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Abstract

This paper considers the problem of estimation of a low-rank matrix
when most of its entries are not observed and some of the observed en-
tries are corrupted. The observations are noisy realizations of a sum of a
low-rank matrix, which we wish to estimate, and a second matrix having
a complementary sparse structure such as elementwise sparsity or colum-
nwise sparsity. We analyze a class of estimators obtained as solutions of
a constrained convex optimization problem combining the nuclear norm
penalty and a convex relaxation penalty for the sparse constraint. Our
assumptions allow for simultaneous presence of random and deterministic
patterns in the sampling scheme. We establish rates of convergence for
the low-rank component from partial and corrupted observations in the
presence of noise and we show that these rates are minimax optimal up
to logarithmic factors.

1 Introduction

In the recent years, there have been a considerable interest in statistical in-
ference for high-dimensional matrices. One particular problem is matrix com-
pletion where one observes only a small number N < mims of the entries
of a high-dimensional mj; X mgy matrix Ly of rank r and aims at inferring
the missing entries. In general, recovery of a matrix from a small number
of observed entries is impossible, but, if the unknown matrix has low rank,



then accurate and even exact recovery is possible. In the noiseless setting,
[7, 14, 22] established the following remarkable result: assuming that the ma-
trix Lg satisfies some low coherence condition, this matrix can be recovered
exactly by a constrained nuclear norm minimization with high probability from
only N > rmax{mi, my}log?(m; +ms) entries observed uniformly at random.
A more common situation in applications corresponds to the noisy setting in
which the few available entries are corrupted by noise. Noisy matrix completion
has been in the focus of several recent studies (see, e.g., [16, 23, 19, 21, 12, 17, 5]).

The matrix completion problem is motivated by a variety of applications.
An important question in applications is whether or not matrix completion pro-
cedures are robust to corruptions. Suppose that we observe noisy entries of
Ay = Lo + Sp where Lg is an unknown low-rank matrix and Sy corresponds to
some gross/malicious corruptions. We wish to recover Ly but we observe only
few entries of Ay and, among those, a fraction happens to be corrupted by Sy.
Of course, we do not know which entries are corrupted. It has been shown
empirically that uncontrolled and potentially adversarial gross errors affecting
only a small portion of observations can be particularly harmful. For example,
Xu et al. [27] showed that a very popular matrix completion procedure using
nuclear norm minimization can fail dramatically even if Sy contains only a single
nonzero column. It is particularly relevant in applications to recommendation
systems where malicious users try to manipulate the outcome of matrix com-
pletion algorithms by introducing spurious perturbations Sy. Hence, there is a
need for new matrix completion techniques that are robust to the presence of
corruptions Sp.

With this motivation, we consider the following setting of robust matriz
completion. Let Ay € R™1*"2 he an unknown matrix that can be represented
as a sum Ay = Lo + Sy where Ly is a low-rank matrix and Sy is a matrix
with some low complexity structure such as entrywise sparsity or columnwise
sparsity. We consider the observations (X;,Y;),i = 1,..., N, satisfying the trace
regression model

K:tr(X?AO)+§ZaZ:137N7 (1)

where tr(M) denotes the trace of matrix M. Here, the noise variables ¢; are
independent and centered, and X; are m; X mo matrices taking values in the
set

X:{ej(ml)eg(mg),lgjgml,lgkgmg}, (2)

where e¢;(m), [ = 1,...,m, are the canonical basis vectors in R™. Thus, we
observe some entries of matrix Ag with random noise. Based on the observations
(X;,Y;), we wish to obtain accurate estimates of the components Ly and Sy in
the high-dimensional setting N < mims. Throughout the paper, we assume
that (X1,...,X,) is independent of (&1,...,&,).

We assume that the set of indices i of our IV observations is the union of
two disjoint components 2 and Q. The first component 2 corresponds to the
“non-corrupted” mnoisy entries of Ly, i.e., to the observations, for which the
entry of Sy is zero. The second set Q) corresponds to the observations, for which
the entry of Sy is nonzero. Given an observation, we do not know whether it



belongs to the corrupted or non-corrupted part of the observations and we have
Q| +[9| = N, where |Q| and || are non-random numbers of non-corrupted and
corrupted observations, respectively.

A particular case of this setting is the matrix decomposition problem where
N = mymeg, i.e., we observe all entries of Ag. Several recent works consider the
matrix decomposition problem, mostly in the noiseless setting, & = 0. Chan-
drasekaran et al. [8] analyzed the case when the matrix Sy is sparse, with small
number of non-zero entries. They proved that exact recovery of (Lo, Sp) is possi-
ble with high probability under additional identifiability conditions. This model
was further studied by Hsu et al. [15] who give milder conditions for the exact
recovery of (Lo, Sp). Also in the noiseless setting, Candes et al. [6] studied
the same model but with positions of corruptions chosen uniformly at random.
Xu et al. [27] studied a model, in which the matrix Sy is columnwise sparse
with sufficiently small number of non-zero columns. Their method guarantees
approximate recovery for the non-corrupted columns of the low-rank compo-
nent Lg. Agarwal et al. [1] consider a general model, in which the observations
are noisy realizations of a linear transformation of Ag. Their setup includes the
matrix decomposition problem and some other statistical models of interest but
does not cover the matrix completion problem. Agarwal et al. [1] state a gen-
eral result on approximate recovery of the pair (Lo, Sp) imposing a “spikiness
condition” on the low-rank component Lg. Their analysis includes as particular
cases both the entrywise corruptions and the columnwise corruptions.

The robust matrix completion setting, when N < mjms, was first considered
by Candes et al. [6] in the noiseless case for entrywise sparse Sy. Candes et
al. [6] assumed that the support of Sy is selected uniformly at random and
that N is equal to 0.1myms or to some other fixed fraction of mims. Chen
et al. [9] considered also the noiseless case but with columnwise sparse Sy.
They proved that the same procedure as in [8] can recover the non-corrupted
columns of Ly and identify the set of indices of the corrupted columns. This
was done under the following assumptions: the locations of the non-corrupted
columns are chosen uniformly at random; Ly satisfies some sparse/low-rank
incoherence condition; the total number of corrupted columns is small and a
sufficient number of non-corrupted entries is observed. More recently, Chen et
al. [10] and Li [20] considered noiseless robust matrix completion with entrywise
sparse Syp. They proved exact recovery of the low-rank component under an
incoherence condition on Ly and some additional assumptions on the number
of corrupted observations.

To the best of our knowledge, the present paper is the first study of robust
matrix completion with noise. Our analysis is general and covers in particular
the cases of columnwise sparse corruptions and entrywise sparse corruptions. It
is important to note that we do not require strong assumptions on the unknown
matrices, such as the incoherence condition, or additional restrictions on the
number of corrupted observations as in the noiseless case. This is due to the
fact that we do not aim at exact recovery of the unknown matrix. We emphasize
that we do not need to know the rank of Ly nor the sparsity level of Sy;. We
do not need to observe all entries of Ay either. We only need to know an upper



bound on the maximum of the absolute values of the entries of Ly and Sg. Such
information is often available in applications; for example, in recommendation
systems, this bound is just the maximum rating. Another important point is
that our method allows us to consider quite general and unknown sampling dis-
tribution. All the previous works on noiseless robust matrix completion assume
the uniform sampling distribution. However, in practice the observed entries
are not guaranteed to follow the uniform scheme and the sampling distribution
is not exactly known.

We establish oracle inequalities for the cases of entrywise sparse and colum-
nwise sparse Sy. For example, in the case of columnwise corruptions, we prove
the following bound on the normalized Frobenius error of our estimator (ﬁ, S )
of (Lo, Sp): with high probability
1L — Lol3 L S0 = SI3 v max(mi,mo) +|9Q s

N +—
mims mims 12 ma

where the symbol < means that the inequality holds up to a multiplicative abso-
lute constant and a factor, which is logarithmic in m; and mo. Here, r denotes
the rank of Ly, and s is the number of corrupted columns. Note that, when the
number of corrupted columns s and the proportion of corrupted observations
1Q|/|9| are small, this bound implies that O(r max(m;,msy)) observations are
enough for successful and robust to corruptions matrix completion. We also
show that, both under the columnwise corruptions and entrywise corruptions,
the obtained rates of convergence are minimax optimal up to logarithmic factors.

This paper is organized as follows. Section 2.1 contains the notation and
definitions. We introduce our estimator in Section 2.2 and we state the assump-
tions on the sampling scheme in Section 2.3. Section 3 presents a general upper
bound for the estimation error. In Sections 4 and 5, we specialize this bound
to the settings with columnwise corruptions and entrywise corruptions, respec-
tively. In Section 6, we prove that our estimator is minimax rate optimal up to
a logarithmic factor. The Appendix contains the proofs.

2 Preliminaries

2.1 Notation and definitions

General notation. For any set I, |I| denotes its cardinality and I its complement.
We write a V b = max(a,b) and a A b = min(a, b).

For a matrix A, A’ is its ith column and A;; is its (4,7)—th entry. Let
Ic{l,...m}x{1,...ma} be a subset of indices. Given a matrix A, we denote
by Aj its restriction on I, that is, (Ar);; = Ay if (4,5) € I and (A4;);; = 0 if
(1,7) ¢ I. In what follows, Id denotes the matrix of ones, i.e., Id;; = 1 for any
(,7) and 0O denotes the zero matrix, i.e., 0;; = 0 for any (¢, 7).

For any p > 1, we denote by || - ||, the usual {,—norm. Additionally, we
use the following matrix norms: ||A||, is the nuclear norm (the sum of singular



values), ||A]| is the operator norm (the largest singular value), ||Al/s is the
largest absolute value of the entries:

[Alloo = _ _max Azl
1<j<ma, 1<k<ms

the norm || A]|2,1 is the sum of I3 norms of the columns of A and || 4|2« is the
largest ls norm of the columns of A:

4]

ma
210 =Y [[A¥l2 and [[All,00 = max [[A*[5.

lgk‘g'ﬁ’m
k=1

The inner product of matrices A and B is defined by (A, B) = tr(AB").

Notation related to corruptions. We first introduce the index sets Z and Z.
These are subsets of {1,...,m1} x {1,...,ma} that are defined differently for
the settings with columnwise sparse and entrywise sparse corruption matrix Sp.

For the columnwise sparse matrix Sy, we define

i:{17...,m1}>(<] (3)

where J C {1,...,ma} is the set of indices of the non-zero columns of Sy. For
the entrywise sparse matrix Sy, we denote by 7 the set of indices of the non-zero
elements of Sy. In both settings, Z denotes the complement of Z.

Let R : R™>*™2 — R, be a norm that will be used as a regularizer relative
to the corruption matrix Sy. The associated dual norm is defined by the relation

R*(A) = sup (A, B). (4)
R(B)<1

Let |A| denote the matrix whose entries are the absolute values of the entries of
matrix A. The norm R(-) is called absolute if it depends only on the absolute
values of the entries of A:

R(A) = R(|A]).

For instance, the [,-norm and the || - ||2;;-norm are absolute. We call R(-)
monotonic if |A| < |B| implies R(A) < R(B). Here and below, the inequalities
between matrices are understood as entry-wise inequalities. Any absolute norm
is monotonic and vice versa (see, e.g., [3]).

Specific notation.
e We set d = my + mo, m = mq Ams, and M = mq V mo.

e Let {¢;}7; be a sequence of i.i.d. Rademacher random variables. We
define the following random variables called the stochastic terms:

1 1 1
ERZEZGIL'XZ', Ezﬁzng,, and W:NZXZ
1€Q 1€Q 1€Q

e We denote by r the rank of matrix Lg.



e We denote by N the number of observations, and by n = || the number
of non-corrupted observations. The number of corrupted observations is
| = N — n. We set & = N/n.

e We use the generic symbol C for positive constants that do not depend
on n,my,meo,r,s and can take different values at different appearances.

2.2 Convex relaxation for robust matrix completion

For the usual matrix completion, i.e., when the corruption matrix Sy = 0, one
of the most popular methods of solving the problem is based on constrained nu-
clear norm minimization. For example, the following constrained matrix Lasso
estimator is introduced in [17]:

R 1 & 5
A - Y, — (X;, A AMA|l 7,
Gargmm{nZ( ( )"+ Al A }

HAHOOSa i=1

where X > 0 is a regularization parameter and a is an upper bound on || Lo .-

To account for the presence of non-zero corruptions Sy, we introduce an
additional norm-based penalty that should be chosen depending on the structure
of Sy. We consider the following estimator (ﬁ, 5”) of the pair (Lg, Sp):

N
(L,S) € argmin {1 STV — (X, L+ 8)7 + AL + /\272(5)} G
isizca U=t

Here A1 > 0 and Ay > 0 are regularization parameters and a is an upper bound
on || Lol ., and ||So]|,,- Note that this definition and all the proofs can be easily
adapted to the setting with two different upper bounds for ||Lg||,, and [|Sol| .,
as it can be the case in some applications. Thus, the results of the paper extend
to this case as well.

For the following two key examples of sparsity structure of Sy, we consider
specific regularizers R.

e Example 1. Suppose that Sy is columnwise sparse, that is, it has a small
number s < mg of non-zero columns. We use the || - ||2,1-norm regularizer
for such a sparsity structure: R(S) = ||S]|2,1. The associated dual norm
is R*(5) = [[S]l2,00-

e Example 2. Suppose now that Sy is entrywise sparse, that is, that it
has s < mimso non-zero entries. The usual choice of regularizer for such
a sparsity structure is the I3 norm: R(S) = ||S|l1. The associated dual
norm is R*(S) = ||5]|co-

In these two examples, the regularizer R is decomposable with respect to a
properly chosen set of indices I. That is, for any matrix A € R™1*™2 we have

R(A) = R(A1) + R(Ap). (6)



For instance, the || - ||2,;-norm is decomposable with respect to any set I such
that
I={1,...,mi} xJ (7)

where J C {1,...,ma}. The usual l; norm is decomposable with respect to any
subset of indices I.

2.3 Assumptions on the sampling scheme and on the noise

In the literature on the usual matrix completion (So = 0), it is commonly
assumed that the observations X; are i.i.d. For robust matrix completion, it is
more realistic to assume the presence of two subsets in the observed X;. The
first subset {X;,7 € Q} is a collection of i.i.d. random matrices with some
unknown distribution on

X' = {ej(mi)eg (m2), (j. k) € T} . (8)

These X;’s are of the same type as in the usual matrix completion. They are
the X-components of non-corrupted observations (recall that the entries of Sy
corresponding to indices in Z are equal to zero). On this non-corrupted part
of observations, we require some assumptions on the sampling distribution (see
Assumptions 1, 2, 5, and 9 below).

The second subset {X;, i € Q} is a collection of matrices with values in

X" = {ej(ml)eg(mg), (. k) € i} .

These are the X-components of corrupted observations. Importantly, we make
no assumptions on how they are sampled. Thus, for any i € €, we have that
the index of the corresponding entry belongs to 7 and we make no further
assumption. If we take the example of recommendation systems, this partition
into {X;, 7 € Q} and {X;,7 € Q} accounts for the difference in behavior of
normal and malicious users.

As there is no hope for recovering the unobserved entries of Sy, one should
consider only the estimation of the restriction of Sy to Q. This is equivalent
to assume that we estimate the whole Sy when all unobserved entries of Sy are
equal to zero, cf. [9]. This assumption will be done throughout the paper.

For ¢ € (), we suppose that X; are i.i.d realizations of a random matrix
X having distribution II on the set X’. Let 7, = P (X = e;(m1)ef (m2)) be
the probability to observe the (j, k)-th entry. One of the particular settings of
this problem is the case of the uniform on X’ distribution II. It was previously
considered in the context of noiseless robust matrix completion, see, e.g., [9].
We consider here a more general sampling model. In particular, we suppose
that any non-corrupted element is sampled with positive probability:

Assumption 1. There exists a positive constant u > 1 such that, for any
(k) €T,
T > (ulZ) .



If II is the of uniform distribution on X’ we have y = 1. For A € Rm1*™m2
set
HA||2LZ(H) =E ((4,X)?%).

Assumption 1 implies that

IANZ, ) = (1 |ZD) ™ | Azlf3- (9)
Denote by 7., = _Ellek the probability to observe an element from the k-th
]:

ma
column and by ;. = klejk the probability to observe an element from the j-th
row. The following assumption requires that no column and no row is sampled
with too high probability.

Assumption 2. There exists a positive constant L > 1 such that

max (m.x, 7;.) < L/m.

t,J

This assumption will be used in Theorem 1 below. In Sections 4 and 5, we
apply Theorem 1 to the particular cases of columnwise sparse and entrywise
sparse corruptions. There, we will need more restrictive assumptions on the
sampling distribution (see Assumptions 5 and 9).

We assume below that the noise variables &; are sub-gaussian:

Assumption 3. There exist positive constants o and c¢1 such that

max Eexp (& /0°) < c1.
i=1,...,n

3 Upper bounds for general regularizers

In this section we state our main result which applies to a general convex pro-
gram (5) where R is an absolute norm and a decomposable regularizer. In the
next sections, we consider in detail two particular choices, R(-) = || - || and
R(-) =1 -ll2,1. Introduce the notation:

log(d
Uy = pmymar (22X +a? (E(|Sal))) +a2p Ogn( ),

b2 = paR(ldg) (2L2E(S]) + o +aE (R (50)).

A1
Q 2 2] d * 2|7

_ #190(@® + o log(@) (aB(|Sgl) | aB(R(Sw) |\, 2T
)\1 /\2 mimeo

N

Uy = pa?y/ logn(d) 4+ paR(Idg) [ Ae + aE (R*(Sg))]

aE(R*(Sn) ] ulf (2 + 0*log(d))
—I—[ " R +ae} N

Vs

(10)



where d = m1 + mo.

Theorem 1. Let R be an absolute norm and a decomposable regularizer. As-
sume that ||Lo|| ., < a, ||Soll., < a for some constant a and let Assumptions 1
- 3 be satisfied. Let \y > 4||Z], and Ay > 4(R*(X) + 2aR*(W)). Then, with
probability at least 1 —4.5d71,

Lo— LI} | |ISo — 5|3
Il Lo I3 4 150 2 <CA{P + Ty + U3} (11)
mims mima

where C is an absolute constant. Moreover, with the same probability,

2 CY,. 12
|I| = C 4 ( )

The term ¥y in (11) corresponds to the estimation error associated with
matrix completion of a rank r matrix. The second and the third terms ac-
count for the error induced by corruptions. In the next two sections we apply
Theorem 1 to the settings with the entrywise sparse and columnwise sparse
corruption matrices Sp.

4 Columnwise sparse corruptions

In this section, we assume that that Sy has at most s non-zero columns, and
s < mgy/2. We use here the || - ||2,;-norm regularizer R. Then, the convex
program (5) takes form

IL] oo <a
ISlloo <a

N
. (1
(L,S) € arg min {N Z (Y; — <Xi,L + S>)2 + )\1||L||1 + )\2”5”271} . (13)
i=1

Since Sy has at most s non-zero columns, we have |Z| = mys. Furthermore,

by the Cauchy-Schwarz inequality, ||Idg |21 < 1/s|Q|. Using these remarks we
replace ¥o, U3 and Wy by the larger quantities

=~ [aX
¥, = a5l (2R (15l + whe + 2B Sl ).

o 1 (a2 + 0%log(d)) [aE (|g|)) = aE|Sg
= +
A\ A

N
log(d ~
\I/Q:uaﬂ/ grf ) + pay/s|Q| e + aE|Xg] 2,00

2

2,00 a“s
+a |+ —,
ma

vy

N aE||Xg||2,00 o u|§~2| (a2+02log(d)).
Ao N

Specializing Theorem 1 to this case yields the following corollary.



Corollary 4. Assume that || Lo, < a and ||So|,, < a. Let the regularization
parameters (A1, A2) satisfy

A1 > 4| and Ax > 4 (||X]]2,00 + 2a||W|

2,00) .
Then, with probability at least 1 —4.5d™1, for any solution (ﬁ, 5') of the convex

program (13) with such regularization parameters (A1, A2) we have

Lo—L|3 ||So— S|
mimso mimso

where C' is an absolute constant. Moreover, with the same probability,

15zl

< Cw,,
izl =

In order to get a bound in a closed form, we need to obtain suitable upper
bounds on the stochastic terms ¥, ¥z and W. We derive such bounds under
an additional assumption on the column marginal sampling distribution. Set

(2 _ 2
T = ijll g
Assumption 5. There exists a positive constant v > 1 such that
2

@ . _7
mkax T < 2] s

This condition prevents the columns from being sampled with too high prob-
ability and guarantees that the non-corrupted observations are well spread out
among the columns. Assumption 5 is clearly less restrictive than assuming that
IT is uniform as it was done in the previous work on noiseless robust matrix
completion. In particular, Assumption 5 is satisfied when the distribution IT is
approximately uniform, i.e., when m;; = m Note that Assumption 5
implies the following milder condition on the marginal sampling distribution:

2
max . < \[7. (14)
k mo

Condition (14) is sufficient to control ||X||2,co and ||Xg||2,0o While to we need a
stronger Assumption 5 to control ||W||2,cc.

The following lemma gives the order of magnitude of the stochastic terms
driving the rates of convergence.

Lemma 6. Let the distribution II on X' satisfy Assumptions 1, 2 and 5. Let
also Assumption 3 hold. Assume that N < mimsg, n < |Z|, and logmg > 1.
Then, there exists an absolute constant C > 0 such that, for any t > 0, the
following bounds on the morms of the stochastic terms hold with probability at

10



t

least 1 —e™", as well as the associated bounds in expectation.

. L(t +logd) (logm)(t+ logd)
<
(7) ||Z]| € Comax ( N N and

E|Sqll < C < Losd | 10%”) ;

) 12l < 0o HTRER - ZERES ) ana
E[%],. < Co Z:ng” ped)

(i) [Srllpn < C ~(t + log(d)) n t+logd nd

nmso n

log(d) logd
vog()Jrog

E|X <C
Il < e

)

; Wiz <C
(ZU) || ||27 = \/m n

1/2
v log'/*(d) L4 logd / n logd
xeNmsy n N

1/2
v(t + log ma)/* <1+ mz(t+10gm2)> / +L+10gm2

E|Wl2,00 <C

Let )
I
m mogm) , (15)

n :210g(d)<7 7

Recall that & = % > 1. If n > n*, using the bounds given by Lemma 6, we can
chose the regularization parameters A\; and Aq in the following way:

L log(d)
Nm

log(d)
ng ’

A =C(oVa) and A2 =Cr(ocVa) (16)

where C' > 0 is a large enough numerical constant.
With this choice of the regularization parameters, Corollary 4 implies the
following result.

Corollary 7. Let the distribution II on X' satisfy Assumptions 1, 2 and 5. Let
Assumption 3 hold and ||Lo|| . < a, ||Soll < a. Assume that N < mymg and
n* < n. Then, with probability at least 1 — 6/d for any solution (E,S’) of the

11



convex program (13) with the regularization parameters (A1, A2) given by (16),
we have

(17)

Lo—L|3 - S|I3 M+|Q]  a?
H 0 ||2 + ||SO SH2 SC%%L(J\/a)%og(d)aer +‘ | _’_E
mimso mimeso n mo

where C, v, > 0 can depend only on u,v, L. Moreover, with the same proba-
bility,

213 _ (o V)t log(d) _ ats
|I‘ = Yu,y,L n mQ‘

Remarks. 1. The upper bound (17) can be decomposed into two terms.
The first term is proportional to #M/n. It is of the same order as in the case
of the usual matrix completion, see [19, 17]. The second term accounts for the
corruption. It is proportional to the number of corrupted columns s and to
the number of corrupted observations |Q\ This term vanishes if there is no
corruption, i.e., when Sy = 0.

2. If all entries of Ay are observed, i.e., the matrix decomposition problem
is considered, the bound (17) is analogous to the corresponding bound in [1].
Indeed, then |Q| =smi, N = mims, & < 2 and we get

Lo—LI3 . |ISo— 5|3 M
I =Ll 1050 ¢ gy (2N 2
mime m1Mo mimsa m2

The estimator studied in [1] for matrix decomposition problem is similar to
our program (13). The difference between these estimators is that in (13) the
minimization is over || - ||s-balls while the program of [1] uses the minimization
over || - ||2,00-balls and requires the knowledge of a bound on the norm || Lo|
of the unknown matrix Lg.

3. Suppose that the number of corrupted columus is small (s < ms). Then,
Corollary 7 guarantees, that the prediction error of our estimator is small when-
ever the number of non-corrupted observations n satisfies the following condition

2,00

n 2 (my V mg)rank(Lg) + |Q| (18)

where |§2\ is the number of corrupted observations. This quantifies the sample
size sufficient for successful (robust to corruptions) matrix completion. When
the rank r of L is small and s < mag, the right hand side of (18) is considerably
smaller than the total number of entries myms.

4. By changing the numerical constants, one can obtain that the upper
bound (17) is valid with probability 1 — 6d~* for a given a > 1.

5 Entrywise sparse corruptions

We assume now that Sy has s non-zero entries but they do not necessarily lay
in a small subset of columns. We will also assume that s < 72, We use now

12



the l;-regularizer R. Then the convex program (5) takes the form

N
A oA 1
(L, S) € arg min { > (Y= (Xi, L+ S) + MLl + /\QS||1} . (19)
1L oo <a =
15]l o0 <a
The support Z = {(j,k) : (So)jx # 0} of the non-zero entries of Sy satisfies
|Z| = s. Also, ||Idgl|[1 = |€?| so that ¥y, U3, and ¥, take form

- al
W = palQ) (Ajwanu) Ty +aE||zR||z,oo) ,
Ll (22 + 0 log(d)) (aE(|Sal) . aE|Erllsme a%s
- + toe )+ ——,
N A1 Ao mipms

log(d ~
) =t B o]+ aB| Sl

E||X oo Q| (a2 + 0% log(d
L [2EIERlee ] Al | (2% + 0 log(d))
Ao N

Specializing Theorem 1 to this case yields the following corollary:

Corollary 8. Assume that || Lol < a and ||So|l, < a. Let the regularization
parameters (A1, \a) satisfy

A1 > 4|Z]| and Ay > 4 (|20 + 2a]|W]|s0) -
Then, with probability at least 1 —4.5d~1, for any solution (IA/, S) of the convex

program (19) with such reqularization parameters (A1, A2) we have

Lo — L|j2 — 53
[Lo = LI , NS0 =512 _ & pg, 4wy 4wy
mims mimesg

where C is an absolute constant. Moreover, with the same probability,

15zl13

< \Ij”.
="

In order to get a bound in a closed form we need to obtain suitable upper
bounds on the stochastic terms 3,3z and W. We provide such bounds under
the following additional assumption on the sampling distribution.

Assumption 9. There ezists a positive constant v > 1 such that

M1

Hzl,an i < \I|

This assumption prevents any entry from being sampled too often and guar-

antees that the observations are well spread out over the non-corrupted entries.

Assumptions 1 and 9 imply that the sampling distribution II is approximately

uniform in the sense that 7, = \%I In particular, since |Z| < ™2 Assump-
tion 9 implies Assumption 2 for L = 2u;.

13



Lemma 10. Let the distribution IT on X’ satisfy Assumptions 1, and 9. Let also
Assumption 3 hold. Then, there exists an absolute constant C > 0 such that,
for any t > 0, the following bounds on the norms of the stochastic terms hold
with probability at least 1 —e™t, as well as the associated bounds in expectation.

t+logd)) t+logd
mo pa ( og))+ og

) Wl <C d
@ Wil < Xmimso xeNmims N an
p1 | plogd  logd
E|W|le < C ;
IWlloo < (aemlmg + eNmimsg + N
y pi(t+1logd) t+logd
3 <
(1) ||E] < Co oy r— + N and
w1 logd logd
E|IX],, <C ;
1%l < Co (N/%lem + 22,
t+logd) t+logd
i) SRl <C [/ falitlosd)  thload ),
nmimese n
logd logd
E[Srll. <C (,/‘“Og + °g> :
nmims n
Using Lemma 6(i), and Lemma 10, under the conditions
2
mymslogd Sn> 2mlog(d)log®(m) (20)
I L
we can choose the regularization parameters A\; and As in the following way:
log(d log(d
AL =C(oVa) ’“Ti() and Ay =C(oV a)%. (21)

With this choice of the regularization parameters, Corollary 8 and Lemma 10
imply the following result.

Corollary 11. Let the distribution II on X’ satisfy Assumptions 1, and 9. Let
Assumption 3 hold and || Lol < a, ||Soll < a. Assume that N < myims
and that condition (20) holds. Then, with probability at least 1 — 6/d for any
solution (i,g) of the convexr program (19) with the regularization parameters
(A1, A2) given by (21), we have

Lo—L|3 |ISo—SI3 M +|Q 2
|| 0 ”2 + ” 0 H2 < CH_Mae(U\/a)Q log(d)r +| | + a“s (22)
mi1mso mimso ’ n mimso
where C, ., > 0 can depend only on u and py. Moreover, with the same proba-
bility
5218 _ ¢, oV )0l log(d) | s
IZ| ' n mims

14



Remarks. 1. As in the columnwise sparsity case, we can recognize two
terms in the upper bound (22). The first term is proportional to rM/n. It is of
the same order as the rate of convergence for the usual matrix completion, see
[19, 17]. The second term accounts for the corruptions and is proportional to the
number s of nonzero entries in Sy and to the number of corrupted observations
|Q| We will prove in Section 6 below that these error terms are of the correct
order up to a logarithmic factor.

2. If s <« n < myme, the bound (22) implies that one can estimate a low-
rank matrix from a nearly minimal number of observations, even when a part
of the observations has been corrupted.

3. If all entries of Ay are observed, i.e., the matrix decomposition problem
is considered, the bound (22) is analogous to the corresponding bound in [1].
Indeed, then |(~2\ < s5,N =mims, & < 2 and we get

Lo—L|I2 Sy — S2 M
Lo H2+||o IIQS(UVa)Q(r L )

mimsa mimsa mimsa mimsa

6 Minimax lower bounds

In this section, we prove the minimax lower bounds showing that the rates
attained by our estimator are optimal up to a logarithmic factor. We will denote
by inf ; &) the infimum over all pairs of estimators (L, S5) for the components

Ly and Sy in the decomposition Ag = Lo + Sy where both L and S take values
in R™*™2 " For any Ay € R™**™2 let P4, denote the probability distribution
of the observations (X1, Y,..., X,,Y,) satisfying (1).

We begin with the case of columnwise sparsity. For any matrix § € R %2
we denote by ||S||2,0 the number of nonzero columns of S. For any integers
0 <7 < min(mqy,ms), 0 < s < ms and any a > 0, we consider the class of
matrices

Ags(r,s,a) = {AO = Lo+ Sy € R™*™2 : rank(Lg) <7, || Lolleo < a,

and [|Soll2,0 < 5, [[Sollc < a'}

Yas(N,r.s) = (0 Aa)? (MT?Q' + S) .

(23)

and define

ma

The following theorem gives a lower bound on the estimation risk in the case of
columnwise sparsity.

Theorem 2. Suppose that mi,ms > 2. Fiz a > 0 and integers 1 < r <
min(my,mz2) and 1 < s < mg/2. Let Assumption 9 be satisfied. Assume that
Mr < n, |fl| < smy and & < 1+ s/mo. Suppose that the variables & are
i.i.d. Gaussian N'(0,02), 0% > 0, for i = 1,...,n. Then, there exist absolute

constants B € (0,1) and ¢ > 0, such that

IL — Loll3 n 1S — Soll3
mimso mimso

inf sup Py,
(L,8) (Lo,So0)€ Ags(r,s,a)

>cz/JGS(N,r,s)> > B

15



We turn now to the case of entrywise sparsity. For any matrix S € R %2
we denote by ||S]|o the number of nonzero entries of S. For any integers 0 < r <
min(my,mz), 0 < s < mymy/2 and any a > 0, we consider the class of matrices

As(rys,a) = {AO = Lo+ Sop € R™>™2 : rank(Lg) <,
[So0llo < s, [[Lollsc < a,[[S0lle < a}

and define

wS(N,r,s):(JAa)Q{MT+|Q 45 }

n mimso

We have the following theorem for the lower bound in the case of entrywise
sparsity.

Theorem 3. Assume that mi,me > 2. Fiz a > 0 and integers 1 < r <
min(my,ms) and 1 < s < mymg/2. Let Assumption 9 be satisfied. Assume that
Mr < n and there exists a constant p > 0 such that || < pr M. Suppose that
the variables &; are i.i.d. Gaussian N'(0,02), 0* > 0, fori = 1,...,n. Then,
there exist absolute constants 8 € (0,1) and ¢ > 0, such that

L—Lol3 IS~ Sol3
1L~ Lol 15— Soll3 _
mimso mimso

inf sup Py, <
(L,S) (Lo,So)€ As(r,s,a)

ws(N7T78)> > 3. (24)

Appendix

A Proofs of Theorem 1 and of Corollary 7
A.1 Proof of Theorem 1

The proofs of the upper bounds have similarities with the methods developed in
[17] for noisy matrix completion but the presence of corruptions in our setting
requires a new approach, in particular, for proving ”restricted strong convexity
property” (Lemma 15) which is the main difficulty in the proof.

Recall that our estimator is defined as

N

PN 1

(L.9) € almlrL%ngn{NZm (X0 L4 5) ML +A2R<s>}
IS <a =1

and our goal is to bound from above the Frobenius norms || Lo — L||3 and ||Sp —
S|i3.

1) Set F(L,S) = %S0, (Vi — (Xi, L+ 5) + MLl + AR(S), AL =
Lo— L and AS = Sy — S. Using the inequality F(L,S) < F(Lg, Sp) and (1) we
get

al N
! 7 A 1
N ; (X, AL+ AS) + &)+ M Lo+ AR (S) < 5 ;512+)\1||L0||*+>\2R(SO).

16



After some algebra this implies

1 2 1
Nz (X;, AL+ AS)* < v > (& Xi, AL+ AS)| - Nz (X;, AL + AS)?
1€Q ieQ ieQ

I
+2[(, AL + A (IZoll. — IIE].)

II
+2 (2, ASz)| + A2 (R(S0) — R(S))

III
(25)

where ¥ = % > ico & Xy and we have used the equality (X, AS) = (X, ASz). We
now estimate each of the three terms on the right hand side of (25) separately.
This will be done on the random event

= { s 6] < Coorowl} (20
where C, > 0 is a suitably chosen constant. Using a standard bound on the
maximum of sub-gaussian variables and the constraint N < mimsy we get that
there exists an absolute constant C\, > 0 such that P({) > 1 — 5. In what
follows, we take this constant C, in the definition of U.

We start by estimating I. On the event U, we get

1 , _ Co?Qllog(d)
ISNZQ&SN- (27)
1€

Now we estimate II. For a linear vector subspace S of a euclidean space,
let Pg denote the orthogonal projector on S and let S+ denote the orthogonal
complement of S. For any A € R™*™2 let u;(A) and v;(A) be the left and
right orthonormal singular vectors of A, respectively . Denote by S;(A) the
linear span of {u;(A)}, and by S2(A) the linear span of {v;(A)}. We set

P (B) = Ps:(a)BPss(a) and Pa(B)=B—Pj;(B).

By definition of PJL-07 for any matrix B the singular vectors of PJL-O(B) are
orthogonal to the space spanned by the singular vectors of Ly. This implies
that || Lo + PZ, (AL)||, = ||Loll, + ||PZ,(AL)||,. Thus,
L]l = ||Lo + AL,
= ||Lo + P, (AL) + P, (AL)||,
> [|Lo + Pz, (AD)], — IPL (AL,
= |[Loll, + [[PL, (AL, = [PL (AL,

17



which yields
Lol = I Zll« < IPLo(AL)], = [PL,(AL)]], - (28)

Using (28) and the duality between the nuclear and the operator norms, we
obtain

I1 < 2| SYIAL]« + A1 ([PLo (AL, — [P, (AL)],) -

The assumption that A; > 4||X|| and the triangle inequality imply
3 3
I < 2\ [Py, (AD)], < SXVEr AL, (29)

where r = rank(Lg) and we have used that rank(Pp,(AL)) < 2rank(Ly).
For the third term in (25), we use the duality between the R and R*, and
the identity AS7 = —S7:

III < 2R*(2)R(S1) + Ao (R(SO) - R(S)) .
This and the assumption that Ay > 4R*(X) imply
III < \R(So). (30)

Plugging (29), (30) and (27) in (25) we get that, on the event U,

-
%Z(Xi,AL+AS>2 < 3ae n Co |Q7|110g(d)

VT IALl, + A2 R(So)
e V2

(31)

where ¢ = N/n.

2) Second, we will show that a kind of restricted strong convexity holds for
the random sampling operator given by (X;) on a suitable subset of matrices. In
words, we prove that the observation operator captures a substantial component
of any pair of matrices L, S belonging to a properly chosen constrained set (cf.
Lemma 15(ii) below for the exact statement). This will imply that, with high
probability,

%Z<Xi,AL+AS>2 > AL+ AS|2, g - € (32)
ieQ
with an appropriate residual £, whenever we prove that (AL, AS) belongs to
the constrained set. This will be a substantial element of the remaining part of
the proof. The result of the theorem will then be deduced by combining (31)
and (32).

We start by defining our constrained set. For positive constants d; and ds,

we first introduce the following set of matrices where AS should lie:

B(61,65) = {B eR™*™ ¢ ||B|2. 11y < 67 and R(B) < 52} . (33)

18



The constants d; and Jdy define the constraints on the Lo(II)-norm and on the
sparsity of the component S. The error term £ in (32) depends on §; and ds.
We will specify the suitable values of §; and do for the matrix AS later. Next,
we define the following set of pairs of matrices:

64 log(d)
log (6/5) n’

IA+ Bl < LAl < V7 llAzll, + 5}

D(r, k) = {(A,B) eR™X™ : |A+ BT, m =

where Kk and 7 < mj A mgy are some positive constants. This will be used
for A = AL and B = AS. If the La(II)-norm of the sum of two matrices is
too small, the right hand side of (32) is negative. The first inequality in the
definition of D(, k) prevents from this. Condition |4, < /7| Azl + K is a
relaxed form of the condition || Al|, < /7 [|A]|, satisfied by matrices with rank 7.
We will show that, with high probability, the matrix AL satisfies this condition
with 7 = C'rank(Lg) and a small k. To prove it, we need the bound R(B) < d,
on the corrupted part.
Finally, define our constrained set as the intersection

D(T, K)) N {leme X 8(517 52)} .

We now return to the proof of the theorem. To prove (11), we bound sepa-
rately the norms ||AL||, and [|AS]||,. Note that
IAL|Z < ALz + ALzl < ALz + 4a%|Z]

s (39
< pIZIA Lz, ) + 42°|Z]

and similarly,

1AS|13 < ulZI|ASZIIZ, i) + 42%|Z]-

In view of these inequalities, it is enough to bound the quantities [|ASz|7 )
and [[ALz|3. A bound on ||ASIH2L2(H) with the rate as claimed in (11) is given
in Lemma 14 below. In order to bound ||ALZ||2L2(H) (or ||ALz||3 according to
cases), we will need the following argument.

2 64 log(d)
Case 1: Suppose that [[AL+AS[} ) < 16a” Tog (6/5) 1 Then a
straightforward inequality
1
AL+ AS|[7,m > §||AL||%2(H) —1ASII7, m (35)

together with Lemma 14 below implies that, with probability at least 1 —2.5/d,

2
||ALHL2(H) <A (36)

19



where

A =CUy/p=C {a2 \/ logn(d) +aR(Idg) [ X2 +aE (R*(Xr))]

. <aE<R*<zR>> . 88) 9 (a2 + 0 log(d) } .

A2 N

Note also that ¥y < C(¥; + ¥y + ¥3). In view of (34), (36) and of fact that
|Z| < mimsa, the bound on ||AL||3 stated in the theorem holds with probability
at least 1 —2.5/d.

64 log(d)

log (6/5) n

show that in this case and with an appropriate choice of 41, d2, 7 and &, the pair

(AL, AS) belongs to the intersection D(r, k) N {R™X™2 x B(8y,02)}.
Lemma 13 below and (27) imply that, on the event U,

Case 2: Assume now that ||AL + AS||%2(H) > 16a2 . We will

Co?|Q log(d)
Ny

A
|AL|. < 4v2r| AL + 5= R(1dg) +
1

A2

< AVr|| ALz || + 8ay/2r[Z] + 222 R(1dg) +
1

Co?|Q log(d)
5 —_—

N

Lemma 14 yields that, with probability at least 1 —2.5d7!,

AS cB VAL 9 (a? + 0% log(d)) _3
4a 4a 4aN \y '

J2R(Idg) +

This property and (37) imply that L (AL, AS) € D(r, k) N{R™*™2 x B} with
probability at least 1 — 2.5d~!, where
Co?|Q| log(d)

4a N/\l

Therefore, we can apply Lemma 15(ii). From Lemma 15(ii) and (31) we obtain
that, with probability at least 1 —4.5d~1,

1 3&?)\1
§HAL +AS|Z,m < WWHALHz +C¢ (38)

where

€ = na 17| E(I5l))* + 8oy AT E(Zal) + daR(idg) (D 1 as)

] (a® + o* log(d)) (aE(IIERII) 4 aE(R*(XR))

Ay,
N A o +3e>+ !

(39)
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Using an elementary argument and then (34) we find

3 9x? pmy mor A2 |AL|2
—A AL|, < 2
\/i 1\/;“ ||2 - 2 4um1m2
922 pmymyr A2 ||ALz|3 a?|7|
- 2 dpmimg  pmims’

This inequality and (38) yield

) .
< 9 umimarA?  ||ALz|5 N a?|Z| L CE.

AL+ AS|?
AL+ AS||7,m) < 4 dpmima  pmims

Using again (35), Lemma 14, (9) and the bound |Z| < mimgy we obtain

ALz} 2|7
[ z||2§0{8egwwwﬂ+ 2’| +5}_

nmime M 112
. 7
This and the inequality 1/2r|Z|E (||Zg|) < _ B + pmyimar (E(|Zz]))?
Hmims

imply that, with probability at least 1 —4.5d7!,

AL7||3

IR0 oy 4wy s (10)
myms

In view of (40) and (34), |AL||% is bounded by the right hand side of (11) with
probability at least 1 — 4.5 dil.A Finally, inequality (12) follows from Lemma 14,
(9) and the identity ASz = —S7.

Lemma 12. Assume that Ay > 4 (R*(X) + 2aR*(W)). Then, we have

1 _
AS7) <3R(ASg) + —— [4a%|Q 2
R(AST) < 8R(ASg) + 55~ 42710+ )_&;
i€Q
Proof. Let 9| - ||«, and OR denote the subdifferentials of || - || and of R, re-

spectively. By the standard condition for optimality over a convex set (see [2],
Chapter 4, Section 2, Corollary 6), we have

2 & . .
_N; (vi - (X0, L+8)) (X0, L+ 5 - L-$)
Y <a||i||*, L— L> TP <aR($), S - s> >0
(41)
for all feasible pairs (L, S). In particular, for (E, Sp) we obtain

,% AN (vi = (X0 L+ 9)) (X5, A8) + 20 (9R(S), A8 ) > 0,

1=
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which implies

2 2 2
NZ: (X;,AS)? NZQ<X¢,AL> (Xi, AS) — N%fi (X3, AS)
= 1€ 1€

- Z (X;, ALY (X;, AS) — 2 (S, AS) + A <a7z(5*>, AS> >0

1€Q

Using the elementary inequality 2ab < a? + b* and the bound [|AL|| < 2a we
find

N
D (KA LT (KAL) (X 48) - § D6 (X AS)
i=1 i€Q 1€Q
1 , 1
<y X AL 5 €

i€
4a2|Q|

ieQ

Zf

'LGQ

Combining the last two displays we get

Ao <a7z($*), 5 So> <

i€Q

k 1 *
< 2R <N > (Xi,AL) Xi> R(AS) + 2R*(Z)R(AS)

1€Q
4220 1 )
N T NZ@"

i€Q

1
2 <NZ<X1-,AL) Xi,AS>

2,48 + 2 o, e

ZEQ

(42)
By Lemma 18,

R* (;f > (Xi,AL) Xi) < 2aR* (W)

(43)
€0

where W = £ 3,c Xi. On the other hand, the convexity of R(-) and the
definition of subdifferential imply

R(So) > R(S) + <a7z( ), AS>.
Plugging (43) and (44) in (42) we obtain

o (R(S‘) -

(44)

R(So)) < 4aR* (W)R(AS) + 2R* (Z)R(AS) + 4a]2\|7§~2\ + % yoen

i€Q
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Next, the decomposability of R(-), the identity (Sp)z = 0 and the triangle
inequality yield

R(So — AS) — (So) =R ((So = AS)z) + R ((So — AS)z) — R ((S0)z)
R((AS)1) =R ((AS)z) -
Since Ay > 4 (2aR*(W) + R*(X)) the last two displays imply

A2 (R((AS)z) = R ((AS)z))

<2 Rasy) +r(As))+ 2L L e
1€Q
Thus,
R (AS7) < 3R (ASz) + NA [4a2|Q+Z£] (45)
i€Q

Since we assume that all unobserved entries of Sy are zero, we have (Sy)z =
(S0)g. On the other hand, S5 = Sg as R(-) is a monotonic norm. Indeed, adding
to S a non-zero element on the non-observed part increases R(.S) but does not
modify % Zfil (Y; — (X;, L+ S))*. To conclude, we have ASz = ASg, which
together with (45), implies the Lemma. O

Lemma 13. Suppose that A1 > 4||3|| and Ao > 4R*(X). Then,

Az a 1
[Pz, AL, < 31PLy (AL + 5= R(Idg) + 171- D &

A -
i€Q
Proof. Using (41) for (L, S) = (Lo, So) we obtain
2 X , 2
— v 2 (Xi AS + AL = =3 (EXL AL+ AS)
=1 ieQ
— 25, (AS);) — 2 (%, ALY + Ay <a||£||*, AL> W <aR(S), AS> > 0.

(46)

The convexity of || ||« and of R(-) and the definition of the subdifferential imply
IZoll- > L] + (SIIL].. ALY
R(So) > R(S) + <a7z(§), AS> .

Together with (46), this yields

A (120 = 1ol ) + 22 (R(S) = R(S0)) < 2ITNIAL. + 2R* ()R (ASs)

1
+N25§.

i€Q
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Using the conditions Ay > 4||X||, Ay > 4R*(X), the triangle inequality and (28)
we get

A (||PL (AL)[, = P2y (AL)I) + 22 (R(S) = R(S0))
APk, A, + 1P AL) + 2R (5) + Y&
ieQ

Since we assume that all unobserved entries of Sy are zero, we obtain R(Sy) <
aR(Idg). Using this inequality in the last display proves the lemma. O

Lemma 14. Let n > my and A2 > 4 (R*(X) 4 2aR*(W)). Suppose that the
distribution I on X' satisfies Assumptions 1 and 2. Let ||Sol|,, < a for some

constant a and let Assumption 3 be satisfied. Then, with probability at least
1-25d71,

IASIZ, @y < Ca/p, (47)

and

1 (422 + C'o? log(d))

< ~
R(AS) < 8aR(Idg) + M

(48)

Proof. Using the inequality F(L,S) < F(L, Sy) and (1) we obtain

N
% > (X, AL+ AS) + &) + MR(S)
i=1

N
Z (Xi, AL) +&)° + MaR(So)
which implies

1 1 2 2
T O XL AS) + YN AS) + 5 (X ALY (X AS) + 2 ) (6K, AS)

1€Q ie ieQ ieQ

+ % Z <X'L'a AL> <Xi7 ASl'> + 2 <E, ASI> + )\QR(S) S )\QR(SO)

i€Q

From Lemma 18 and the duality between R and R* we obtain

% S (X1 AS)? < 2(2aR* (W) + R (2) R(AST) + s (R(S0) — R(

1€Q
Z Xi AL + Zg

'LEQ ieQ

(l)>
—
~——
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Since here AS7 = —S7 and Ay > 4 (R*(X) 4 2aR*(W)) it follows that

%Z (X, AS)? < X\aR (Sp) + % > (X5, AL)? 252 (49)

1€Q i€Q ZGQ

Now, Lemma 12 and the bound ||AS||c < 2a imply that, on the event U defined
n (26),
1Q] (4a% + Co?log(d))

Ny
1 (422 + C'o? log(d))

N ’
Thus, (48) is proved. To prove (47), consider the following two cases.

log(d .
Case I: [|AS|[], ) < 427 lgg(g%))n. Then (47) holds trivially.

Case II: |[AS||7, am = 4a? lgg(lg%gl)n. Then inequality (50) and the bound
|AS|lo < 2a imply that, on the event U,

Q| (8a% 4 Co?log(d)) >

R(AS) < AR(ASg) +

(50)
< 8aR(IdQ) +

ﬁ eC <4R(Idﬁ) +

2a 2aN)\2

where, for any ¢ > 0, the set C(¢) is defined as:

64 log(d) R(A) <6

— miXmsa .
c<6>—{AeR e A R e T AR

(51)
Thus, we can apply Lemma 15(i) below. In view of this lemma, the inequalities
(49), (27), ||ALl|so < 2a and R (Sp) < aR(Idz) imply that (47) holds with
probability at least 1 —2.5d 1. O

Lemma 15. Let the distribution II on X' satisfy Assumptions 1 and 2. Let
6,01,02, 7T, and k be positive constants. Then, the following properties hold.

(i) With probability at least 1 — L
1 1 a2 .
- > (X, 9 > 151z, ) — 80E (R*(2R))

i€Q
for any S € C(9).

(i) With probability at least 1 — =

1
3 (X L ) 2 L+ Sy — {3601 717 (E (15R])?
1€Q

+467 4+ 80, E (R*(Sr)) + 8KE (| Zrl)) }
for any pair (L, S) € D(r, k) N {R™*™2 x B(d1,d2)}.
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Proof. We give a unified proof of (i) and (ii). Let A =S for (i) and A=L+ S
for (ii). Set

{ 8O (R*(XR)) for (i)
36044 2] 7 (E (|5 5])? + 467 + 86, & (R*(Sr)) + 8E (|Sx]) for (i)

and
c_ C(9) for (i)
| D(r,k) N (R™1%™M2 x B(d1,d2)) for (ii).
To prove the lemma it is enough to show that the probability of the random
event

1 2
- Z (Xi, A)° = 1 AlIZ,m

B = {HA € Csuch that
i€Q

1
> §||A||iz(n) + 5}

is smaller than 2/d. In order to estimate the probability of B, we use a standard
64 log(d)

6
————— and a = —. For [ defi
Tog (6/5) 1 and « F or | € N, define

peeling argument. Set v =

S, = {A €C:a"w< AR, m < alu} .

If the event B holds, there exist [ € N and a matrix A € C N S} such that

1 2 1
- Z (Xi, A)° = 14117, | > §HA||2L2(H) +¢&
i€Q
1
> 50/_11/—&—5 (52)
5
= Ealu—l—é.
For each [ € N, consider the random event
Bi=<{3AeC () : lZ<X A — || A2 > Salytg
1= av): n £ is Lo (1) 12a v

where ,
C'(T) = {A eC: AR, m < T} )

Note that A € S; implies that A € C’'(a!v). This and (52) grant the inclusion
B C UX, B;. By Lemma 16, P (B;) < exp(—cs n a?v?) where c5 = 1/128. Using
the union bound we find

P(B) < L F(B)

o0
< §1 exp(—cs na® v?)

~

< E]ol exp (— (2¢5n log(a) v?) 1)
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4 log(d
where we have used the inequality e® > . We finally obtain, for v = 64 log(d)

log (6/5) n’

P(B) < exp (—2csn log(a) v?) __exp (—log(d)) .

1—exp(—2¢snlog(a)v?) 1 —exp(—log(d))

O
Let
1 2 9
Zr = sup =) (Xi, A)" = AL,
Aec/(T) |1 g L=

Lemma 16. Let the distribution I on X' satisfy Assumptions 1 and 2. Then,

)
P (ZT > ET + 5) < exp(—csnT?)

where c5 =

128

Proof. We follow a standard approach: first we show that Zp concentrates
around its expectation and then we bound from above the expectation. Since
|All <1 forall Ae C'(T), we have |(X;, A)] < 1. We use first a Talagrand
type concentration inequality, cf. [4, Theorem 14.2], implying that

P (ZT >E(Zr) + % (152T>) <exp (—esnT?) (53)

where c5 = 128"

Next, we bound the expectation E (Zr). By a standard
symmetrization argument (see e.g. [18, Theorem 2.1]) we obtain

1

=3 (X, 4)" B ((X, 4)°)

n 1€Q) >
where {¢;}™_ is an i.i.d. Rademacher sequence. Then, the contraction inequal-

ity (see e.g. [18]) yields
) -2 ( ap (o)
Aec/(T)

€;X;. Now, to obtain a bound on E ( sup |<ER,A>|> we will
=1

E(Zr)=E ( sup
Aec/(T)

%Zei (Xi, 4)

<2E ( sup
ieQ

AeC/(T)

% Z €; <Xi, A>

E(Zr) <8E ( sup
i€Q

Aec/(T)

1
where X g = —
n,

?

Aec/(T)
consider separately the cases C = C(d) and C = D(7, k) N {R™*™2 x B(§1,02)}.
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Case I: A € C(d) and ||A||i2(n) < T. By the definition of C(J) we have
R(A) < 4. Thus, by the duality between R and R*,

E(Zr) < 8E ( sup |<ZR,A>|> < 8E(R*(ZR)).
R(A)<S

This and the concentration inequality (53) imply

)
P <ZT > ET—I— 5) < exp(—csnT?)

1
with ¢5 = 198 and £ = 8JE (R*(XR)) as stated.

Case II: A = L + S where (L,S) € D(r,k), S € B(d1,02), and ||L +
SH%2(H) < T. Then, by the definition of B(d1,d2), we have R(S) < d2. On the
other hand, the definition of D(r, k) yields

1Ll < VTlLzl2 + &

and
1Ll oy < 1L+ S| Loy + 1S oy < VT + 61

The last two inequalities imply

IL]. < VATE7(/T +61) + 5 =Ty,

Therefore we can write

]E< sup |(ER,A>|> §8E< sup [(Xgr,L)|+ sup |<ZR,S>|>
AeC/(T) || L]« <T1 R(S)<d2
<8{ME(IZrl) + 02 E(R*(ZR))}-

Combining this bound with the following elementary inequalities:

1 8

5 1 5
5 (57) +SVRETTTE(IZal) < (5 + 5 ) ST+ 44ul2l 7 B (ISl

2
1

/i T E(ISal) < )7 (E(1a]))* + 2

and using the concentration bound (53) we obtain

P <ZT > %T+ 5) < exp(—csnT?)

1
with ¢5 = 128 and

€ =360u[Z| 7 (B (I|Zrl)* + 467 + 85 E(R*(Zr)) + 8KE ([rl)  (54)

as stated. O
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A.2 Proof of Corollary 7
With A\; and Ay given by (16) we obtain

Mr1
U, = p2a(o v angd’
N
Q] aZs
\I]/ < 2.2 vV 21 dL <2
< it v ) log(@) 5+ 22
Q| (a% + o2 log(d 2
%:M%\ | (2% + 0% log(d))  a’s
N mo
W < pe?|Q (a2 + o2 log(d)) a2 log(d) é‘
N n mo

B Proof of Theorems 2 and 3

Note that the assumption & < 14 s/mg implies that

Q
192 <2 (55)
n mao
Assume w.l.o.g. that m; > mso. For a v < 1, define

L= {f) = (lij) e R™M*" 1 ;; € {O,’y(a/\&)(%)lm} WVI<i<mg,1<j5< r},

and consider the associated set of block matrices
£={L=(L||L|Oo)erm=m LecL},
where O denotes the my x (ma —7|ms/(2r)]) zero matrix, and |z | is the integer

part of x.
We define similarly the set of matrices

S = {S: (sij) ER™* 5, € {0,7(cAa)} ,VI<i<my, 1<) < s},

and

S = {S:( O|s )eleXmZ:SES},
where O is the m; x (mg — s) zero matrix. We now set
A={A=L+S:LeL SeS}.

Remark 1. In the case m1 < mz, we only need to change the construction
of the low rank component of the test set. We first introduce a matriz L =

( L ‘ 0] ) € R™*™2 yhere L € R™*(™2/2) with entries in {07’7(‘7 Aa) (%)1/2}
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and then we replicate this matriz to obtain a block matriz L of size mq X ma

L

L
0

By construction, any element of .4 as well as the difference of any two ele-
ments of A can be decomposed into a low rank component L of rank at most r
and a group sparse component S with at most s nonzero columns. In addition,
the entries of any matrix in A take values in [0, a]. Thus, A C Ags(r, s, a).

We first establish a lower bound of the order rM/n. Let A C A be such
that for any A = L+ S € A we have S = 0. The Varshamov-Gilbert bound (cf.
Lemma 2.9 in [25]) guarantees the existence of a subset A° C A with cardinality
Card(A°) > 20"M)/® 11 containing the zero m; X my matrix 0 and such that,
for any two distinct elements A; and A, of A°,

2

Mr Mr\ |m v Mr
_ 2> 70 (42 2220 ) 122 s L 2 —
41 = 4ol > 2 (20 na 20 ) |22 > oo na mums 2 66

Since & ~ N(0,0%) we get that, for any A € A° the Kullback-Leibler
divergence K (IP’O, P A) between Pg and P4 satisfies

19] wy? Mr
K(Po,Pa) = o5l AlIL,m < —5— (57)
where we have used Assumption 9. From (57) we deduce that the condition
1 1
—— K(Po,P4) < — log(Card(A°) —1 58
Card(AO)*lAGZAO (Po,Pa) < 16 og( ard(A") ) (58)

is satisfied if v > 0 is chosen as a sufficiently small numerical constant. In view
of (56) and (58), the application of Theorem 2.5 in [25] implies

1L~ Loll3 , 115 = Sol3 >C<oAa>2Mr> > 5
mimsa mimsa n

inf sup P4,
(L,5) (Lo,S0)€ Ags(r,s,a)

(59)
for some absolute constants 5 € (0, 1).

We now prove the lower bound relative to the corruptions. Let A C A such
that for any A = L+ S € A we have L = 0. The Varshamov-Gilbert bound (cf.
Lemma 2.9 in [25]) guarantees the existence of a subset A° C A with cardinality
Card(A%) > 2(sm1)/8 1 1 containing the zero m; x mgy matrix 0 and such that,
for any two distinct elements A; and A, of A,

v? (o Na)?s

sm
151 — S| > Tl (v*(o Aa)?) = e (60)
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For any A € Ay, the Kullback-Leibler divergence between Py and P4 satisfies

v2mys

Q
K(Po.Pa) = 1090 Aa)? < 10

20
which implies that condition (58) is satisfied if v > 0 is chosen small enough.

Thus, applying Theorem 2.5 in [25] we get

1L = Loll3 , 1IS=Soll3 c<aAa>2s> 5

inf sup Pa,
(£,8) (Lo,S0)€ Ags(r,s,a) mymsz mima me

—~

61)
for some absolute constant 3 € (0,1). Theorem 2 follows from inequalities (55),
(59) and (61).

The proof of Theorem 3 follows the same lines as that of Theorem 2. The
only difference is that we replace S by the following set

{5 = (sij) ER™*™2 ;g € {0,7(0/\21)} V1 <i<my, [mef2]+1 <5< mg}.

We omit further details here.

C Proof of Lemma 6

Part (i) of Lemma 6 is proved in Lemmas 5 and 6 in [17].
Proof of (ii). For the sake of brevity, we set X;(j, k) = (X;, ej(m1)ex(m2)T).
By definition of ¥ and || - ||2,00, We have

2
HZIIE,oo:lgrlggfn < > axXi( > .

1€Q

For any fixed k, we have

my 2
Z <]]\-[Z§1XZ(J7 k)> N2 Z 511512 ZXH J k Xi, ]a k)

j=1 i€Q 11,62 €0
=ETALE, (62)
where Z = (£1,--+,&,) " and A, € RIXIQ with entries
aiyin (K N2 Zle Js k) X, .77k)

We freeze the X; and we apply the version of Hanson-Wright inequality in [24]
to get that there exists a numerical constant C' such that with probability at
least 1 — e~ ¢

ETAE - E[ET AE|X]| < Co? (llAkHz\/lE + ||AkHt> : (63)
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Next, we note that

HA/C”g = Z 1112 N4 Z Z le .71>k) Z Xzz .717

11,12 i1i2 \Jj1=1 Jji=1
2 2
mi 1 mi1
ZZXZzl(jlak) = WZZX“(Jlak) )
i1 J1=1 i1 J1=1

where we have used the Cauchy - Schwarz inequality in the first line and the
relation X?2(j,k) = X (4, k).

Note that Z;(k) := 3_7) X;(j, k) follows a Bernoulli distribution with pa-
rameter 7. and consequently Z(k) = Y ;cq Zi(k) follows a Binomial distribu-
tion B(|Q|, 7.r). We apply Bernstein’s inequality (see, e.g., [4], page 486) to get
that, for any t > 0,

P (|Z(l<;) —E[Z(K)]| > 2v/[Qfm st + t) < 2.

Consequently, we get with probability at least 1 — 2e™t that

2
5 Qi + 24/t +
4l < Vi

and, using ||Ag|| < ||Ak|l2, that

Q7 + 2/ |Qmst + ¢
T v .

Note also that
o2

N2
Combining the last three displays with (63) we get, up to a rescaling of the
constants, with probability at least 1 — e~ that

E[=" A2 X)) = — Z(k).

j=1 i€eQ,

Replacing ¢ by t + log ms in the above display and using the union bound gives
that, with probability at least 1 — e~

o 1/2
122,00 < CN (\Q|7r.k + 2\/\Q|7r.k(t +logma) + (t+ logm2)>

X (1 4/t +logmy + t 4 logmy)*/?
= C% (\/|Q|7rk + \/t+logm2> (1 + m) .
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Assuming that logmsg > 1 we get with probability at least 1 — e~ that

g
Ill200 < O3 (V1T A(E + logma) + (¢ + logma) )

Using (14), we get that there exists a numerical constant C' > 0 such with
probability at least 1 — e™?

1/2 t 1
[Z]2,00 < cZ \/’y n(t + logms) + (t +logmy)
N mo

Finally, we use Lemma 17 to obtain the required bound on E||X||2,cc-

Proof of (iii). We follow the same lines as in the proof of part (ii) above.
The only difference is to replace &; by €;, o by 1 and N by n.

Proof of (iv). We need to establish the bound on

2
W oo = max Z( > Xk ) .

1€

For any fixed k, we have

z’i(éz)cm,w) XK+ g 3 DX RXG )

j=1 i€Q i€ j=1 i1#1 j=1

The first term on the right hand side of the last display can be written as

%ZZXZZ(J}/C) = %ZZXi(jvk) _ Z]\(fi)_

icQ j=1 i€Q j=1

Using the concentration bound on Z(k) in the proof of part (ii) above, we get
that, with probability at least 1 — e~ ¢,

Q| QU t t
N2§ E X2(5 T+ 2 T (64)
1€Q j=1

Next, the random variable

Uy = N2 Z Z 1 ]7 Xi, ]vk) j2k]

i1 742 j=1

is a U-statistic of order 2. We use now a Bernstein-type concentration inequality
for U-statistics. To this end, we set X;(-,k) = (X;(1,k),--- , Xi(m1,k))" and

ma

h(Xil(',k‘ Z i1 .77 12 jak) ]2',]6} .
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Let eg(m1) = 0, be the zero vector in R™. Note that X;(-, k) takes values in
{e;(m1), 0 < j < my}. For any function g : {e;(m1), 0 <j < mi}? = R, we
set ||gllze~ = maxo<j, jo<m, [9(€j, (m1), €5, (ma))].

We will need the following quantities to control the tail behavior of Uy

A = ||h||z~, B?=max

Y

1o

Z ]EhQ(Xh (" k)a )

ZEhZ('aXiz('a k))

C= > E[M(X;(~k),X,(-k)] and
i170

D =supqE Z h [Xil(.’ k)’X{Q('a k)] fia [Xh('v k)]giz [XZ{Q(.’ k)]a
i1 #02

EZ i(X“(,k‘)) < 1,EZQ§2<XZ{2(-,]€>) < 1} )

where X/(-, k) are independent replications of X;(-, k) and f, g : R™ — R.

We now evaluate the above quantities in our particular setting. It is not
hard to see that A = max{ﬂ.(,f) ,1— WFE)} < 1 where ﬂ.(i) = > 2. We also
have that

2
C= Z E [<Xi1('vk)’Xi/2("k)>2} B Zﬂjzk
11712 =t
2

= |20 — 1) |E (X, (k). XL, (R)] = | 2o

2

mi mi
=l -1 Y - [ Yomk | | <l20al- )P,
j=1 j=1

where we have used in the second line that (X, (-, k), X!, (-, k))* = (X;, (-, k), X[, (-, k))
since (X;, (-, k), Xj, (-, k)) takes values in {0, 1}.
We now derive a bound on D. By Jensen’s inequality, we get

S VRG] < 192, | B lz f?(Xi(»k»] < jo2

where we used the bound E [}, f2(X;(,k))] < 1. Thus, the Cauchy-Schwarz
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inequality implies

D < Y B[R (Xiy, X7,)E2 (57 (X, (- k)IEY (g2, (X5, (-, F)

11712
< manx {EV2E(X0y, X001} 3 B2 (X, CRIE 2l (X, 1)
1,12
< max {El/z[hZ(XmX/ )]} €2
11702
1/2

mi 1/2
<ol (Xak ] =P,

Jj=1

119
argument similar to that used to bound C.

Finally, we get a bound on B. Set my ; = 1 — 7. ;. Note first that

where we have used the fact that E[h?*(X;,, X[ )] < > o1 T 2. following from an

Xil(" k)? )

my
= 9] | max > 1 (ej(ma), e (ma))mjn
00 =P 0

(2)y2
< 1.,
< 1Q|(r}.)” + 19| lﬁl?%}fnl Tk

By symmetry, we obtain the same bound on HZ ER2(-, X Thus

we have

12 ’ HLoo
B < [Q'/? ( @ 4 max wl/i)
1</ <my

Set now Us = 3, ., h(Xi, (-, k), Xi, (-, k)). We apply a decoupling argument
(See for instance Theorem 3.4.1 page 125 in [11]) to get that there exists a
constant C' > 0, such that for any u > 0

S h(Xi, (k) Xy (L R) 2w | SOP YT R(XG, (4 k), X5, (k) > u/C

i1 742 11702

where X/ (-, k) is independent of X;(-, k) and has the same distribution as X;(-, k).
Next, Theorem 3.3 in [13] gives that, for any u > 0,

' 1 . w2 u u?3 ot/
; X (- K), Xy (R)) 2w | < Cexp [_Cmm <02 D’ B2/3’ A1/2>] ’
11F12

for some absolute constant C' > 0. Combining the last display with our bounds
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on A,B,C,D, we get that for any ¢ > 0, with probability at least 1 — 2e~¢,

|Q‘(|Q| — 1) 2) C 1/2 3/2 2
1174 j=1

< U0 - 1) ¢ OB [IQI(IQ ) 7 @1/

N2 N2
Ie] vz Q2 2 VATE t°
o (1) e B (4 max m2) 04 |

where C' > 0 is a numerical constant. Combining the last display with (64) we
get that, for any ¢ > 0 with probability at least 1 — 3e~?,

2
(2= 1) (2 A=) o, 2VIUTL Y 12
Z(NZX > <y +C R tt/

1€Q

19 1 7 _(2)) /2 1 |Q|1/2 (2) 12 372 t?
+ T+ m(wk) o )t e (A max ) 0 )

Set Tmax = MaXi<k<m,{m.r} and ’/Tmax = max1<k<m2{7r } Using the union
bound and up to a rescaling of the constants, we get that with probability at
least 1 — e,

Q|| — Q1] — 2 ‘Q|7Tmax
[W]13,00 < ‘KBV# . +C [<||(|N|2) w3+ Ng> (t + logma)*/?

1€ € 1/2
+N2 max“v‘ N2 ( I(I?;X) (t+logm2)
Q t +logms)?
‘]\|[2 ( (e + max (i ><t+logmz)3/2+(N2) :

Recall that |©2] = n and &¢ = N/n. Assumption 5 and the fact that n < |Z|
imply that there exists a numerical constant C' > 0 such that, with probability

at least 1 — e,

72 m t + log may)?
<C< ng( t +logmg + (t + logmaz)y/ n2>+(1\§22))

where we have used that m;; < mp < ﬁw/mg. Finally, the bound on the
expectation E||W||2,cc follows from this result and Lemma 17.

D Proof of Lemma 10

With the notation X;(j, k) = (X, e;(m1)ex(mz2) ") we have

NZ& (J, k

1€Q

IZ]lcc = = max
1<j<m1,1<k<mg
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Under Assumption 3, the Orlicz norm |||y, = inf{z > 0 : E[(&/x)?] < e}
satisfies ||&;]|y, < co for some numerical constant ¢ > 0 and all ¢. This and the
relation (See Lemma 5.5 in [26]!)

L l
Blt < 57 (5 ) el vez1

imply that N~°E[|&[° X[ (j, k)] = NE[X;(j, k)]E[|&]] < (&1/2)cv(co/N)*?
forall £ > 2 and v = N;7m’fm2, where we have used the independence between

& and X, and Assumption 9. Thus, for any fixed (j, k), we have

2 2 2 2
Z]E{ SE2X2(4, )}gmc‘”‘l L O E—

N2m1m2 %lemg
1€Q

and ) a s
E|-—|&l' X6k | < = (f)f.
Sk | elel x| < 5o (5
1€Q
Thus, we can apply Bernstein’s inequality (see, e.g. [4], page 486), which yields

1 [ o2t ot s
— iX, —_—+ — <2
‘N Zf eNmimsy + N =€

ieQ
for any fixed (j, k). Replacing here ¢ by t + log(mims) and using the union
bound we obtain

t+1 t+1
PS> c pa(t + log(mims)) +( + log(mima)) <9t
o0 xeNmims N

The bound on E[||X||s] in the statement of Lemma 10 follows from this in-
equality and Lemma 17. The same argument proves the bounds on [|[Xg|leo
and E||X g/« in the statement of Lemma 10. By a similar (and even somewhat
simpler) argument, we also get that

1 1
P ||W _ E[W]HOO > C \//’Ll(t + Og(mlmQ)) + t + Og(m1m2) S 26_75

%lemg N

while Assumption 9 implies that ||E[W]|lec < —£2

’emimo

E Technical Lemmas

Lemma 17. Let Y be a non-negative random variable. Let there exist A > 0,
and a; >0, aj > 0 for 1 < j < m, such that

P(Y > A+ at®) <e’, Vt>0.
j=1

Lthis statement actually appears as an intermediate step in the proof of this lemma.
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Then

m

EY] <A+ ajoiT(ay)),
j=1

where T'(+) is the Gamma function.

Proof. Using the change of variable u =Y "" | a;v% we get

7j=1
oo o0

E[Y]Z/ IED(Y>1t)clt§A+/ P(Y > A+ u)du
0 0

:A+/ (Y>A+Za] Zajozv dv
0

j=1

§A+/ E ajo;u* efvdv:Ang a;jo T ().
0 °
Jj=1

j=1

Lemma 18. Assume that R is an absolute norm. Then
* 1 *
R (NZ (X;, AL) Xi> < 2aR*(W)
1€Q
where W = % 3,00 X
Proof. In view of the definition of R*,

1, (1 B 1« (X;,AL)
3k <NZ<X“AL>X1>‘R?E};<N_ 2aX“B>

i€Q 1€Q
sup X;, B w),
R(B’ <1< ; > REW)
where we have used the inequalities (X;, AL) < ||[AL|o < 2a, and the fact that
‘R is an absolute norm. O
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