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1 Algorithm and main theorem

For analytical concreteness, our technical results in the following are based on the real Gaussian
model. For readability and future reference, we begin with repeating our model, notation, and main
assumptions: Consider first the noiseless case

G =lajal, 1<i<m (1)

in which € R" is the wanted unknown signal, and the sampling/feature vectors {a; € R" }1<i<m
are drawn independently and identically from the n-dimensional real Gaussian distribution, i.e., i.i.d.
a; ~N(0, I,,). This is also referred to as the real Gaussian model in the literature.

For notational convenience, let A := [a; ---a,,]", and ¥ := [t; --- 1,,]". Assume that the
(phaseless) quadratic system admits a unique solution, which indeed holds with high probability as
long as m > 2n—1 generic measurements are taken [I]. Throughout our subsequent analysis, fix & to be
any solution of the given system in . If « obeys the system in , so does —x; i.e., the solution set in
the real case is {&, —x}. We focus on & without loss of generality, rather than —a. Introduce the notion
of Euclidean distance of any estimate z to the solution set: dist(z, «) := min{||z+z]||, ||z—=z]||} for real
signals; and dist(z, &) := mingeo,2n) Hz — a:ei¢’| for complex ones [2]. Define the indistinguishable
global phase factor for real-valued signals [2]

0, llz—=zl <llz+z
m, otherwise.

o) = { @
Hereafter, we always assume ¢ (z) = 0; and z is replaced by e~ 19(2) z otherwise. For simplicity of
presentation however, the constant phase adaptation term will be dropped whenever it is clear from
the context.

Algorithm [I] and Theorem [I| in the paper are repeated next for future reference.

Theorem 1 (Exact recovery). Consider m noiseless measurements ¥ = |Ax| for an arbitrary
x € R". If the data size m > ¢o|S| > cin and the step size p < po , then with probability at least
1 — cze™%™, the reweighted amplitude flow’s estimates zt in Algom'thm obey

1
1-v)!|, t=0,1,... (5)

dist(z', @) < —
1s(z,a:)_10



Algorithm 1 Reweighted Amplitude Flow
1: Input: Data {(a;;¥;}1<i<m; maximum no. of iterations T'; step size u* = 2/6 for real/complex
Gaussian model; weighting parameters |S| = [3m/13], 8; = 10, and v = 0.5.
2: Obtain S to include indices associated with the |S| largest entries among {; }1<i<m.
3: Initialize z := \/>71 ¥i/m 2o with Zo being the unit principal eigenvector of

v {7 z'eSgM.

1 m
== E wla;af, with w?:={ "0’ )
m ' y 0, otherwise
—

4: Loop: fort=0to T —1

Iut m a>§<zt
D I (T = I (1)
* t
m latzt|
i=1 2
t laf="/y, .
where w) := - forall 1 <i<m.

laf="1/p;+6;
5. Output: 27.

where cg, 1, ¢, c3 >0, 0 <v <1, and py > 0 are numerical constants depending on the choice of
algorithmic parameters |S|, B, v, and p.

2 Proofs

To prove Theorem [I| this section establishes a few lemmas and the main ideas, while technical
details are posponed to the Appendix. Relative to the state-of-the-art [2], [5], [11], [10], [8], both the
weighted maximal correlation initialization and the reweighted objective function in this paper are
novel, and hence, new proof techniques to handle the reweighting, nonsmoothness, and nonconvexity
are required. Nonetheless, part of the proof is built upon those in [2], [I1], [10], [4].

The proof of Theorem [I] comprises two independent parts: Section[2.I] demonstrates the theoretical
performance of the proposed initialization, which essentially achieves any given constant relative
error as soon as the number of equations is on the order of the number of unknowns, that is, m > cin
for some constant ¢; > 0. Under such a sample complexity, Section shows that RAF converges to
the true signal x exponentially fast whenever the initial estimate enjoys a small constant relative
error, namely, dist(2°, ) < p||z|| as in (5).

2.1 Weighted maximal correlation initialization

This section is devoted to establishing theoretical guarantees for the proposed weighted maximal
correlation initialization, which is summarized in the following proposition. An alternative approach
may be found in [6].

Proposition 1. For arbitrary @ € R", consider the noiseless measurements v; = |laix|, 1 <i < m.
If m > ¢o|S| > ein, then with probability exceeding 1 — che™ ™, the initialization z° returned by the
weighted mazimal correlation method in Step [3 of Algorithm [1] satisfies

dist (=", @) < pl| (6)



for p=1/10 or any sufficiently small positive number. Here, co, c1, ¢, ¢4 > 0 are certain universal
constants.

Due to the homogeneity of () in @, it suffices to prove the results for the case of ||z| = 1.
Assume first that the norm |z|| = 1 is perfectly known, and 2° has already been scaled such that
|2°]| = 1. At the end of this section, this approximation error between the actually employed norm
estimate />i%1 ¥i/m found based on the strong law of large numbers and the unknown norm ||z|| =1
will be taken care of. For i.i.d. Gaussian random design vectors a; ~ A (0, I,;) and any unit vector
x, there exists an orthogonal transformation denoted by U € R™*™ such that * = Ue;. Since

Il

@i @)? = (@i, Uer) 2 = [(U*ai,e)? 2 [(ai, e1)]? (7)
where 2 means random quantities on both sides of the equality enjoy the same distribution, it is
thus without loss of generality to assume x = e;.

Since the norm ||| = 1 is assumed known, the weighted maximal correlation initialization in
Step [3| of Algorithm [1|finds the initial estimate 2° = 29 (the scaling factor is the exactly known norm
1 in this case) as the principal eigenvector of

Y = BB~ Yl a;ar 8
S% P s Z; ®)

where B := [ww/zal] ies is an [S| x n matrix, and S ¢ {1,2,...,m} includes the indices of the
|S| largest entities among all modulus data {¢z}1gz§m~ The following result is key to proving
Proposition [I} whose proof is postponed to Section [AZ]] for readability.

Lemma 1. Consider m noiseless measurements ; = lafx|, 1 <i < m. For arbitrary x € R™ of
unity norm, the next result holds for all unit vectors uw € R™ perpendicular to the vector x, namely,

for all vectors w € R™ obeying u*x =0 and ||u|| = 1:
Ly v og o2 o I1Bul?
§H:B£L' -2 ()| < B 9)
where 2 = 20 is given by
1
~O *
2" :=arg max —z"B*Bz. 10
Izl=1 |S] 1o

In the sequel, we start proving Proposition [I} The first step consists in upper-bounding the term
on the right-hand-side of @[) To be specific, the task involves upper bounding its numerator term,
and lower bounding its denominator term, which are summarized in Lemma [2| and Lemma |3} whose
proofs are deferred to Section [A:2] and Section [AZ3] accordingly.

Lemma 2. In the setting of Lemma if ISI/n > ¢4, then the next
|Bull? < 1012 /0 (++1/2)]S] (11)
holds with probability at least 1 — 2e~°K™  where ¢4 and cx are some absolute constants.
Lemma 3. In the setting of Lemma the following holds with probability exceeding 1 — e Ccam
||Ba,-||2 > 0.99]S]|[1 + log(™/|s])] = 0.99 - 1.147|S|[1 4 log(m/|s))] (12)

provided that m > ¢|S| > cin for some absolute constants ¢y, c1, ¢4 > 0.



Putting the upper bound and the lower bound together, one arrives at

1>

| Bul ¢
<

| Bx||* ~ 1+log(m/is1) " (13)

where the constant C' := 1.02 - 1.1477,/27/z['(7+1/2) and which holds with probability at least
1—2e_CK”—e_C/2m, with the proviso that m > ¢|S| > ¢in for some universal constants cg, ¢1, ¢4, cx >
0. Since m > c1n, it is without loss of generality to rewrite the probability as 1 fcgefcém for numerical
constants ¢, ¢ > 0. To have a sense of the size of the constant C, taking our default value v = 0.5
for instance gives rise to C' = 0.7854.

Observe that the bound « in can be made arbitrarily small through taking sufficiently large
m/|s| values (while maintaining IS|/n large enough as well based on Lemma [3). With no loss of
generality, let us work with x := 0.001 in the following.

The wanted upper bound on the distance between the initialization z° and the truth x can be
obtained based upon similar arguments found in [2, Section 7.8], which are detailed as follows. For
unit vectors « and 22, recall from that

2" 22 = cos?0 =1 —sin?0 > 1 — &, (14)
where 0 < @ < 7/2 denotes the angle between the spaces spanned by 2° and x, therefore
dist®(2%, ) < [|2°)% + [|||* — 2|2*2°|
< (2-2vT—#) [lz]”
~ kx| (15)
As discussed prior to Lemma |1} the exact norm ||z|| = 1 is typically not known, and one
often scales the unit directional vector found in by the norm estimate /> /" ¥7/m. Next the

approximation error between the estimated norm ||2°]| = /3", ¥¥/m and the true norm ||| =1 is

accounted for. Recall from that the direction of z is estimated to be 2° (of unity norm). Using
similar results in [2, Lemma 7.8 and Section 7.8], the following holds with high probability as long as
the ratio m/n exceeds some numerical constant

12 = 2°0 = [II2°]] = 1] < (V/20)|]]. (16)
Taking the inequalities in and together, it is safe to conclude that
dist(2%, z) < ||2° — 2°|| + dist(2°, ) < (1/10)]|z|| (17)

which validates that the initialization satisfies the relative error dist(z",2)/|z| < 1/10 for any = € R"
with probability at least 1 — cje™ %™, provided that m > ¢g|S| > ¢1n holds for some numerical
constants ¢, ¢1, ¢, c5 > 0.

2.2 Exact Phase Retrieval from Noiseless Data

It has been demonstrated that the initial estimate 2° obtained by means of the weighted maximal
correlation initialization strategy, i.e., Step [3] of Algorithm [I] has at most a constant relative error



to the globally optimal solution z, i.e., dist(2°, ) < (1/10)||z||. In the sequel, we demonstrate that
starting from such an initial point, our RAF iterates converge with high probability at an exponential
rate to the global optimum x, namely, dist(z!,z) < (1/10)c!||z| for some constant 0 < ¢ < 1
depending on the step size p > 0, the weighting parameter 5; = 3, and the data {(a;;¥i)}1<i<m.-
This is indeed concerned with the second part of Theorem [I} To this end, it suffices to show that the
iterative updates of RAF, namely, Step [4| of Algorithm [I]is locally contractive within a small enough
neighboring region of the truth . Recall first that RAF’s update is based on the reweighted gradient

1 & az
V = ( 7/% 1 > a;
1 & !
L Z (o= larel 222 ) a (13)
m |a; 2|
for judiciously designed weights
1 .
w,=——"7— 1<i<m (19)

1+ B/(1at=l/1atel)’
in which the dependence of pertinent terms on the iterate index ¢ is ignored for notational brevity.

Proposition 2 (Local error contraction). For arbitrary @ € R™, consider m noise-free measurements
¥ = |lafx|, 1 <i<m. There exist some numerical constants c1, ¢y, ¢4 >0, and 0 < v < 1 such
that the following holds with probability exceeding 1 — cg’e_c;m

dist?(z — Vi (2), ) < (1 — v)dist?(z, ) (20)

for all x, z € R™ obeying dist(z, x) < (Y/10)||x||, provided that m > cin and that the constant step
size 0 < pu < g, where pg is some numerical constant depending on the weighting parameter > 0
and the data {(a;;¥:) b <i<m.-

Proposition [2] essentially illustrates that the distance of RAF’s successive iterates to the global
optimum @« decreases monotonically once the algorithm’s iterate z* enters a relatively small neighboring
region around the truth x. This small-size neighborhood is commonly known as the basin of attraction,
and has been widely discussed in recent nonconvex optimization works; see, for instance, [2], [I1],
[10). Expressed differently, RAF’s iterates will stay within the region and will be attracted towards
the global optimum = exponentially fast as soon as it lands within the basin of attraction. To
substantiate Proposition [2} recall the useful analytical tool of the local regularity condition [2], which
plays a key role in establishing geometric or linear convergence to the global optimum for nonconvex
optimization schemes [2], [§], [1I], [10], [9].

For RAF in the present work, the reweighted gradient V4, (z) defined in is said to obey the
local regularity condition, or LRC(pu, A, €) for some constant A > 0, if the following inequality

(Ve (). B) > 2 |Vt () + 5 ] (21)

holds for all z € R™ such that ||h|| = ||z — || < €||z|| for some constant 0 < € < 1, where the ball
given by ||z — x| < e]|z|| is the so-termed basin of attraction.
Realizing h := z — x, some algebraic manipulations in conjunction with the regularity condition



in gives rise to
Aist? (= — uV b (2). ) = |2 — pV b (2) —
— B = 200 (T (2)) + [0 () (22)
< Il = 20 (& 190 )IF + 5 117 + 1Tt (]
= (1 ) [B]? = (1 M) dise?(z. @) (25)

for all points z adhering to the relative error ||h|| < eljx||. It is self-evident that if the regularity
condition LRC(u, A, €) can be established for RAF, our ultimate goal of proving the local error
contraction in follows straightforwardly upon letting v := Ap.

2.2.1 Proof of the local regularity condition in (21)

The first step of proving the local regularity condition in (21]) is to control the size of the reweighted
gradient V4. (z), i.e., to upper bound the last term in (22]). Note that the reweighted gradient can
be rewritten in a compact matrix-vector representation

1 & . . arz a1l
Vi (z) = — Z_lez (aiz — |a; x| a%z|) a; = Edlag(w)Av (24)
where diag(w) € R™*™ is a diagonal matrix holding entries of w := [wy -+ wy,]* € R™ on its main
diagonal, and v := [v1 -+ v, ]* € R™ with v; := ajz — |ajz| ;5. Using the definition of induced

i

matrix 2-norm (or the matrix spectral norm), it is easy to check that

IV )] = | - dingw) v

IN

1
(]. lv . 4 . l’

144
< -
- \/E ||’U

where we have used the inequalities ||diag(w)|| < 1 due to w; < 1 for all 1 < i < m, and |A]| <
(1+6")y/m for some constant ' > 0 according to [7, Theorem 5.32], provided that m/n is sufficiently
large.

The task therefore remains to bound ||v|| in (25), which is addressed next. To this end, notice
that

I (25)

m * 2
lol? =" (aiz —lajzl 22 ) <3 (la;z| - |ajz])®
1 1 |a*z‘ —_ 1 1

i=1 i

1= 11z

IA

(ajz - ajz)’
1

.
Il

(aih)* < (1+4")*m|R|?* (26)

1

.
Il

for some numerical constant 6" > 0, where the last can be obtained using [3, Lemma 3.1] and which
holds with probability at least 1 — e~“2" as long as m > c¢yn holds true.



Combing the results in and and taking 0 > 0 larger than the constant (144")(1+6")—1,
the size of the reweighted gradient V/,(z) can be bounded as follows

IVl (2)[| < (1+0)]Rl (27)

which holds with probability 1 — e~ with a proviso that m/n exceeds some numerical constant
¢1 > 0. This result indeed suggests that the reweighted gradient of the objective function L(z) or
the search direction employed in RAF algorithm is well behaved, implying that the function value
along the iterates does not change too much.

In order to prove the LRC, it suffices to show that the reweighted gradient V¢, (z) ensures
sufficient descent, that is, there exists a numerical constant ¢ > 0 such that along the search direction
Viw(2) the following uniform lower bound holds

(Very(2), h) = c||h|? (28)

which will be addressed in this section. Formally, this can be summarized in the following proposition,
whose proof is provided in Appendix [A:4]

Proposition 3. Fizing any sufficiently small constant € > 0, consider the noise-free measurements
¥ =|afz|, 1 <i<m. There exist some numerical constants ci, ¢4, ¢4 > 0 such that the following
holds with probability at least 1 — cge—cém.-

2(0.1271 -G + )
1+ 8/k

(h, Vi (2)) > | S

> T A2 (29)

—2(C¢2+¢)

Jor all ©, z € R™ obeying ||h|| < 15|, provided that m/n is large enough, and that 8 > 0 is small
enough.

Taking the results in and together back to , one concludes that the local regularity
condition holds for 4 and A obeying the following
1-— Cl — €
14+ 8(1+mn)

For instance, take 8 =2, k =5, n = 0.5, and € = 0.001, we have (; = 0.8897 and (> = 0.0213, thus
asserting that (£, (2),h) > 0.1065||h||?. Setting further § = 0.001 leads to

(0.1271 — (5 + €)
1+ 8/

—2(C+e€)— 2 > %(1 +6)* + % (30)

0.1065 > 0.501x + 0.5\ (31)
which concludes the proof of the local regularity condition in . Moreover, the local error

contraction in follows from substituting the local regularity condition into , hence validating
Proposition [2]

A Proof details

By homogeneity, it suffices to work with the case where ||| = 1.



A.1 Proof of Lemma [1]
It is easy to check that

§||:B:B* - 2%z

0y ]2 1 a4, 1 o 02
I = Sl + S12°0* = |2
2 2
—1— |w*z0|2

=1—cos’8 (32)
where 0 < § < 7/2 denotes the angle between the hyperplanes spanned by x and 2°. Letting
(%)% € R™ be a unit vector orthogonal to 2" and have a nonnegative inner-product with @, then x
can be uniquely expressed as a linear communication of 2% and (2°)*, yielding

x = 2"cosf + (2°) L sin . (33)

Likewise, introduce the unit vector &+ to be orthogonal to « and to have a nonnegative inner-product
with (2°)+. Therefore, £ can be uniquely written as

xt = —2%sinf + (2°)* cosd. (34)

Recall from (after ignoring the normalization factor 1/|s|) that z° is the solution to the
principal component analysis (PCA) problem

2% :=arg ‘m”axl z*B*Bz. (35)
z

Therefore, it holds that B*Bz" = X\; 2%, where \; > 0 is the largest eigenvalue of B* B. Multiplying
(133) and by B from the left gives rise to

Bx = B2"cosf + B(2°)* sin#, (36a)
Bzt = —B2"sinf + B(2°)* cos¥. (36b)
Taking the 2-norm square of both sides in and yields
|Bz||* = || Bz°||? cos® 6 + || B(2°)*||* sin? 6, (37a)
| Bzt ||? = || B2°||*sin® 0 + || B(2°)*||? cos? 0, (37b)

where the cross-terms disappear due to (2°)*B*B(z°)* = \(2°)*(2°)* = 0 according to the
definition of (2°)*+.
With the relationships established in (7)), construct now the following

| Bx||?*sin? 6 — || Bzt ||?

= (|B2°||> cos? 0 + | B(2°)*||? sin” 0) sin? § — (|| B2°||*sin?  + || B(2°)" | cos® 6)
(||Bzo||2 cos? @ — || B2°||? + || B(2°)1||? sin? 9) sin?@ — || B(2°)*|? cos® 0
(IB(z°)"|I* = |B2°||?) sin* 6 — || B(2°)"||? cos® 0
0

IN

where B*B = 0, so |B(2°)4]|? — ||B2°||? < 0 holds for any unit vector (2°)+ € R™ because 2°
maximizes the term in , hence yielding

Bz

.2 2
sin“d=1—cos”0 < ——.
Bz

(38)

Plugging into above, @ can be proved by simply letting u = x=.



A.2 Proof of Lemma 2

Let {b}}1<i<|s| denote rows of B € RISI*" which are obtained by scaling rows of As := {a}}ics €
RISIX" the submatrix of A by the weights {1} };cs accordingly [cf. (8)]. Since & = ey, then
Y = |Aey| = | A1|, namely, the index set S depends only on the first column of A, and is independent
of the other columns of A. In this direction, partition accordingly AS := [A$ AF], where AT € RISIX1
denotes the first column of AS, and A € RISIX("=1) collects the remaining ones. Likewise, partition
B = [B; B,] with B; € RISIX! and B, € RISI*X(»=1) By the argument above, rows of AS are
mutually independent, and they follow i.i.d. Gaussian distribution with mean 0 and covariance
matrix I,,_;. Furthermore, the weights ¢] = |afe | = |a; 1|7, Vi € S are also independent of the
entries in AS, where we recall that Ypm) < -+ < Ppgp < Py represents the sorted sequence. As a
consequence, rows of B, are mutually independent of each other7 and one can explicitly write its ¢-th
row as b, ; = |afi]el|”/2a[i]’\1 = |a[i],1|”/2amy\1, where aj;)\1 € R”~! is obtained through removing the
first entry of af;). It is easy to verify that E[b, ;] = 0, and E[b,. ;b ;] = C. I,,_1, where the constant
Cy = /2" [zl (v+1)2)||x||Y = /2" /«T'(7*+1/2), and I'(+) is the Gamma function.

Given z*x+ = ejz = 0, one can write = = [0 r*]* with any unit vector 7 € R"~!, hence
|Ba|? = | B0 r*]*||* = || B, (39)
with independent subgaussian rows b,; = |aj71\”/2aj,\1 if 0 < v < 1. Standard concentration
results on the sum of random positive semi-definite matrices composed of independent non-isotropic
subgaussian rows [, Remark 5.40.1] assert that

BB, —C,I, || <§ (40)

I

holds with probability at least 1 — 2e~°(™ provided that |S|/n is larger than some positive constant.
Here, § > 0 is a numerical constant that can take arbitrarily small values, and cx > 0 is a constant
depending on §. With no loss of generality, take ¢ := 0.01C, in . For any unit vector » € R 1,
the following holds with probability at least 1 — 2e~ 5™

H|S|T*B B,r — Cyrir|| < dr*r =90 (41)
or
|B,r||* = r*B:B,r < 1.01C,|S. (42)
Taking the last back to confirms that
| Bzt | < 1.01C,|S| (43)

holds with probability at least 1 — 2e~¢.™ if |IS|/n exceeds some constant. Note that cx depends
on the maximum subgaussian norm of the rows b; in B,., and we assume without loss of generality
ck > 1/2. Therefore, one confirms that the numerator |[Bul||? in (0) is upper bounded via replacing

o with w in ([43).

A.3 Proof of Lemma [3

This section is devoted to obtaining a meaningful lower bound for the denominator ||Bz||* in (12).

Note first that
S| |S| |S|

|Bz|* = leb*ﬂcll2 Zw[z]lafl-]w\z:Zlaf‘i]w\%T
i=1



Taking without loss of generality = e, the term on the right side of the last equality reduces to

IS
IBe|® = laj. [ (44)
i=1

Since ay;),; follows the standard normal distribution, the probability density function (pdf) of random
variables |am)1\2+7 can be given in closed form as

Y e R i
p(t) = - 2+’yt TreT 2 , t>0 (45)
which is rather complicated and whose cumulative density function (cdf) does not come in closed-form
in general. Therefore, instead of dealing with the pdf in directly, we shall take a different route
by deriving a lower bound that is a bit looser yet suffices for our purpose, which is detailed as follows.
Since |agsy1] < -+ < lapi] < lap)al, then it holds for all 1 < i < [S| that |ag) [T >
|a[|3‘]’1|7a[2i])1, therefore yielding

|S| |S|
IBe)® =Y a1 277 = lagsya " Y a?y,. (46)

i=1 i=1

Hence, we next demonstrate that deriving a lower bound for || Bz||? suffices to derive a lower bound
for the summation on the right hand side above. The latter can be achieved by appealing to a result
in [10, Lemma 3], which for completeness is included in the following.

Lemma 4. For arbitrary unit vector € € R™, let ; = |afx|, 1 < i < m be m noiseless measurements.
Then with probability at least 1 — 6™ the following holds:

S|
> aty, = 0.99[8|[1 + log(/|s)] (47)

i=1
provided that m > ¢|S| > c1n for some numerical constants co, ¢1, ¢y > 0.
Combining the results in Lemma 4| and together, one further establishes that

|S]
||B:1:||2 > ‘a[‘5|]71|’y Za[%],l > |aHSH71|’Y . 0.99|S| [1 + log(m/|8\)]. (48)
=1

The task remains to estimate the size of |ajs),1], which we recall is the |S|-th largest among the m
independent realizations {¢; = |a; 1|} 1<i<m. Taking v = —1in gives the pdf of the half-normal

distribution
2 1
p(t) = \/;(32t27 t>0 (49)

F(r) = erf(7/v2). (50)

Setting F(7)s|) := 1 — ISI/m or using the complementary cdf IS|/m := erfc(7/v2) based on the
complementary error function gives rise to an estimate of the size of the |S|-th largest [or equivalently,
the (m — |S])-th smallest] entry in the m realizations, namely

whose corresponding cdf is

5] = V2erfc" (1S!/m) (51)

10



where erfc_l(.) represents the inverse complementary error function. In the sequel, we show that the
deviation of the |S|-th largest realization ;s from its expected value 75| found above is bounded
with high probability.

For random variable 1) = |a| with a obeying the standard Gaussian distribution, consider the
event 1) < 7|5 — 0 for fixed constant § > 0. Define the indicator random variable x = 1{1/)57\5\—6}7
whose expectation can be obtained by substituting 7 = 75| — ¢ into the pdf in

E[x:] = erf(m1s1=9/v2). (52)

Consider now the m independent copies {y; = 1{wi§n5\—5}}1ﬁi§m of x, and the following holds
P(s| < 1is) — 0) = P(in <m— \SI)
i=1

= P(% Z (xi —E[xi]) <1- |m£| - E[Xi])' (53)

i=1
Clearly, random variables x; are bounded, so they are sub-gaussian [7]. For notational brevity,
let t :=1—ISl/m — E[x;] =1 — I5l/m — erf(ms1—9/v2). Appealing to a large deviation inequality for
sums of independent sub-gaussian random variables, one establishes that
1 < ‘S| —C5mt2
P(Ys) < 15| —0) = P(E Z (xi —Elxi]) <1-— o E[Xi]) <e (54)

i=1

where c5 > 0 is some absolute constant. On the other hand, using the definition of the error function
and properties of integration gives rise to

2 TIs|/vV2 2 2 9
t=1—15l/m — erf(ns1—-3/v2) = 7= o e 5 ds > \/;(Se_ Ex > ;6. (55)
TS| T9)/V2

Taking the results in and together, one concludes that fixing any constant § > 0, the
following holds with probability at least 1 —e™%":

¢|3| > TS| — § > \/iel"fcil(|3|/m) -0

where the constant ¢ := 2/x - ¢562. Furthermore, choosing without loss of generality & := 0.0175
above leads to 15 > 1.4 erfc™ 1 (1S1/m).

Substituting the last inequality into and under our working assumption 15/m < 0.25, one
readily obtains that

| Bz|? > [L4erfc™ " (1S|/m)]” - 0.99|S|[1 + log(m/is))] > 0.99 - 1.147|S|[1 + log(/|s])] (56)

which holds with probability exceeding 1 — e~%™ for some absolute constant ¢ > 0, concluding the
proof of Lemma,

A.4 Proof of Proposition

To proceed, let us introduce the following events for all 1 < i < m:

D; = {(ajz)(ajz) < 0} (57)
o [flaia 1
6= { o > T o

11



for some fixed constant n > 0, in Wthh the former corresponds to the gradients involving wrongly
estimated signs, namely, = |a zl £ 2 |a fcl’ and the second will be useful for deriving error bounds. Based
on the definition of D; and with 1p, denoting the indicator function of the event D;, we have

(be(2), ) 1§wi(a =~ laial %% ) aih)

m <

1 — *
~Y <a;h talz— otz 2Z ) (a’h)
m

; latz|
i=1

—szah Zleaw a;h)lp
E;wi(afh)g—ai:ZIQwi

In the following, we will derive a lower bound for the term on the right hand side of . To
be specific, a lower bound for the first term E > wi(afh)? and an upper bound for the second
term 72 Zl 1 2wz|a m| ’a*h}lp will be obtained, which occupies Lemmas [5 I and @ with their proofs

postponed to Appendix [A.5] and Appendix[A.6] respectively.

Lemma 5. Fixz anyn, 8 > O For any sufficiently small constant € > 0, the following holds with
probability at least 1 — 2e—cse M ;

Y

(59)

wal arh)? > H_B%)HhHQ (60)

1
1+8/daf=l/at=])
constants cs, cg > 0.

with w; = for all 1 < i < m, provided that m/n > (cg-€ 2loge™ 1) for certain numerical

Now we turn to the second term in (59)). For ease of exposition, let us first introduce the following
events

={|a z| <lajh| < (k+1)|ajz|} (61)
={(k+1)|ajz| < |ah|} (62)

12



for all 1 <7 < m and some fixed constant £ > 0. The second term can be bounded as follows

%i2wi

i=1

IN

1 m
a;x||afh|lp, - Zwi [(ajz)® + (ah)?] 1{(ar z)(at@)<0}
i=1

1 = * *
— > wil(aj)* + (a]h)’] L{(a;n)(atw)+ (am)2<0)
=1

IN

1 — . .
— > _wil(aiz)* + (a;h)’] Lyjaza|<iazn))
=1

2 « .
= _wi(aih)*1jaza|<jarh))

<
i=1
_2 wi(aih)?1yqs * .
m i\%i {lajz|<lajh|<(k+1)ajz[}
i=1
+ 2 w;(a;h)*1 vl <lar
m i {(k+1)]afz|<[a]h[}
i=1
_ z - . * 2 3 < ) * 2
= =Y wilaih)’1y, + — Y wilaih)lo, (63)
i=1 i=1

where the first equality is derived by substituting z = h 4+ x according to the definition of h, the
second event suffices for (afh)(aiz) + (ajz)? < 0, and the second equality follows from writing
the indicator function 1{jazz|<|azh|} as the summation of two indicator functions of two events
{jarz|<larh|<k+1)larz)} a0d L{jah|>(k+1)|are]}-

The task so far remains to derive upper bounds for the two terms on the right side of , which
leads to Lemma [6l

Lemma 6. Fizing some k > 0, define (s to be the mazimum of E[w;] in for o = 0.01 and
v = 0.1, which depends only on k. For any ¢ > 0, if m/n > cine 2loge !, the following hold

simultaneously with probability at least 1 — cge—cész’”:
1 — .
— > wiaih) 1o, < (G2 + )b (64)
i=1
and
13 L 01271 — G+ €, 1o
il (a? <
— ;w,ml h)*1s, < = IIhl (65)

for all h € R™ obeying IRll/|z| < /10, where ¢}, ¢4, ¢ > 0 are some absolute constants.

For a few k values, the corresponding &, values are listed as follows: When &k € {1, 2, 3, 4, 5, 9, 10},
then &, takes values in {0.0639, 0.0426, 0.0320, 0.0256, 0.0213,
0.0128, 0.0116} accordingly.

Taking the results in , , and — established in Lemmas |5[ and |§| back into , we

13



conclude that

1 - * ]‘ - * *
(e (2),h) > aZw*aih)Zl& - E;2wi{aim||aih|lpi
1— s 2001271 =G+ €)y, o
> Tt 7 I~ 2+ Al = SR
[l-Gee 2012169
N L+5(1+n) 2(¢2 +€) 1+ 8/k IR (66)

which will be rendered positive, if § > 0 is small enough, and parameters n > 0, kK > 0 are suitably
chosen.

A.5 Proof of Lemma [5l

Plugging in the weighting parameters w; = m and based on the definition of &;, the first

term in can be lower bounded as follows

m i ih 2 > — ——— N 1) 21 . 67
m ;w (aZ ) om ; 1+ ﬂ/(m;z\/m;ml) (az ) & ( )

m

1 1
> — — (a’h)*1; ar-
—m;1+ﬁ(1+n)(a1 ) \1\>L}

late] = T+n

1 1 m .
= . = a;h)’1g, 68
E e R SIS (65)
where the first inequality arises from excluding some nonnegative terms from the left hand side,
and the second one replaced the ratio laizl/|az«| in the weights by its lower bound 1/1+n because the
weights are monotonically increasing functions of the ratios 127 2l/|a;z|. Using the result in Lemma
the last term in can be further bounded by

1 1 & 1—§1—e )

=1

for any fixed sufficiently small constant ¢ > 0, which holds with probability at least 1 — 26_05627”, if
m > (cg - e ?loge )n.

A.6 Proof of Lemma

The proof is adapted from that of [I1, Lemma 3]. We first prove the bound for any fixed h
obeying ||h| < llzll/10, and subsequently develop a uniform bound at the end of this section. The
bound can be derived directly from subtracting the bound in with k£ from that bound with
k = 0, followed by an application of the Bernstein-type sub-exponential tail bound [7]. Hence, we
only discuss the first bound . Because of the discontinuity hence non-Lipschitz of the indicator
functions, let us approximate them by a sequence of auxiliary Lipschitz functions. Specifically, with
some constant ¢ > 0, define for all 1 < ¢ < m the ensuing continuous functions

5, s> (1+k)*(aja)?
) — é[sf(k+1)2(afm)2} 1— k 1 2(a*x)2 < g < k 1 2( 4% )2 70
XZ(S) T +(k+1)2(af:c)2, ( Q)( + ) (alw) —S—( + ) (azx) ( )
0, otherwise.

14



Clearly, all y;(s)’s are random Lipschitz functions with constant 1/o. Furthermore, it is easy to verify
that
*7.12 * |2 * 7|2
la;h| Lik+1)lasz|<|azh]} < xi(la;h|”) <la;hl 1{,f1—g(k+1)|a;m\<|a;h\}- (71)
* 2
Given that the second term involves the addition event G; in , define w; := %%JH(’CH)IGIEK\GIM}
for 1 <i <m, and also v := % for notational convenience. If f(71,72) denotes the density of two

joint Gaussian random variables with correlation constant p = Hhh\l*ﬁ € (—1,1), then the expectation
of w; can be obtained based on the conditional expectation

E[wz] = / E[w1|af:c = ’7'1”{13”, afh = 7'1”h||]f(7’1,7'2)d7’1d’7’2

— 00

:/ / 5L Tkt 1) | <[} / (71, T2)dT1dTo
—0o0 — 00

_ L T a2y g [ (VI — p)Te
= | e /)[f( s )

(*/IVI=e(k+1)] + p)T2
+ erf ( 20 ) ) }de (72)
= G (73)

It is not difficult to see that E[w;] = 0 for p = %1, and E[w;] is continuous over p € (—1,1) due
to the integration property of continuous functions over a continuous interval. Although the last
term in can not be expressed in closed-form, it can be evaluated numerically. Note first that
for fixed parameters o > 0 and v < 0.1, the integration above is monotonically decreasing in k > 0,
and achieves the maximum at k = 0. For parameter values k = 5, v = 0.1 and ¢ = 0.01, Fig. [I]
plots E[w;] as a function of p, whose maximum (> = 0.0213. is achieved at p = 0. Further from the
integration in , for fixed k > 0, E[w;] is a monotonically increasing function of both v and p, it is
therefore safe to conclude that for all 0 < v < 0.1, and o = 0.01, we have

E[wi] < ¢ = 0.0213. (74)

Hence, it is safe to conclude that E[x;(|a;h|?)] < 0.0213]|h||? for v < 0.1, 0 = 0.01, and k = 5. Since
[xi(lafh|*’s are sub-exponential with sub-exponential norm of the order O(||h||?), Bernstein-type
sub-exponential tail bound [7] confirms that

1 G XZ(‘CL:(’LP) —crme?
p<m;|h”2>(§2+€)><e (75)

for some numerical constant € > 0, provided that ||h|| < lzll/10. Finally, due to the fact that w; <1
for all 1 <14 < m, the following holds

%Zwixz‘(lafhf) < (Gt )R] (76)
i=1

with probability at least 1 — e—erme’,

We have proved the bound in for a fixed vector h, and the uniform bound for all vectors h
obeying ||h|| < lI=l/10 can be obtained by similar arguments in the proof [I1, Lemma 9] with only
minor changes in the constants.
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Figure 1: The expectation E[w;] as a function of p over [—1,1].

Regarding the second bound , it is easy to see that

1o, . I~ .
. > larhll{jarel<|azhi<(k+1)lat e} = - > laihL{jazai<lazn))

i=1 i=1

1 m
- > laihPL ) azal<iaz hi)

i=1

< (01271 — G + )| A)? (77)

where the last inequality follows from subtractlng the bound in of k from that corresponding

to k = 0. To account for the weights w; = m, first notlce that aih = afz — ajx, and

that our second bound works with (a}z)(afx) < 0 in , hence 1221 < 12t _ 1 Recall that the

lafx]| lafax]
second bound (65)) assumes the event {|a;z| < |afh| < (k+1)|a x|}, 1mply1ng ||a 93|| IZ Zi —-1<k.
Further, because w; is monotonically increasing in “Z’wll, then w; < 1 +B E Taking this result back to
yields
.12 01271 — (o +e€, . 1o
— > _wilai P L {jaze|<la i< (1) lazel) < e L (78)

i=1

which proves the second bound in .

Lemma 7. ([10, Lemma 5]) Fiz > 1/2 and p < /10, and let & be defined in (57).
For independent random variables Y ~ N (0, 1) and Z ~ N(0, 1), define

Z:l— i 1— ’E 221 = . 79
G mm{ {{ ”+Yl>,%ff°s>] { ﬂﬁﬁ%ﬂﬁ]} "




Fizing any € > 0 and for any h satisfying Ikll/|z|| < p, the next holds with probability 1 — 2e—cse’m
LS e 2
— > (a;h)*1lg, > (1 -G —e) A (80)

m <
=1

provided that m > (cg - e ?log e_l)n for some universal constants cs, cg > 0.

To have an estimate of the size of £; in , ify=0.7and p = 1/10, we have E |1

0.9216, and E Z21{|1;”+§|2 vioT } ~ 0.9908, hence leading to (7 =~ 0.0784.

P p(1+7)
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