Appendix
Newton-Stein Method for GLMs

We provide all technical details in the Appendix. Section A provides the derivation of the Stein-type
lemma that lies at the core of our algorithm. Section B includes useful concentration results that
will be used in the proof of main theorem. In Section C, we prove the theorems that appeared in the
main text. In the last section, we state several auxiliary lemmas that are used throughout the proofs.

A Proof of Stein-type lemma

Proof of Lemma 3.1. The proof will follow from integration by parts over multivariate variables.
Let g(x) be the density of z, i.e.,

ola) = () PR exp {4 (=) |
and zg(z)dz = —Sdg(z). We write
Blaa” f((@, )] = [ aa” f((w, B)g(w)d,
= [ <1z, 8)dg(a)a",
=5 { [ (e oatards + [ 527 19 (o 8)g(wric
=5 {5l7 (. o0+ [ 9571w B a(e)ass |

= {E[f((z, )] + BBTEL/ (@, B)IZ }
=E[f((x, ) + E[f® ((x, )| D657 E,

which is the desired result. O

B Preliminary concentration inequalities

In this section, we provide several results that will be useful in the proof of main theorem. We start
with some simple definitions on a special class of random variables.

Definition 2 (Sub-gaussian). For a given constant K, a random variable x € R is called sub-
gaussian if it satisfies

E[|lz|™Y™ < Kv/m, m>1.

Smallest such K is the sub-gaussian norm of x and it is denoted by |x||y,. Similarly, a random
vector y € RP is a sub-gaussian vector if there exists a constant K’ such that

sup (9, 0) o < K.

vESP—

Definition 3 (Sub-exponential). For a given constant K, a random variable x € R is called sub-
exponential if it satisfies

E[|lz|™Y™ < Km, m > 1,

Smallest such K is the sub-exponential norm of « and it is denoted by |||, . Similarly, a random
vector y € RP is a sub-exponential vector if there exists a constant K' such that

sup ||y, v)[ly, < K.
veSr—1

We state the following Lemma from [Ver10] (i.e., see Theorem 5.44 and Corollary 5.52):
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Lemma B.1. Let S be an index set and x; € RP fori € S be i.i.d. random vectors with
Elz;] =0, Elzzl]=%, |z <VEKas.
for a covariance matrix . and a constant K. For a small €, if the sample size satisfies |S| >
CK?log(p)/€?, then with probability 1 — 1/p?, we have
S5, <e

Remark 1. The above lemma suggests that if the sample size is sufficiently large, i.e.,
O(K?1og(p)), we can estimate the true covariance matrix quite well. In particular, with proba-
bility 1 — 1/p?, we obtain

log(p)
S|

IS -3, <e

where ¢ = K+/C.
The following lemma will be helpful to show a similar concentration result for the random matrix
Gr (ES ):

Lemma B.2. Let the assumptions in Lemma B.1 hold. Further, assume that 3 follows r-spiked
model. If |S| is sufficiently large, for ¢ = 2K+/C, with probability 1 — 1/p?, we have

log(p)
S|

((Bs) — 2A3SH2 <

where C'is an absolute constant.

Proof. By the Weyl’s inequality for the eigenvalues, we have

6 (5) = B, =A1(Bs) = A(Es) < 218 — .

Hence the result follows from the previous lemma. O

Note that the same bound also applies to Hg,(f: s) — E||2. Lemmas B.1 and B.2 are standard
concentration results for the random matrices with i.i.d. rows. The following tool will be used to
obtain upper bounds for the empirical processes.

Definition 4. On a metric space (X,d), for e > 0, T, C X is called an e-net over X if Vx € X,
3t € T¢ such that d(z,t) < e

Preliminary tools presented in this section will be used to obtain the main concentration results in

Section C.

C Main lemmas

C.1 Concentration of covariates with bounded support

Lemma C.1. Let x; € RP, fori = 1,2, ...,n, be i.i.d. random vectors supported on a ball of radius
vV K, with mean 0, and covariance matrix X.. Also let f : R — R be a uniformly bounded function
such that for some B > 0, we have || f||co < B and f is Lipschitz continuous with constant L. Then,
there exist constants c1, ca, c3 such that
log(n
p g( )) S 026—03177
n

sup
BEB,(R)

where the constants depend only on the bound B and radii R and VK.

Zf (@i, 8)) —ELf (a, 8)]] >
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Proof of Lemma C.1. We start by using the Lipschitz property of the function f, i.e., V3,3 €
By(R),

£z, B)) = f({z, 8))ll2 <Llz[l2]|B — B'l|2,
<LVEK||B = 2.

Now let Ta be a A-net over By, (R). Then V3 € By(R), 3" € Ta such that right hand side of the
above inequality is smaller than AL+v/K. Then, we can write

157 F(Gwn ) — Blf((, 8))| + 2ALVE.  (€.1)

% > S (@i B) = Elf (@, B)]| <

i3
By choosing
-
ALVE'
and taking supremum over the corresponding [ sets on both sides, we obtain the following inequality
1 n
sup - f x?hﬁ _Ef x,ﬁ < max f q;“ f x,ﬁ + =
SeBuR) ng (s, 8)) = ELf (2, 5))]| < max Z E[f((z, 8))]

Now, since we have || f||oc < B and for afixed 8 andi = 1,2, ..., n, the random variables f({z;, 3))
are i.i.d., by the Hoeffding’s concentration inequality, we have

1 & ne?
P |- 21 <2 - .
(n i=1 g 6/ ) eXp( 232>

> fwi, 8) —E[f (=, 8))]
Combining Eq. (C.1), the above result together with the union bound, we easily obtain
1
sup € | <P | max

where A = ¢/4LVK.
Next, we apply Lemma E.2 and obtain that

= () - (ve)

We require that the bound on the probability gets an exponential decay with rate O(p). Using
Lemma E.3 with a = 2B2p/n and b = 4L R/ K p, we obtain that € should be

B2 2R2
. —plog 16L°R2Kn\ _ 0 plog(n) 7
n B? n

which completes the proof. O

Zf 21,8)) - Elf (2, B))]| >

In the following, we state the concentration results on functions of the form

x = f((z, 6)(z, ).

Functions of this type form the summands of the Hessian matrix in GLM:s.

Lemma C.2. Let x; € RP, fori = 1,...,n, be i.i.d. random vectors supported on a ball of radius

vV K, with mean 0, covariance matrix 3. Also let f : R — R be a uniformly bounded function such
that for some B > 0, we have || f||oo < B and f is Lipschitz continuous with constant L. Then, for
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v € 8P~ there exist constants ¢y, ¢, c3 such that

n

LS F(war 8) (s, )2 — ELf ((, B)) (2, )?)

P sup
BeBy(R) | i

where the constants depend only on the bound B and radii R and VK.

1
- pog(n)) B—
n

Proof of Lemma C.2. As in the proof of Lemma C.1, we start by using the Lipschitz property of the
function f, ie., V3,3 € B,(R),

1F (G, B)) (, 0)? = f (. ) (@, 0) |2 LIl — 8|2,
<SLE™|B = ]2

For anet Ta, V3 € B,(R), 38" € Ta such that right hand side of the above inequality is smaller
than ALv/K. Then, we can write
Z F (i, B) (i, 0)? — E[f (2, B))(x Z FGai B) (@i, v)? = E[f (2, 8)){z, v)?]

+ 2ALK1 5, (C.2)

This time, we choose
€

T ALK
and take the supremum over the corresponding feasible 3-sets on both sides,

n

sup (=S F({w B) e, v)? — ELf (. ) 0)?]

BEBn(R) |T i=1

n

< max | = 3 f({wi, B)ai, )2 — B[S (. 8) (@, )?]

BETA | M £
=1

L€
:

Now, since we have || f||.c < B and for fixed 8 and v, i = 1,2, ...,n, f({z;, B))(x;,v)? are i.i.d.
random variables. By the Hoeffding’s concentration inequality, we have

2

Using Eq. (C.2) and the above result combined with the union bound, we easily obtain

n

Z xu IZ’HU>2 —E[f((:c,ﬂ))(z,v>2]

=1

su (x4, B)) (x4, v 2_Elf((x, z,v)? €
<ﬁ€B§R) Zf ) [f({z, B))(z,v)7]| > )

<éréz% Zf i, B) (@i, 0)* = E[f ((z, 8)){x,v)?] >6/2>
< 2|Ta] exp <_21§2}2> :

where A = 6/4LK1'5. Using Lemma E.2, we have
R/p\" Ryp \’
< | —— = — .
[7al < ( A > <e/4LK1-5
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As before, we require that the right hand side of above inequality gets a decay with rate O(p). Using
Lemma E.3 with a = 2B*K?p/n and b = 4LRK"?/p, we obtain that € should be

B2K2p 16L2R2K?%n plog(n)
€= log =0 — ],
n B2 n

which completes the proof. O

D Proof of main theorem

The proof will follow from the concentration results derived in previous sections. Our matrix con-
centration results are based on the covering net argument provided in [Ver10]. Similar results can
also be obtained through different techniques such as chaining [DE15].

On the set £, we have

1
Bt B — QYY) = B — B, — Q' /0 V205, + (B! — B.)dEB! — ),

- <z — Q! /0 1 V(B + (5~ m))df) (B" - B.).

Since the projection P (g in step 3 of NewSt can only decrease the £ distance, we obtain

8¢ — Bulla- (D.1)

2

1
18 — .z < HI —1Q" [ VEHE. + (5 - 5

The governing term (with v = 1) that determines the convergence rate can be bounded as

1 ~
][Qf]l - [ VAt e - e

<
2

1
HI -Q' / V3B + (B~ B))de
0
We define the following,
&(8) = Elp? (@, 8)|2 + E [¢V((z, 8))| 28" Z

Note that for a function f, E[f({x, 8))] = h(f) is a function of 3. With a slight abuse of notation,
we write E[f ({x, 8))] = h(S) as a random variable. We have

1Q"|2-
2

@1 | V3ue. +¢(5 - ]| < @ - e,
+ | Blaa 6™ (@, 6] - €8

+ /0 1 VB, + E(B" — B.))dE —E {mT /0 1 ¢ ((z, B, + (8" — 6*)>>d£}

+ ||[E[zz ¢ ((z, 1)) — E {xxT/o ¢(2)(<m,ﬁ*+£(5’t—,@’*)))d§}

2

For the first term on the right hand side, we state the following lemma.

Lemma D.1. There exist constants c, C' such that, with probability at least 1 — ¢/p?,

_ 5 p
Q' 1—wa<c\/ . ,
H[ ) (5) 2 min {|S|p/ log(p),n/log(n)}
where the constants depend on K, B and the radius R.
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Proof of Lemma D.1. Using a uniform bound on the feasible set, we write

@

< sup Hw O (B) + ()G B3 B3 — Bl (s, )5 E[6™) ((x, 8)] 2887 .

BEBy(R)

We will find an upper bound for the quantity inside the supremum. By denoting the expectations of
fio(B) and fi4(53), with po(8) and 4 (B) respectively, we write

286, (B) + (816 (85)8(6:(E5)8)T ~ Bl (. B)IS ~ Bl ((ar, B)IBBEA)” |
< ||i(86 (E) = 1 BZ + | 1a(8)6- (£5)B(G(E)B)T - na(®BBEA)T .

For the first term on the right hand side, we have
|2(8)6:(Bs) — 1285 <lina(8)]

<B,

6:(Bs) — |+ Iz 22(8) — 2(8)1.

C:(Ss) — 3|, + K lfa(8) — a(8)].

By the Lemmas B.1 and B.2, for some constants ¢, ca, c3, we have with probability 1 — coe ™3P —

1/p%,
N1 1
sup Huz )G () — pa( EH <2B,KVC OgS +1K\/pog
(BEBy( E

=0 (\/min {p/ log(p)ISI,N/ 10g(n)}) '

For the second term, we have

|46 ()86 (£5)8)" = na(B)=B8(E8)" |
< 1iu(8)][[6-(E)887 ¢, (Bs) — BAETE| +1a(8) — 1a(8)] |28
< B {16 (s)ll2 + 11 }

< B {6,(Ss)ll2 + K }

6-(8s) = 3| + F2IZI316s(8) - ma(B),

H(B9) = 3|+ RE|ja(8) - pa(8).

Again, by the Lemmas B.1, B.2 and C.2, for some constants c1, ca, c3, we have with probability
1 — coe™ %P — 1/p2, we write

BiR? {[6:(Zs)ll2 + K }

o593, sacvem i (B2 [P

<ak>VOB 2, | 28P) | x2ep, R8P
- S| |S] 7

B log(p)
‘O< s )

for sufficiently large |S].
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Further, by Lemma C.1, for constants ¢y, ce, c3, we have with probability 1 — coe™ 3P,

sup |a(B) — pa(B)| < e plog(n) ) ( plog(n)) .

{BeBy(R)} n n

Combining the above results, for sufficiently large p, |S| and constants ¢y, co, we have with proba-
bility at least 1 — ¢; /p?,

sup | a(8)6, (£5)8(G: (£5)8)” — ja () BH(EH)” |
{BeBL(R)} 2

1 1 1
Og(p) +6K20B4R2 Og(p) +01R2K2 p Og(n)

< 4K?V/C max{Bs, B4} R?
(B2 Bty [ =g ] n

-9 (\/min{ISp/ log]zp),n/ log(n)}> '

Hence, for some constants ¢, C, with probability 1 — ¢/p?, we have

[l —e@|, <

p
O\ STl oG

where the constants depend on K, B = max{Bs, B4} and the radius R. O

Lemma D.2. The bias term can be upper bounded by
[Elaa” 6™ (@, 6)] = €(8") |, < iy (0,2) + ISl dae, (. 2) + | IR o (2 2).

Proof of Lemma D.2. For a random variable z ~ N,,(0, ), by the triangle inequality, we write
|Elza”6® (@, 5] - €3,
< |[Blaa”6® (@, 3] — Blz2T 6™ (2, 8] + ||Ble2" 6@ (2 8] - e8|,
For the first term on the right hand side, we have
[Blaa” 6™ (2, 8] - Elz2" 92 ((z 89)]|
< sup sup |E|(0,2)%6) ((x,8)] —E [(v,2)262 (2. 8))]

 BEBL(R) ||v]l2=1
< dy,(x, 2).

b
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For the second term, we write
Bl (2, 8] - €84

< sup ||B["9® (2, 8))] ~ B8P (&, BB + E [619 (2, )]
{BeBL(R)}

< o [ aim B o0 (e )] 2657
{BeBy(

- E[¢<2>(<w BT —E |69 ((x, 8)| 2887

< o HMZ) B)IE —Elp® (@, B)IZ| .

{BeB,(
+ swp B [6D((z,8)] B87E ~ E [0z, )] =857
{BeBy(R)}
<IBle sup [EB (= 8)] - EB® (x, 8))]
{BeBy(R)}
+IZIBR? sup |B[6@ ({2, 8)] — Elo® ((z, B)]]
{BeBp(R)}

< || Bllads, (2, 2) + | B3R da, (, 2).
Hence, we conclude that

|ElzaTo® (@, 5] — €31, < dia(@,2) + 22 dos (2,2) + | ZIBR? da (a,2).

Lemma D.3. There exist constants c1, ca, cs depending on K, B, L and R such that, with probabil-
ity at least 1 — coe™ 3P

n 1
HiZmT/O ¢ (x5, By + E(B" — B.)))dE — ]E{m /¢<2> (2. Bs + (B — B))E
=1

_cu/glog(n).

Proof. By the Fubini’s theorem, we have

It [ 6@ e, 5 _ et [ s@ s 3t _
HHZ/Qs (fo0 8.+ €05 = Bo))e ~ B [aa [ (o . + €3 - )

2

9

2

dg,
2

0 {inix?¢(2)(<xi,ﬁ* +€(8 = ) — E [0 6 ((a, 5. + (3" —ﬁ*>>>}}d5

1 n
{i > wial ¢ (i, B + (8" = B.))) — B[22 (@, B. + £(5' - ﬂ*)>)]}

< bup
BeB

Zm 6D((2:,8)) — E [22”6® ((x, 8))]

2

Using the definition of operator norm, the right hand side is equal to
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iL r 2) (3] -E Ty )

5B, () Z:x 62 (i, ) — E 22”6 (. 5))] 2

_ § (2) _ (2)

B BESJ;JIZR)UESEP 1N = ¢ w“ x“v>2 E [¢ : (<$,ﬂ>)<x, 1}>2} ’

where SP~! denotes the p-dimensional unit sphere.
For A = 0.25, let T be an A-net over SP~1. Using Lemma E.1, we obtain

%Z¢<Z><<xi,6>><xi,v>2 ~E [¢0)((z, )z, 0)?]

> 6),

> e/2>,
> ¢s/2>7

BEBL(

=9’P | sup >e€/2 .
peBy(R)

By applying Lemma C.2 to the last line above, there exists absolute constants ¢}, ¢, ¢4 depending

on L, B, R, K such that, we have
1 /
P sup |- > 4/ L log (n) | < che 3P,
BEB,(R) | T "

s is of order O(ploglog(n)). Therefore, by choosing n large enough, we obtain that there exists
constants ¢y, cg, c3 such that with probability at least 1 — coe™ 3P

P sup  sup
BEBp(R) veSP—1

<P sup  sup
BEB,(R) vETA

30 (. B) s 0)? ~ B [6P (2, 8)) )7

n

i=1

1 Z o) o0)? —E [P (2, 8))(z, v)?]

S|~

< |TA|P ( bup

1

’I’L

M

(@i ) i, v)? — E [62) (2, 8)) z,v)?]

n

>0 (i, B){xi,0)* — Elo? ({2, 8))(x, v)?]

i=1

sup
BeB

nzw 62 (i, 8)) — E [227 62 (2, 5))]

<a P log (n)
, n

Lemma D.4. There exists a constant C depending on K and L such that,

HE[W%(?)((JJ, BN —E [mT /01 ¢ ((w, B + £(B" - B*)>)d§]

< O|IB" = Bl
2

Proof. By the Fubini’s theorem, we write

)

2

HE[m%@«x, i) -8 et [ 6O (e, 5 + €(B - )|

| B s {2 - 6w, 5. + 605 - )}

2
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Moving the integration out, right hand side of above equation is smaller than
/O e [0 {6240 5 - 62,5, + €65 - 80} X3
< [ [ [ niten - 906 - 1] e
<5 [Jelgd - i) 2 -

LK3 /2
18° = Bel2-

By combining above results, we obtain

- V(s + €5 - B

<D(z,2)+ a1 + el Bt = B2,

\/mln{|5|p/10g( ),n/log(n)}

where
@(l‘,z) = st('r7z) + HEH? d'H1 (x,z) + ||EH%R2 d'Hz(x’Z) .

In the following, we will derive an upper bound for ||Q’||, where,
B Bt [Bt]T
fi2(B°)/ s (BY) + (¢ (Z5) 8%, B7)

(7’(25)_1

We define
c, = inf  pe(B).

BeB,(L)
Thus, for any iterate 3t of Newton-Stein algorithm

Mz(Bt) > CR.

By Lemma C.1, for some constants c1, ca, c3, with probability 1 — coe™ P,

i () 2o () — e LB

plog(n)
=

ZCR — C1

Also, by the assumption given in the theorem, on the set £ we have almost surely,
inf |a(B) + ua (35", 89| > ¢,

for some ¢ > 0. With probability at least 1 — coe™ P,

fia(B) + ()G (29)8", 8| = |2 (B) + na(B) (25", 3] — { |a(8)

+ |na(B)(B, B - (B (8, )
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By the Lemmas B.1 and C.1, we have
5 plog(n)
(er + 181313 ) /252

fi2(BY) + (B¢ (Es) B, BY)

> |a(BY) + pa (BB, B)

— Bull 113 ¢ (8s) -

2 [1a(5) + ua (3)(25", 5 “ O\ i) 7RIS

>£-C

\/min{n/ 10g(n),p/ log(p)[S]}’
where C' = max{cB4R?, c; + R?||Z|2}.

Therefore, for some constants ¢y, ¢, ¢3, ¢4, with probability 1 — cge™ P — ¢/ p?, we have

(B3I

1@l < (o @, + 2t =2
5 ) fia (") + 1a(BY) (G- (Bs) B, BY)
1 1 B,R?
S oo | : |
og(n —
en— /B0 |0 &= O\ [ e
. 1 1 B R?
- log(n log(p) _ D ’
cr— ey HER [0 — ey [5REP € C\/ min {7/ Tog(n),p/ Tog(PISTY

For n and | S| sufficiently large so that we have the following inequalities,

we obtain

Finally, we take into account the conditioning on the event £ and conclude the proof.

Proof of Corollary 4.2. The statement of the Theorem 4.1 holds on the probability space with a
probability lower bounded by P(€) — ¢/p? for some constant c. Let Q denote this set, on which the
statement of the lemma holds. Note that Q@ C £. We have

B(Q) > B(€) — ¢ /p*.

This suggests that the difference between Q and £ is small. By taking expectations on both sides
over the set Q, we obtain,

e R e e o e Rl
s (18 = ]
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where we used
E[I8 - B.lb Q) <E[IF" - A.lb], t=1.2.
Similarly for the iterate 3¢+, we write
E (113 = Belle] =E [I18+ = Bllas @] + E 18" — Bullzs 27

<E [||3 = B.2; Q| + 2RP(QO),

<E [+ - B.]l2; Q] +2R (P(gc) + p‘;) ,
£
10’

- . EIB =Bl
<E _||5tJrl - 5*”2; Q_ + [102}

<E || = Bull2; Q| +

Combining these two inequalities, we obtain

E HBtJrl _ 5*“2} < {0.1 + kD (x, 2) + Clﬁ\/min {p/log(p)l\)SLn/ Tog ()] }E [”Bt _ 5*||2]

+ o |13 = Bl -

Hence the proof follows. O

Proof of Theorem 4.3. For a sequence satisfying the following inequality,

1857 = Blla < (m + 728" = Bull2) 1B = Bulla,
we observe that
'rlJrTQHBO*ﬁ*”? <1 ©-2)

is a sufficient condition for convergence to 0. Let { € (¢,1) and t¢ be the last iteration that HB" —
Bill2 > 6. Then, for t > ¢,

1877 = Blle < (r1 + 72 l1B° = Bull2) 18° = Bl
< (11 +726) 18" = Bull2-

This convergence behavior describes a linear rate and requires at most

log(¢/€)
log(71 + 72€)
iterations to reach a tolerance of e. For ¢ < ¢, we have

187 = Bull2 < (71 + 7B = B.1l2) 13" = Bl
< (n/6+m) 18" = B3

This describes a quadratic rate and the number of iterations to reach a tolerance of & can be upper

bounded by
| ( log (8 (11/¢ + 72)) )
089 - .
log ((11/§ +72)) 8% — Bxll2

Therefore, the overall number of iterations to reach a tolerance of € is upper bounded by

log (6 (71/¢ +A7'2)) > n log(e/€)
log ((71/& 4+ 72)) 8% — Bull2 log(71 + 72€)

J(§) = log, (
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which is a function of £. Therefore, we take the minimum over the feasible set. O

E Useful lemmas

Lemma E.1 ([Ver10]). Let X be a symmetric p x p matrix, and let T, be an e-net over SP~". Then,

1XTl2 < sup [(Xv,v)].

1— 2 veT,

Lemma E.2. Let B,(R) C R? be the ball of radius R centered at the origin and T, be an e-net

over By(R). Then,
R p
IT.| < <\/f’> .
€

Proof of Lemma E.2. The set B,(R) can be contained in a p-dimensional cube of size 2R. Con-
sider a grid over this cube with mesh width 2¢/,/p. Then B,(R) can be covered with at most
(2R/(2¢/+/p))? many cubes of edge length 2¢/,/p. If ones takes the projection of the centers of
such cubes onto B,,(R) and considers the circumscribed balls of radius €, we may conclude that

B, (R) can be covered with at most
( 2R >p
26/\/]3

many balls of radius . O

Lemma E.3. Fora,b > 0, and € satisfying
22\ "/ 2
€= {a log ()} and =b* > e,
2 a a

Proof of Lemma E.3. Since a,b > 0 and x — e” is a monotone increasing function, the above
inequality condition is equivalent to

we have €2 > alog(b/e).

22 22 2b2

—e e > —.

¢ a

Now, we define the function f(w) = we® for w > 0. f is continuous and invertible on [0, o). Note
that f~! is also a continuous and increasing function for w > 0. Therefore, we have

o a, 1 [2b
> 2 =7

Observe that the smallest possible value for ¢ would be simply the square root of a f~! (2b2 / a) /2.

For simplicity, we will obtain a more interpretable expression for €. By the definition of 1, we
have

log(f~(y)) + f~(y) = log(y).

Since the condition on a and b enforces f~!(y) to be larger than 1, we obtain the simple inequality
that

F7Hy) < log(y).
Using the above inequality, if € satisfies

we obtain the desired inequality. [
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