SUPPLEMENTAL MATERIALS

1. SUMMARY OF NOTATION

Useful notation is summarized in Table [

2. ALGORITHM: SEMEDIFINITE PROGRAMMING RELAXATION (SDPR)

To make the supplemental material self-contained, we repeat the proposed semidefinite programming
relaxation (SDPR) as follows

n

maximize Y (w; @)+ Y (Wi, Xy5)

zER™M X €Snm

i=1 (i,5)€G
(1) subject to  1Tx; =1, (1<i<mn)
(2) X =diag(z;), (1<i<n)
3) Xi; >0, (i,j) €G
1 7
(@) L% R

3. PROOFS OF THEOREMS IN SECTION 2
3.1. Proofs of Theorem [1l

Theorem 1. The semidefinite constraint (4)) and the linear constraints (1) and (2) induce the following
linear constraints
Xjl==z;, X 1=z;, 1<i<j<n.

The proof of Theorem [ relies on the following lemma.

1 0
_ (nm+1)xm _ T
Lemma 1. Let D = 0 In 1 eR . Introduce Y = D (

Then constraints (1),(2) and (4) lead to

T
1 ;?X’ )D c R(+1)x(n+1)
€
Yy =1-1".

Proof. 1f we represent Y := [Y'];<; j<,, then it is straightforward to see that Y = 0 and Y''! = 1. Moreover,
yi=1Tg, =1, 2<i<n+1,
(5) Y% =1"Diag(x;)1 =1, 2<i<n+1.

Let us consider the following 3x3 principal minor of Y coming from rows and columns with indices in
{1,4,7}, where 2 <i < j<n+1.

1 1 1__
Yaij= 1 Ylij Yl” ,

which is necessarily positive semidefinite due to Y = 0. This implies that
det (Y(1,,5) = —(Y7 = 1) >0,

which can only occur when Y% = 1. This completes the proof. O
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Symbol Description
1 ones vector: a vector with all entries one
X (1,7)-th block of a block matrix X.
(A, B) matrix inner product, i.e. (A, B) =3 a;;b;j.
i,j
diag(X) a column vector formed from the diagonal of a square matrix X
Diag(x) a diagonal matrix that puts & on the main diagonal
€; tth unit vector, whose ith component is 1 and all others 0
CL171B a172B e a17n2B
CL271B a272B e a27n2B
® tensor product, i.e. A® B = . . . .
an, 1B ap, 2B - ap, B
A(Y) a linear matrix operator, i.e, A(-) : RV*M — RE
A*() conjugate operator of A(-), i.e., (A(X),y) = (X, A*(y),VX € RVM 4y c RE,
T4 x4 = max(0, )
X X is the matrix after applying ()4 to each element of X.
X0 projection of a symmetric matrix X onto the positive semidefinite cone
|- 1l= matrix Frobineous norm

TABLE 1. Summary of Notations

T T

Proof of Theorem [Il Denote r = rank Loz . As Loz > 0, we can find a matrix Z =
r X r X

(2,Z1,--,Z,) € RP<"+D) with z € R", Z; € R™*",1 < i < n such that

ICBT 7T
(1)-zz

It follows from Lemma [I] that

D" ( i ‘;; ) D= (ZD)'(zD) =11".

Simple algebraic manipulation indicates that: there exists a unitary matrix U € R"*" such that

UZD=e,-1", = [Uz,UZ1,---,.UZ,1]=¢€;-17,

which immediately follows that

One can then derive

X1=221=2"2 =,
T4 T . T,
Xij]' = Zj Zl]_ = ij =y,

which concludes the proof. O

3.2. Proofs of Theorem [2l In the main paper, we introduced another SDP relaxation (referred to as

SDPR?2) via reparameterization of the variables. Denote by w; := w; + & ( >OWiyl+ > W;ﬂl)7
3:(i,5) €Y 3:(3,1)€G
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we repeat the convex formulation as follows

n

1
maximize Z(Wi,yi)+§ Z (Wi, Yij)

i=1 (i,5)€G
. 1 o7
—
subject to ( y Y ) ~ 0,
117 + 4,17 + 197 + Y ;; = 2Diag(1 + v,), (1<i<n),
17y, =2—m, (1<i<n),
(6) Yij +1y; +y, 17 +117 > 0. (@,7) € 6.

Theorem 2. (x, X) is an optimal solution to SDPR if and only if (y =2x—1,Y :=4X —2(x17 +127) +
11T) is an optimal solution to SDPR2.

Proof. We first prove that if (z, X) is a feasible point to SDPR, then (y := 2x — 1,Y := 4X — 2(x17 +
127) + 117) is a feasible point to SDPR2. In fact
Yij+y 1" +1y] +117 =4X,;; >0, (i,j) €,
Yi+y 17 +1y7 + 117 =4X,; = 2Diag(1 +y;), 1<i<n,
17y, =172x; —1)=2-m. 1<i<n.

T

The property ( 111 ?é, ) > 0 can be shown via the following observation

1 0 1 27 1 1T\ 1 227 — 17 (1 g7

-1 2I r X 0 2I ) \2z—-1 4X-2(z1"+12)+117 ) " \y Y )°

. . . . . 1+ o
Following the same procedure, we can prove that if (y,Y') is a feasible point to SDPR2, then (z := =¥, X =

%) is feasible for SDPR. We omit the details for brevity.
We conclude the proof by showing the following linear relation between the objective value of (x, X) in
SDPR and the objective value of (y,Y’) in SDPR2:

fSDPR:Z<wiawi>+ Z (Wi, Xij)

i=1 (i,5)€G
" 1+y, 11T+y11T+1yJT—|—YU
S NCREANS <w
=1 (i,7)€G
S {wes| X W X wihi) g Y wayy)
2 4 2| £ e T
i=1 Ji(i.9)€G J:(4.i)€g (i,9)€g

+ %Z (w;, 1) + i Z (W, 117)

i=1 (1,5)€9

1 1< 1
:ngDPR2+§;<'wi,1>+Z Z <VVZ'J',]_]_T>7

(i,)€g

AsppPr

where Agppr is a constant independent of the variables to optimize. ]

4. SDPAD-LRR

In this section, we present the derivation of the SDPAD-LRR, and prove its convergence properties. The
methodology largely follows [I], which describes ADALM for general semidefinite programs.
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4.1. Derivation of SDPAD-LR. As described in the main text, we consider the following simplified form
of SDPR (with corresponding dual variables on the right hand side):

minimize (C, X > dual variables

subject to  A(X) = y

P(X) > z>0

(7) X =0, S>0

It is easy to write down the Lagrangian multipler of SDPR as follows:
L =-bly+ (C+ A*(y) — P*(2) — Z,f> .

The basic idea of ADALM is to consider the following augmented Largrangian, which adds a quadratic
term that minimizes the dual feasibility:

L(y,z8,X)=(by)+(P(2)+8-C—-A(y),X)
+ 5P+ S - C - A W3-

Note that the sign of £ is changed in order to make it consistent with the quadratic term.

ADALM alternates between optimizing the dual variables y. z and S and updating the primal variable X.
Instead of optimizing the dual variables together, the key idea of ADALM is to optimize the dual variables
in a sequential manner. Specifically, let superscript (k) denote the value of a variable. ADALM determines
y®) 2(¥) and X by solving following sub-problems:

k—1)

y® = argminl(y, 2+, gk X( ),
y

2R = argminﬁ(y(k), z, S+, Y(kil)),
z>0

Sk — arg minﬁ(y(k), PARNCH x*
S0

).

Given y®, z(%) and S(k), ADALM then updates X as

> PH(z0)+8HW —C - A*(y(k))'
I

(8) Y(k) _

It turns out y*), z(*) and S (k) can be computed analytically. After some standard linear algebra deriva-
tions (See [I] for details), we arrive at the following explicit formula for the dual variables:

9) y® = (A4 (A(SED £ P10 D) — o+ uX ) - b)),
(10) 20 =P (C+ A (y®) - s¢D -y XYY
+
(k) _ *(a (K _ (k)Y k=1
(11) s _(C+A(y )= P (z®) — X )to

The key observation in developing the proposed SDPAD-LR is that the dual variable S is redundant. In
fact, ([8) enables us to represent S (k) using other dual variables as

(12) Sk — C—i—A*(y(k)) rP*( )_'_'LL(X(/C) —Y(k_l)),
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Substituting [2 into (@) and (I0), we obtain
y® = (A4 (A(C+ A @) =P ) £ u X XY
+P ()~ C 4 X))
(13) = y*=D 4 (A4 (A(zf““‘” _x Ty b),

z(k) =P (C + A*(y(k)) _C - A*(y(kfl)) + rP*(z(kfl)) o /L(f(k_l) - 7(1@—2)) - /Lf(k_l))Jr

(k=1)  ~x(k—2)

1) = (D (X Y -XE))
Rewrite (I2) as

——(k N (k-1
sk x™ = (C + Ay W) — Pz — X ’)
and combine (1], we obtain the following explicit formula for computing Y(k):
(k-1 CH+ A (y"W) - P*(z(k)))
=

1

Collecting ([I3),([Id) and (??), we obtain the proposed SDPAD-LRR, which is summarized as Algorithm
1 in the main text.

(15) x" = (Y

4.2. Convergence Analysis of SDPAD-LRR.
Theorem 3. The SDPAD-LRR method converges to an optimal solution to SDPR.

Proof. To prove the convergence of SDPAD-LRR, we utilize the original formulas, which involve the dual
variable S. The proof is similar to that of [I]. Define two matrix operators D(-) and V(-, ) as follows

(16) D(V):=(Vxo,V=o— V),

V(X,S8):=C+ A (y(X,S)) —P*(2(X,S)) — uX, where
Y(X,8) i= (AA) 1 (A(S + pX — C) — pb),
(17) z(X,S):=P(C—-85—uX)4.

[1] provides a framework for the proving the convergence of a ADALM method by proving that both D(-)
and V(-,-) are nonexpansive, i.e.,

ID(V) =DV < ||V — V|,
IV(X,8) - V(X, 8z <(S -8 uX - X))z

This means the composite operator D(V(-,-)) is nonexpansive aswell, and one can prove the convergence
of ADALM by the fact that is converges to a fixed point of D(V(-,-)). As [I] already provides a proof of the
nonexpansiveness of D, we only prove that V(-,-) is nonexpansive.

Lemma 2. For any symmetric matrices X, X, S, S’,

IV(X,8) - V(X,8)lr < (S -8 uX - X)||z.

Proof. Since the domain of P(-) and A(-) do not intersect, we divide the elements of a matrix V' (X, X) into
three subsets, Q4, Qp and Q°, ie., Q4 and Qp consist of elements that are constrained by A(-) and P(-),
respectively, and Q° includes the remaining elements. In the following, we use Q4(-) and Q°(-) to denote
the linear operator that pick qlen}ents in Q4 and °, respectively.
Expanding V (X, S) — V(X, S) out, we obtain
V(X,5) - V(X,58) = A(y(X,5) ~y(X,5)) - P"(2(X. 8) - 2(X, 8))) - u(X - X)
= —ulI - M)(X = X) = P*(2(X,S) - 2(X,5))) + M(S - 5),

where M = A*(AA*)~1 A, and T standards for the identity operator.
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In the following, we prove that V(-,- is actually non-expansive on each type of elements. First,
124(V(X,8) = V(X,8)] = || = Qu((Z - M)(X — X))+ Qa(S - 5)|?
< [1Qu(X = X)|* + [124(5 = 8)]*,
where we have used that fact that the eigenvalues of M are within [0, 1] (See [I]).
Second, o R
12°(V(X, 8) = V(X, 8))|* = [|n2°(X — X)|*.
Finally,
IP(V(X,8) = V(X,9))|* = [uP(X = X)+P(C - 8§ — pX); —P(C - § — uX)|*
It remains to be prove for five arbitrary real values ¢, x, Z, s, §,
(u(x = &) + (¢ = s — px)s — (¢ = 5 — p#)+)* < p*(z = 2)° + (s — §)°.
This inequality is trivial when both ¢ — s — ux and ¢ — § — ui are positive or both of them are negative.
Suppose ¢ — s — ux > 0 while ¢ — § — puz < 0, then

e —a)+(c—s—px) <plr—3)+S+put —s—pr=5§—3s
@ =)+ (c—s — px) = plx — 2),
which ends the proof. O
It is clear that the equality holds if
QAM(X - X)) =0,
QAT — M)(S - 8) =0,
Q°(8-8)=0,
O

Remark 1. Note that the prove of Lemma [2 has utilized the fact that the domains of A(-) and P(-) do not
intersect—a special property of SDPR.
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