c and h = Zy. In this case it is well-known that the relative entropy of the
two measures is |C’1/2v|%/2 [19, Appendix A.5]. This implies:

C™ 20l 7
sup | T'v.cZg———= ) <In (Fo,ce 9) .
veRr 2
To finish, we prove that:
Pr(Io.c % > ey <e .
But this follows from Markov’s inequality and Fubini’s Theorem:
Pr (FO,C %t > e’) <e'E [FO,C ez(’] =e 'To.cE [ez(’] <e™,

because E [¢#?] < 1 for any fixed 6. m]

4 The sub-Gaussian lower tail

The goal of this section is to discuss and prove the following slight generalization of
Theorem 1.1.

Theorem 4.1 Assume Ay, ..., A, € RP*P are i.i.d. random self-adjoint, positive
semidefinite matrices whose coordinates have bounded second moments. Define X :=
E[A1] (this is an entrywise expectation) and

~ 1 —
En = ;ZlAl
1=

12
Assume h € (1, +00) satisfies \JE[(wT A1v)?] < hv! Zvforallv e RP. Then
forany $ € (0, 1):

—~ 2In(2/8
Pr(VveR” : vTZ‘nvz(l—9h,/p+—n(/)) vTZ‘v)zl—(S.
n
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1184 R. L. Oliveira

Theorem 1.1 isrecovered whenwe set A; = X; X lT , check that the moment assump-
tion on vT A v translates into (3), and note that

2In(2 2In(2
n > 81h? (H_M):% [p+2In@/) _
& n

Theorem 4.1 is proved in several steps over the next subsections.

4.1 Preliminaries: normalization and truncation

We first note that we may assume that X' is invertible. Indeed, if that is not the case,
we can restrict ourselves to the range of X', which is isometric to RP” for some P <p,
noting that A;v = 0 and v7 A; = 0 almost surely for any v that is orthogonal to the
range (this follows from E [vTA1 v] = 0 for v orthogonal to the range, combined with
(8) above).

Granted invertibility, we may define:

Bi =324, 2712 1 <i<n (12)

and note that By, ..., B, are i.i.d. positive semidefinite with E [B1] = I, . More-
over,

Yv e R? : \/IE [(vTBlv)z] = \/IE [((Z‘—l/zv)TAl (Z‘—l/zv))z] <h |v|%. (13)

t:=1n(2/8) and e::9h,/p+2t. (14)
n

Our goal is to show that the following holds with probability > 1 — 2¢~":

Define

YweR? :w'S,v>0-e)w! T w.

Notice that, by homonegeity, it suffices to consider vectors of the form w = X ~1/2 ¢
with |v|2 = 1. Thus our goal may be restated as follows.

1 n
Goal: Pr(VveRP Cuh=1=-> v Buv=> 1—8)21—8. (15)
ni:l

We will make yet another change to our goal. Fix some R > 0 and define (with
hindsight) truncated operators

BR .— (1/\ R )B» (16)
L tr(B;))) "
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The lower tail of random quadratic forms with... 1185

with the convention that this is simply 0 if tr(B;) = 0. We collect some estimates for
later use.

Lemma 4.1 We have for all v € R? with unit norm

I < 1<
- ; vTBiRv < - ; vTB,-v;
E[wB)?] < E[@®)?] < (hp)? and

E [vTBiRv] (1 - hsz) .

Proof The first assertion follows from the fact that the are positive semidefinite, so
vl Bjv > 0and vT BiRv = o; vT B;b for each i, with o; € [0, 1] a scalar. This same
reasoning implies BI.R =< B;, a fact that we will use below.

To prove the second assertion, we let ey, ..., e, denote the canonical basis of R”,
and apply Minkowski’s inequality:

v

2

p
E [(tr(BiR)z)] —E| > lBRe

)4
wse0=<BX<B)<E|[> elBie;

- 2
P
(Minkowski) < { > \/E [(e}-r Bje j)2:|
j=1
(eqn. (13) < (h p)?

To prove the third assertion, we fix some v € RP with |v|, = 1. We use again that
vT B; v > 0 to deduce

1-F [UTB,.R v] —F [UT (B — BF) v] <E [(vT Biv) X{tr(gi)>R}] .

We may bound the RHS via Cauchy Schwarz, noting that E [(v” B; v)?] < h? by (13)
and Prir(B;) > R < E[tr(B;)?] /R? = (h p/R)*. This gives:

h2

=

1-E [vTBiR v] < \/IE [(vTB,- v)2] Pric(B;) > R <

o

O

@ Springer



1186 R. L. Oliveira

4.2 Applying the PAC-Bayesian method

We continue to use our definitions of By, ..., B, and BIR, ol Bf, with the goal of
proving (15). The parameters ¢ and ¢ are as in (14). We also fix & > 0. We intend
apply Proposition 3.1 with C = I,»,/p and

R
2= 6B [6" 0] - 5B [0 af0] e 3 L.
i=1

Let us check that the assumptions of the theorem are satisfied. First note that Zy is
a quadratic form in 6, and is therefore a.s. continuous as a function of 6. The same
argument combined with the square integrability of the normal distribution shows
that T' ¢ Zg is continuous in v € RP. The inequality E [¢¢] < 1 follows from
independence, which implies

sE[oTBR6] coThRe

n 2
B[] :HE[en—n—ﬂMﬁwﬂ]
i=1

plus the fact that, for any non-negative, square-integrable random variable W and any
E>0:

E [egE[W]—s w-§ E[Wz]:| <1

(this is shown in Lemma A.1 in the Appendix). Therefore all assumptions of Propo-
sition 3.1 are satisfied, and we may deduce from that result that, with probability
>1—e¢e! forallv e R”;

£2 roRAo - 0TBRO  plvl3 + 2t
r IE@TBRﬂ-——-E[e BRo ]— r i7 .
ETyc i 5~ E| 67 B0) s; ve— ==

This is the same as saying that, with probability > 1 — ™/, the following inequality
holds for all v € R? with |v|, = 1:

! 0T BRg
2 Toc—

i=1

zr@CE[eTBF]-—(firch[wTBfeﬂ]+—£§g§).

a7

4.3 Dealing with the terms

The next step in the proof is to control all the terms involving I';, ¢ that appear in (17).
For v € R? with |v|, = 1, explicit calculations reveal
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The lower tail of random quadratic forms with... 1187

(use Lemma 4.1) < — évTBiv n lz:: tr(j;); a8)
Iy cE [eTBlR ] —FE [UTBIRU] n w
(use Lemma 4.1) > 1 — h;p + E[tr;BlR)]. (19)

We also need estimates for I', ¢E [(07 Bf9)?]. Standard calculations with the
normal distribution show that:

Ty.c@TBRY? =To.c 0T BRv+ 067 BRo + 207 BRv)>. (20)

That is, instead of averaging 6 over I'y ¢, we may replace 6 by v 46 and then average
over Iy c.

We now consider the RHS of (20). The first two terms inside the brackets in the
RHS are non-negative. By Cauchy Schwarz and the AM/GM inequality, the third term
satisfies

1207 BRv| < 2\/(9T131R 0) W Bfv) < W' Bfv+ 67 Bf6).
We deduce that

0 <v'Bfv+6T"BRo + 207 Bfv <2 " Bfv + 67 BRG),
and plugging this into (20) gives

To.c W BRv + 07 BRo + 207 BRv)? < 4l.c [T BRv + 67 BRO)?]  (21)
(use (a + b)? < 2a* +2b%) < 8 (v" Bffv)? (22)
+8T0.c (0T BR6)?. (23)

We now compute the term in (23) as follows. First of all, since C = I,x,/p,
12
Law of QTBIR 0 under I'y c = Law of — Z N,ZA,-,
i=1

where the A1,..., A, > 0 are the eigenvalues of BIR and the Ny, ..., N, are inde-
pendent standard Gaussian random variables .We note that E [Nl.zNJZ] <E [Nl.4 ] =3

forall 1 <i, j < p and that the eigenvalues of BlR are all real and nonnegative (since
BlR > 0), therefore
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1188 R. L. Oliveira

3tr(BX)?
To.c(0” BRo)? < p—z’.

We combine this with (21), (22), and (23), then apply Lemma 4.1 and recall |v], = 1
to obtain:

24
r,.cE [(QTB[.RG)z] <8h’+ S E [tr(BiR)z] < 32h2, (24)
p
We plug this last estimate into (17) together with (19) and (18). This results in the

following inequality, which holds with probability > 1 — ¢~" simultaneously for all
v e R? with |v], = 1:

< 7.r h’p  16h? p+2t = (B —E[r(BM)]
- B'v>1—1—+4+ —— .
" Ev Su > [ R + . &+ 2% + Z P

i=1

This holds for any choice of £. Optimizing over this parameter shows that, with prob-
ability > 1 — e~*, we have the following inequality simultaneously for all v € R?

with |v], = 1.
" T B; h2 2
S Uzl—[—p+4\/§h,/ml
n R n

i=1
n Ry _ R
~ (Z tw(BF) —E[uw(B )])- 03)

n
i=1 p

4.4 The final step: control of the trace

We now take care of the term involving the traces on the RHS. This is precisely the
moment when the truncation of B; is useful, as it allows for the use of Bernstein’s
concentration inequality [23, Sect. 2.6]. This inequality states that, for independent
random variables Zy, ..., Z, with E[Z;]1=0,>"_ | E[Z}] = 0% and | Z;| < M for
each1 <i <n (M > 0 a constant), then

- 2Mt .
Pr ZZ,‘ 20\/2_t+T <e .
i=1

The term involving traces in (25) is a sum of i.i.d. mean-zero random variables that
(because of the truncation) lie between —R/pn and R/ pn. Moreover, the variance of
each term is at most E [tr(Bl.R)z] /p*n? < h?/n? by Lemma 4.1. We deduce:

2 twr(BF) —E[r(BR [2t 2R
Pr(zr(’) [r(’)]fh —t—l——t >1—e "
pn n 3pn

i=1
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Combining this with (25) implies that, for any ¢ > 0, the following inequality holds
with probability > 1 — 2¢™, simultaneously for all v € R” with |v]; = 1:

= v!'B; h? / 2 [2t 2R
ZU Uzl_[_p+4ﬁh M+h _t+_t] (26)
n R n n  3pn

i=1

This holds for any R > 0. Optimization over R gives

h’p 2R
1f—+—t—2h,/ «/_h,/
R>0 R 3pn

so, with the right choice of R,

h? 2 2t 2R 2
[_P+4f2h [(pH20 /_’+_t] < (V24 )h /220
R n n 3pn n

according to the definition of ¢ in (14). We obtain

" vTBl-v ¢
Pr{vveR? : pp=1=1-)" <e]l>1-2e
n

i=1

Inequality (15) follows. As noted in Sect. 4.1, (15) implies Theorem 4.1 and finishes
the proof.

5 Applications in random-design linear regression

The main goal of this section is to prove Theorem 1.2.

5.1 Preliminaries

We begin by recalling the general facts about this problem. We assume (X, Y) €
R? x R is a random pair, with X € R? a vector of covariates and Y € R a response
variable. We assume E [|X|3] < 400 and E [Y?] < +o0. As in the introduction, we
define the square loss function:

Up) =E[(r = XTB?| (BeR). @7)

Itis not hard to show that £ has at least one minimizer Bni, € R”, defined so that ,BIﬂm
equals the L? projection of ¥ onto the linear space generated by the coordinates of X.
In fact, this property uniquely defines the random variable 7. X, if not necessarily

the vector Bmin. It also implies

min

n:=Y — Bl X satisfies E [ X] = 0. (28)
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In fact, Bmin is @ minimizer of £ if and only if (28) holds. Another calculation shows
that

VB € R” 1 £(B) — £(Bmin) = | Z2(B — Buin) 3, (29)

where ¥ (= E [X X T]. In particular, Byip is the unique minimizer of ¢ if and only if
X is non-singular.
Our main interest is in the OLS estimator, which satisfies

~ ] 1<
Bn € argming gy Z;‘ v — BT X))
i=

Ifs, :=n"! > XiX lT is invertible, B\n is uniquely defined by the formula:

~ P
=5 =D VX (30)

i=1

If &, is not invertible, we may still define EL by (30) if we let f”’] denote the Moore-
Penrose pseudoinverse of %, This definition will be used implicitly below.

An interesting test case for our result is that of a linear model with Gaussian noise
and Gaussian design, where we assume that X is mean-zero Gaussian with covariance
matrix ¥ and 7 is mean zero Gaussian with variance o> and independent of X. Using
the notation of Theorem 1.2, we see that £ [nz] = o2 is the variance of the noise, and
h, does not depend on n or p. An explicit calculation (which we omit) implies that,
forn > p>1,

2
15128, — Bain) 2 = (1 — 0 (1)) ¥ with probability 1 — o (1).

Theorem 1.2 guarantees that OLS achieves this error rate under much weaker assump-
tions on the distribution of (X, Y).

5.2 Proof of Theorem 1.2

Proof We will assume for convenience that X is invertible; the general case requires
minor modifications. For each i, define

ni = Y; — X Buin and 31)
Zi =0 X2X; = (Y — X! Buin) T2 X5, (32)

We note for later use that the Z; are independent copies of the vector Z in the statement
of Theorem 1.2.
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The assumptions on X of Theorem 1.2 imply those of Theorem 1.1 with ¢ replaced
by ¢/10 and § replaced by &/2 (at least when C is a large enough constant). This
implies that the event

Lower := {Vv eR” : oIS, 0> (1 —¢/10) vTEv} (33)

satisfies Pr (Lower) > 1—34/2 whenever the condition on 7 in Theorem 1.2 is satisfied.
When Lower holds, X, is also invertible, so

- =~ ~ I
—1 —1 2 : T
min — En Z:n ,Bmin = En ; < (,BminXi) Xi'
1=

Comparing this with the definition of /’3\,, in (30), we see that:
1 < 1 <
n -1 T -1 5172
Bu = Bnin = 2 Z;‘(Yi ~ BainXi) Xi = £, 2V (; Z;zi).
1= 1=

Therefore, when Lower holds, the excess loss E(E,,) — £(Bmin) satisfies

1« ? 130zl
123 _g 2= |(x125-1 512 (L 7. < Lz, 34
| (Bn — Bmin) |2 ( n ) n ; ! ) ~ (1 —¢/10)2 (34)

since Lower and (9) imply that the 2 — 2 operator norm of X!/2 fn’l 2172 is at most
1/(1 — &/10).

What we have discussed so far shows that (34) holds with probability > 1 — §/2.
We now show that

n

w27

i=1

2 2 2
- (1+¢/5°0 (35)
n

W] >

(VP +Cln4/8) | =

2

noting that this finishes the proof with some room to spare regarding the dependency
on ¢. To do this, we use the Fuk-Nagaev-type inequality by Einmahl and Li in [7,
Theorem 4]. In the Euclidean setting, that result implies that if Uy, ..., U, are i.i.d.
mean zero random vectors with A, := nAmx(E [U1 UIT]), then for any ¢ > 2,
a,¢ € (0, 1) one can find D > 0 such that, for any 7 > 0,

n n , IE .
DU > Ui i|+l‘)§g(2+fx)/\n+DnM.
i=1 i=1 Iy

Pr(
4 14

To obtain (35), we apply the previous display with U; = Z;/n, ¢ = ¢/10, = 1, and

2(1+¢)E|:
2

\/(s p/100) v 31n(4/8)
=0 " .
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E[ 2:|S\/%E[|Zl|%]f\/¥7

A, < o?/n and E[|U1|g/tq] < (100h2)2/2 /(¢ n)4/? under our assumptions. We
deduce

We observe that

n
2 Ui

i=1

n

Z.
25

i=1

> (1+3) = (ﬁ+m)sg gq/z:%

Pr + D
2 v

This clearly implies (35) after suitably adjusting the constants, at least in the desired
range § > C/nq/z_l. O

6 Final remarks

— The PAC-Bayesian method used in this paper seems an efficient alternative to
chaining and other typical empirical processes methods. As such, it would be
interesting to find other applications of it. One interesting question is if some
variant of the method can be used to prove two-sided concentration of z,.

— Consider the setting of Theorem 4.1. Let RY denote the set of all v € R” that are
s-sparse, i.e. have at most s nonzero coordinates. RY is a union of (ls7 ) < (ep/s)*
s-dimensional spaces, so if

2 s+ sln(ep/s) +21In(2/6)

> 100
n = 82

one may apply Theorem 4.1 to these subspaces and deduce that IS0> (1 -
g)vT X v for all v € RY, with probability > 1 — §. In a companion paper [16]
we show that this result is relevant to prove that ¥, satisfies restricted ei genvalue
properties when p >> n. This result is relevant to the Compressed Sensing and
High Dimensional Statistics.

Acknowledgments We thank the anonymous referees for their careful reading of the original manuscript,
their many corrections and suggestions on the exposition. We thank them in particular for suggesting the
use of the Fuk-Nagaev inequality from [7] in the analysis of OLS.

A Appendix: a moment generating function bound for non-negative
random variables

Lemma A.1 Let W be a nonnegative random variable with finite second monent.
2
ThenVE > 0, E[e$W] < e™* E(W+ 5 E[w?]
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Proof This follows from the fact that

2

X
szo:e_xfl—x+7

applied to x = & W. Taking expectations of the resulting inequality gives

]Ef[e_gw] 51—§E[W]+$—22]E[W2].

The result follows once we apply “1+y < e””, validforally e R,toy := EE[W]—

E2E[W?] /2. o
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