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A Proof of Theorem 4.3

To prove the theorem, we need to prove the two conditions are satisfied as required in definition 4.1 of cluster
recovery property (CRP), i.e., the optimal solution is nonzero and has support indices of columns only from
the same cluster (SRP - the self-reconstruction property). At the core of our proof lies the primal-dual witness
method [32] widely used in lasso analysis, which involves the explicit construction of an optimal primal-dual
problem and a dual certificate. We organize the proof as follows:

(1) We prove the SRP by duality: first we establish a set of conditions on the optimal dual variable, which
corresponds to the case where all the primal solutions satisfy SRP; we then construct a dual variable to certify
the proof. This step includes §A.1, §A.2 and §A.3.

(2) We prove the optimal solution is nonzero by showing that there exists a value smaller than the value of (A.2)
when the solution is zero. This step corresponds to §A.4.

(3) We derive the range of A for successfully recovering the clustering structure: the proof of step (1) imposes
an upper bound on A while step (2) reduces to a lower bound of . It is essential to require the lower bound
to be smaller than the upper bound, and based on this we will derive a sufficient condition that guarantees the
existence of a valid A. This step will be explained in §A.5.

A.1 Optimal Primal-Dual Problem

We propose a regularized Dantzig selector and define our primal convex optimization problem as the following
general form:

Po: argmin A28; = Filloc.cc + 181l (A1)
where 3 = XIXs/(T — 1) and 4; = X& (X7).i/(T — 1). Then the dual problem of (A.1) is:
Dy : argmax (v,%;) subject to [[v]i =\, [|[Z¥]lc.00 < 1.

To avoid cluttered notations, we omit some subscriptions and use 4 to refer to 4; unless stated otherwise, and
likewise use Js, for (¥s,); in the rest of the proof. We state the following technical lemma on the support of the
optimal solution, which extends the Lemma 7.1 in [30]:

Lemma A.1. Consider a vector v € R? and a matriz = € R, If there exists a pair (B,v) with B’s support
S CT, and a dual certificate vector v satisfying:

Bsapn +sgn(Bs) =0, [lvllhi =X [Brasestllocce <1, [1Zre ytplloc,co <1,

where 1 is the set of indices of entry i such that |(£8 —v)i| = |8 — Y|lco,00, then all the optimal solutions B*
to (A.1) obey B4. = 0.

The detailed proof of this lemma is deferred to Section B.

A.2 Construction of the Dual Certificate

We define 3s, 5, = (X5)TXL € R%*4 and 45, = (X5 T (XY ) € R%, and we next apply the above lemma to
Ys,.s, and Ag, for a particular cluster C;, and prove the existence of a pair (3, v) such that the optimal solution 3

satisfies the self-reconstruction property and the certificate v satisfies all the conditions in Lemma A.1. Thereafter,
the SRP holds for any optimal solution to (A.1).

To construct the dual certificate, we consider the following problem:
P : 3= arg min M Ss,,58 = Asilloo.oo + 18I (A.2)

and its dual form is:

D, : arg max (v,4s,) subject to |[¥|1 = A, ||§A]51’$L1/||oo’Oo <1.
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Define ﬁ to be the optimal solution to the primal problem Py, the dual problem D, is then also feasible by
strong duality, which implies that for each optimal solution 8 to (A.2) with its support on S , there exists a dual
certificate & that by definition satisfies:

g i +sgn(Bs) =0, [[Pli=A [[Eg jPilloc,c <1, (A3)
where 1} is the set of indices of entry ¢ such that |(ﬁlsl,slf3 —As,)i| = 135,58 — 45, lloo.co- If we define:

3=10,..040, ...,0} and v = [0,...,0,2,0, ..., 0] (A.4)

Note that if we use 7" to index the columns of X from cluster Cy, it is easy to see that the 3 defined above obeys
(B)4. =0 (i.e., the SRP holds), and we have 7'N S¢ = S¢, which makes the last condition in (A.3) equivalent to
the third condition as required in Lemma A.1. Therefore, it remains to check the following condition according to
the lemma: R

||28f,f]'9ﬁ”oo,oo < 1. (A5)
If the condition is satisfied, we can then conclude that v as constructed in (A.4) is a dual certificate as required

in Lemma A.1, and the SRP holds for all the optimal solutions.

A.3 Upper Bound of A\

In this section, we show that (A.5) can be separated into two terms and bounded individually, we then further
impose inequality on the bound to obtain the desired condition, which boils down to an upper bound of .

Following (A.5), we have:
135,300 loc,00 = [[(Bse,n — Bsg.n + Bsg ) Pilloo,00
< [(Bse,in — Bsga)Pillo,00 + [ Esg,7P0 [l o0,005 (A.6)

where we applied the triangle inequality for the last inequality. To bound the first term, we introduce the following
lemma from [15]:

Lemma A.2. Let 3 be the sample covariance matriz and 3 be the population covariance matrixz, when T >
mazx(6logd, 1) for the sample data matriz X € RT*? we have the following condition hold with probability at

least 1 —6d~1:
18 S < 16| 2 mas; (255)  [6logd + 4 (A7)
7% ming (35;)(1 — [|All2) T

Particularly, for the ease of reference, we write the RHS of (A.7) as p. Therefore, we have:

1(Zsg.n = Zsgi)Pilloo,co < [[Zsp. = Bsgiilloo,oo - [Palls < pll@alls < pll@fly < pA, (A.8)

where we applied Lemma A.2 for the second inequality and the second condition in (A.3) for the last inequality.
Next we consider the second term in (A.6):

1Zs¢ 2Pilloo,c0 < [Bsg,nlloc,00 - P21l < AllZsg 4loo,005 (A.9)

where the last inequality again follows from the second condition in (A.3). Putting together (A.6), (A.8) and (A.9),
we get a sufficient condition for (A.5):
P+ A Bse alloo,co < 1,

which implies:

1
AL —— .
p+ ”ESﬂﬁHOO,OO

To generalize the above condition to all the clusters [ = 1,2,...,k, we further need:

1
A<min——— (A.10)
U p+ [ Bsglloo,00
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A.4 Lower Bound of )\

In this section, we set to prove the nontrivialness of the optimal solution to (A.2), i.e., the solution is nonzero.
We will show that this step reduces to a lower bound of A\, and we state that if \ satisfies the following condition,
the optimal solution to (A.2) can not be trivial, i.e., 3 = 0 can never be optimal:

1
r(P((Zo)s,5))r(P((Z1)s1.8)) 1V lloc .00 = 20) — o

A>

On the one hand, if 8 = 0 is the optimal solution to (A.2), then the optimal value will be A|¥s, ||oo,00; On the
other hand, suppose we can choose a particular 8* such that:

>‘H231,51/8* - ’?SzHoo,oo + ||/8*H1 < AH’?SZHOO,OO (All)

If we can prove the existence of such a 3%, we are then equivalently proving 3 = 0 is not optimal. In particular,
we let 3* be the optimal solution to the following fictitious problem:

B* = arg mﬂin |B]l1 subject to s, 5,8 ="s,, (A.12)

and its dual is:
argmax (V,vs,) subject to [|Zs, 5V 00,00 < 1. (A.13)
v

Here X5, 5, € R"*% and ~s, € R% is a column of 3. Based on the condition AT = 3, it is valid to assume
there exists such a 3*.

Next, we first deal with the LHS of (A.11):

M558 = 4silloc,oc + 1181
= 8*1 + M(Zs,.5, — Bsi.s, + Bs,,8)8" — (A5, — s, + 75, llo,00
=181 + M(Zs,.s — E5,.5)8" — Fsi — ¥s,)lloc,oo
<181 + M(Bs,.s, = 5,58 los,00 + Ml (Hs, — ¥ llos,o0

< 8%l + AollB [l + Ap
= [|B%[11(L+ pA) + pA, (A.14)

where the first inequality follows again from the triangle inequality while the second inequality is based on the
bound as given in Lemma A.2. To obtain an upper bound of 3*, we rely on the use of polar set, inradius and
circumradius as defined in Section C. Based on the condition in (A.13) and according to definition C.1, we have:

1

[z < R([P(Ss,.5)]°) = TPEs )

(A.15)

where we applied Lemma C.3 for the equality. Note that, vs, is a column of (3;)s, s, and according to the
definition of circumradius, we have:

1
r(P(Z1)s.s))

The first equality holds because P(Xs,,s,) is convex itself in the first place, and again we applied Lemma C.3 for
the last equality. Since (A.12) is a linear program, strong duality holds:

1vsll2 < R(P((Z1)s,.5)]) = R(P(Z1)s,.5.)]") = (A.16)

1
1871y = (W, vs) < [Vll2 - lvs,ll2 < : (A.17)
l : T(P(Eshsz))T(P((El)shsz))
For the last inequality, we applied (A.15) and (A.16). Plugging (A.17) into (A.14), we get:
- . 1+ pA
A2 *— .00 + 1871 < + pA. A.18
|| SL,Sl/G ’YSLH ) H/G ||1 T(P(Eslvsl))T(P((El)slvsl)) p ( )
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Next, we consider the RHS of (A.11):

All¥silloc,00 = Allvs, +4s, — Vs lloo,00
> )‘prsz ”00,00 - )‘”’?31 — S ”00700
2 Avsilloc,00 = PA, (A.19)

where it follows from the triangle inequality and the bound in Lemma A.2 for the first and second inequality,
respectively. Therefore, to guarantee there exists a 3*, by putting together (A.18) and (A.19), a sufficient
condition for (A.11) to hold is:

14 pA
T(P(xsz,sl))T(P((El)sz,sl))

+ A < Asilloo,00 = PA,

which implies:

1
A > r(P(Zs,.5))r(P(Z1)s.6)) 178, looso — 20) — p (A.20)

A.5 Existence of )\

We compactly denote Pf = P(Zs,,s,) = PE[X{(X])T]), Pi = P((Z1)s,,s,) = PEXH X)), ro = r(Py),
rt =r(Ph), and rory = min; rir!. To guarantee there exists a \ satisfying both (A.20) and (A.10), the following

condition needs to hold:

1 . 1
max < A < min

Ui ([1vsllsc.co = 20) = p Ep A [ Zsilloc,co

Also note that:
1 1

max = — .
Eorhri (s lloo,co = 20) —p ming rgri ([[vs, loo,00 — 20) — p

Therefore, it suffices to require A obey:

1 1
(Pl —20) 7~ < 5 ¥ TBsr sl 2
Note that we further relaxed [|Zs¢ loc,00 t0 [[Ese,s; /00,00 on the RHS, and (A.21) is equivalent to:
P+ 18sg.slloc,00 < Tor1(lvs;lloc,00 = 20) — p
which implies that:
rory > 120t5llooico + 20 (A.22)

||7Sz||oo,oo —2p

- ].6”2”2 man Ejj 610gd+4
min; ¥j;(1— [[Al) VT

Here (A.22) is a sufficient condition to guarantee that the range given in (A.21) is non-empty. This concludes the
proof of Theorem 4.3.

with
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B Proof of Lemma A.1
Proof. Observe that for any optimal solution 3* to problem (A.1), we have:

18%[1x + AIZEB" = vlloo,00 = 18Il = A8 = vloo,00

185111 + 1BTAsel + 187l + AZB™ = Alloo,00 = 1Bll1 = AIZB = Yoo,
(sgn(Bs), Bs — Bs) + IBrasellr + 1B7ell1 + AlIEB™ = vlloo,c0 = AIEB = Vlloo,00
(sgn(Bs), Bs — Bs) + Brasellr + [1Brellr + (Zu vy, 87 — B)

= (=5, Bs = Bs) + 1Brrsell + 1871 + (Bs g, B = B)

1BTnselln + 1BTellr + (B y, BY) — (Zsvn, Bs) + (B, Bs) — (Zu vy, B)
= ”ﬁ;ﬁscnl + ||B}C||1 + <V77’ E*Tmﬂ*> B <V77’ E;Uﬂg> + <Vn72;nﬁ5> B <V17’E*T,n5>
— 1Binsells + (Vs Shese yBinse) + [1B7elly + (v, SFe 87 )

v

The first inequality holds because of the convexity of the original optimization function. The last equality holds
because :

268" = X385+ Binge Binse + Bre B, and BB =3¢ Bs.
With the third inequality condition stated in Lemma A.1l, we have:

<an E—Trmso,nﬁ;mSc> = (BrnseqVn, Brase) < |Zrnse qVnlloo,co * 1BTAsellt < 1Brasell1s
which implies:
1BTAselli(1 = [[Z1nse 5 lloc.00) 2 0. (B.1)
In a similar manner, we have (v, 27. ,B7.) < [[E7e V00,00 - |B7e 1. We also have [|Bs||y = [|8]]1 since 3 is
supported on S, and therefore we get:
8%l + A[EB™ = vlloo,00 — 1Bl = AIEB = Ylloc,00

> [|Brasell + <1/,7, Z;OSC,nﬁ}mSC> + {187 llr + <V777 E;cm,ﬁ}c>

> 1Brasellh — <Vna E;HSC,nB;’mSC> + (|87l — <Vm E;CWB}J

= 1B7ase 1 (1 = [[Brase ntnlloc.c0) + 1B7ell1 (1 = [Ere nrylloc,00)

2 187 lh (1 = [E7e nrylloc,00)

where the last inequality follows from the inequality in (B.1). Furthermore, based on the last inequality condition
stated in Lemma A.1, it is easy to see that (1 — ||Epe vy |lco,00) is strictly greater than 0. On the other side,
using the fact that 8* is the optimal solution, ||B*|l1 + A|Z8* — Y]lco,00 — I1B]l1 = AMIZB — Y|0o,00 < 0. Therefore
it follows that 3. = 0. We conclude the proof. O

C Auxiliary Results

We state some necessary definitions and lemmas in this section.
Definition C.1 (Polar Set). The polar set K° of set K € R? is defined as:

Ko:{yERd|<~’L'ay>§1f07”alla:€lC}.

Definition C.2 (Circumradius [30]). The circumradius of a convex body P, denoted by R(P), is defined as the
radius of the smallest ball containing P.

We will also leverage the following lemma:

Lemma C.3 ([5], page 448). For a symmetric convex body P, i.e., P = —P, the following relationship between
the inradius of P and the circumradius of its polar P° holds:

r(P)R(P®) = 1.



