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Abstract

In this supplementary material, we present proof details.

1 Notation and Conventions

We use the following notation and conventions throughout the supplement. For a real n x n matrix M, we
use the unadorned norm || M || to denote its spectral norm. The notation || M||r refers to the Frobenius norm,
[ M1 is 32, 5 |M (i, )] and || M||oo is maxg; [M (i, j)].

We will also study operators on the space of matrices. To distinguish them from the matrices studied
in this work, we will simply call these objects “operators”, and will denote them using a calligraphic font,
e.g. P. The norm ||P|| of an operator is defined as

[Pll= sup |PM]F,
M:|| M| p=1

where the supremum is over matrices M.

For a fixed, real n x n matrix M, we define the matrix linear subspace T'(M) as follows:

T(M):={YM+MX : X,Y € R""} |

In words, this subspace is the set of matrices spanned by matrices each row of which is in the row space of
M, and matrices each column of which is in the column space of M.

For any given subspace of matrices S C R"*", we let Pg denote the orthogonal projection onto S with
respect to the the inner product (X,Y) = szzl X(4,5)Y (i,7) = tr X'Y. This means that for any matrix
M,

PsM = argminycg |[|M — X||p .

For a matrix M, we let T'(M) denote the set of matrices supported on a subset of the support of M.
Note that for any matrix X,

M(i,j) X(i,j) #0
0 otherwise

(PrxyM)(i,j) = {

It is a well known fact that Pr(x) is given as follows:

PrxyM = Po(xyM + M Pp(x) — Po(x)M Pr(x) »



where Pg(x) is projection (of a vector) onto the column space of X, and Pr(x) is projection onto the row
space of X.

For a subspace S C R"*" we let S+ denote the orthogonal subspace with respect to (-, -):
St ={X eR™": (X,Y)=0VY € S}.

Slightly abusing notation, we will use the set complement operator (-)¢ to formally define I'(M )¢ to be I'( M)+
(by this we are stressing that the space I'(M)* is given as I'(M’) where M’ is any matrix such that M and
M’ have complementary supports). Note that PpxyL M = M — PpxyM = (I — Po(x))M(I — Pr(x)) -

For a matrix M, sgn M is defined as the matrix satisfying:
1 M((i,5) >0
0 otherwise

2 Proof of Theorem (1

The proof is based on [1]. We prove it for kK = 1. The adjustment for x > 1 is done using a padding argument,
presented at the end of the proof.

Additional notation:

1. We let V, € V denote the set of of elements i such that ng; < £,. (We remind the reader that
nay = Vigyl.)
2. We remind the reader that the projection Py is defined as follows:

WMﬂ@ﬁ:{M“” max{n gy, ny} >l

0 otherwise

3. The projection P, is defined as follows:

M(i,j) max{ng,ng}t <40
0 otherwise '

(P,M)(i, ) = {

In words, P, projects onto the set of matrices supported on V, x V,. Note that by the theorem
assumption, Py + P, = Zd (equivalently, Py projects onto the set of matrices supported on (V x V) \
(Vs x 1))

4. Define the set
which contains all feasible deviation from K.

5. For simplicity we write T := T(K) and I := I'(B),I* := [(B)° = I'-.

We will make use of the following:

1. sgn(B) = B.
2. Zd = Pr + Pre = PF(A) + 'PF(A)C.
3. Py, Py, Pr, Pre, Pray, and Pr(4)c commute with each other.



2.1 Approximate Dual Certificate Condition

Proposition 1. (K, B) is the unique optimal solution to (CP) if there exists a matriz Q € R™™ and a
positive number € satisfying:

1. Q<1
2. |Pr(Q)|l < §min{ci,ca}
3. VA eD:
(a) (UUT +Q, PrayPrPiA) = (1+ €)er ||[Proay PrPAl|
(b) (UUT + Q, Pr(ayPrPsA) = (1+ €)ca | Priay PrPsA|]
4. VA €D:

(a) (UUT 4+ Q,PrayPrePsA) > —(1 — €)cy ||Proay PreP: A,
(b) <UUT + Q,PF(A)chcPﬁA> > —(1—-¢)ey ||PF(A)chaPﬁAH1

v

PrP,(UUT 4+ Q) = e P, B
|PreP,(UUT + Q)| < ez

S

Proof. Consider any feasible solution to (CP1) (K' +A,B— A); we know A € © due to the inequality
constraints in (CP1). We will show that this solution will have strictly higher objective value than <K , E>
if A#£0.

For this A, let Ga be a matrix in T+ N Range(P,) satisfying |G| = 1 and (Ga,A) = [|PriPA|, ;
such a matrix always exists because RangeP, C T+. Suppose ||Q|| = b. Clearly, Py Q+ (1 —b)G € T+ and,
due to desideratum 1, we have [|[Pr.@ + (1 —b)Gall < [|Q[ + (1 = b) [|Gall = b+ (1 —b) = 1. Therefore,
UUT + PriQ+ (1 — b)Ga is a subgradient of f(K) = |K|, at K = K. On the other hand, define the

matrix FA = —Presgn(A). We have Fa € I'® and ||Fal|, < 1. Therefore, PF(A)(B + Fa) is a subgradient

of g1(B) = ||Pra)B||, at B = B, and Pr(a)e (B + Fa) is a subgradient of go(B) = = ||PreayB||, at B = B.
Using these three subgradients, the difference in the objective value can be bounded as follows:

d(A)
’ A

(UUT 4+ PraQ+ (1—b)Ga,A) + ¢4 <7>F(A)(B 4 Fp), —A> to <7DF(A)C(B + Fy), —A>

lI>

ProuB], e

e

—cC
*

’PF(A)(B - A)H1 + 2 ‘PF(A)C(B - A)‘ )

%

= (=) [PraPAlL + (UUT +Pri@Q A) + 1 (Priay B, ~A) + 2 (Prcaye B, -4 )
+c1 (PrayFa, —A) + 2 (PriayeFa, —A)
= (L=)[PraPAlL +(UUT +PriQ,A) + 1 (PProay B, —A) + e (PyPraye B, -4

+c1 <7’u7’r(A)B, *A> +co <PﬁPF(A)CB7 *A> + 1 (PrayFa, —A) + ca (PriayeFa, —A) .

The last six terms of the last RHS satisfy:

1. <PbP[‘ B, A> + co <P|;PF(A)CB A> = <73|,B A> because P, B € T'(A).



2. <7?ﬁ7)p(A)B,—A> > —||PyPrayPrA||, and <PﬁPF(A)¢BaA> > —||PsPreayPrA||,, because BeT

andHBH <1.
00
3. <7DF(A)FAa —A> = ||PF(A)PFCA||1 and <,PF(A)CFA5 —A> = ||7DF(A)c7DpcA||1, due to the definition of F.

It follows that
dA) > (1-b)|PrePA|, +{UUT + PriQ,A) + 1 <Pb5’, —A> — 1 ||PyPrayPrA||,
=2 ||P:PreayPrAl|, + e1 [|[Preay PreAl], + e2 [|Praye PreAl] - (2.1)

Consider the second term in the last RHS, which equals (UU " + Pr.Q,A) = (UUT + Q, PsA)+{UUT + Q, P,A)—
(PrQ,A). We bound these three separately.

First term:

(UUT +Q,P;A)

(UUT 4+ Q, (Pr(ayPrP: + Pr(aye PrPs + Pr(ayPrePs + Priay PrePy) A)

(14 )er [[Preay PrPeAl], + (1 + €)es [[Proay PrPyAl = (1= e)er |[Proa PrePrA|
—(1 =€)z || Priay PoePeA||,

(Using properties 3 and 4)

v

Second term:

(UUT +Q,P,A)

(PrP,(UU T +Q),A) + (PrPo(UU T +Q), A)

1 <77b]§, A> — ¢2 ||PreP,All; (using properties 5 and 6)

AV

c1 <7)bB, A> —C2 HPF(A)CPF”PbAul (because Pr(4)ePreP, = PrP,)

Third term: Due to the block diagonal structure of the elements of 7', we have Pr = PyPr

(=PrQ,A)
= —(PrQ,P:A)
> —|[PrQll. IP:All,
>

€ .
—§m1n{01,02} P Al -

Combining the above three bounds with Eq. , we obtain
d(A)
> (1=0) [ProPAll, + ecr [|[PyPrayPrAll, + eca [ PyPrayPrA|, + ee [[Pra PrePAl
eca [PocayPeePA| + e [[Prey PeeP Al = 5 min {en, e} [PA,
= (1) |PrPAll, +ecr |PePrayAll, + eca | PePray-All, - %min{cl,cz} P54l
(note that Pp(4)Pr-P,A=0)
> (1=b)|PA[, + 5 min{er, e} [PAl

which is strictly greater than zero for A # 0. O



2.2 Constructing Q).

2
We construct a matrix Q with the properties required by Proposition Suppose we take € = 21‘2’3’” ~, /ﬁ

and use the weights ¢; and ¢y given in Theorem [I} We specify Py@Q and P, separately.
PyQ is given by PyQ = PyQ1 + P Q2 + PyQ3, where for (i,7) ¢ V;, x Vj,

1 . e
T e o ZNJ?(ZJ)EF

PﬁQl(luy) = ncl(i) ! %JU ZN.77 (7’7J) ere
0 it

—(1+4€)es i~j (i,j) €T

PyQ2(ij) = {(L+eea i~ (ij) €T
0 i
(1+6)er i j,(i,j) €T
PiQs(inj) = §—(l+e)erg ik, (ij)ere
0 i~

Note that these matrices have zero-mean entries.

P,Q as follows. For (i,7) € V, x V},

C1 ZN]?(ZL])EF(A)

e i~ (i,7) € T(A)°
Pe=1. i 44, (ij) €T(A)

C2W(i7j) { 7(’ Js (27.7) € F(A)C

where
. - t—
Wi, ) = {+1 with probability Wfq)

—1 with remaining probability '

2.3 Validating @)

Under the choice of ¢ in Theorem |1, we have ip <t<pand i(l —q) <1—t<1—gq. Also under the second

assumption of the theorem and p — ¢ < p(1 — ¢q), we have p(1 — q) 2 "k;ﬁ > %. We will make use of
]

these facts frequently in the proof.

It is easy to check that € := 210;: & ey < 1 under the assumption of Theorem

Property 1):

Note that |Q| < [PiQ~| + [PsQxll + |PoQ~ll + |PyQ||. We show that all four terms are upper-
bounded by i.

(a) P,Q~ is a block diagonal matrix with each block having size at most ¢,. Moreover, P,Q. is the
sum of a deterministic matrix Q. 4 with all non-zero entries equal to —=2. L' _ and a random matrix

nlogn m

Q~ . whose entries are i.i.d., bounded almost surely by max{ci,co} and have zero mean with variance




6 200) Therefore, we have [ Qn | < [Qu.rl| + [Qu.ll, where w.h.p.

nlogn t(1

b1 p—t
PO~ <
[P Q~all < \/nlogn\/tl—t

[n(1 —
< 6rnaux{\/fl,logn\/nbli)W ]Zglf))—l—max{cl,cz}log?n};

here in the second inequality we use Lemma We conclude that ||P,Q~ | is bounded by % as long as

Vi . .
4 < 82 (t)nlogn and max{cy,ca} < m, which holds under the assumption of Theorem 1

1Py

(b) P,Q. is a random matrix supported on V|, x V,, whose entries are i.i.d., zero mean, bounded almost

2
surely by max{c1, ¢z}, and have variance ll())gn - (+1q t)zttq It follows from Lemma |5| that

b 12 — 2t
1P,Q |l < 6max{\/> m (—I—q . q,max{cl,CQ}logQH} <

which holds under the assumption of the theorem.

FNg-

because n, < n and max{cy,ca} < m’

(c) Note that PyQ~ = PyQ1 + P3Q2. By construction these two matrices are both block-diagonal,

have i.i.d zero-mean entries which are bounded almost surely by B. := max {z,%p’ 2%} and have variance
bounded by 02 := max {;%g’? @cg}. Lemmagives [PsQ~| < 6max {\/?; -0, B.log’n} < 1 under

the assumption of Theorem

(d) Note that P;Qx = PyQ3 is a random matrix with i.i.d. zero-mean entries which are bounded
almost surely by By := fflq and have variance bounded by 036 = I%qqc%. Lemma |5| gives [|[PQr| <

6max {\/n -0y, By log? n} <1

Property 2):

Due to the structure of T', we have

1PrQll

PPl = 00T (P@) + (PQUUT + UUT(PQUUT]|

3
3[UUTPQIl, <3 ) VU PiQmll.,

m=1

IN

Now observe that (UU " PyQy)(i,j) = Zlev( T ( :
ables with bounded magnitude and variance. Using Lemma we obtain that for i € V4,

. 1 [1—p logn
T < . ) =R
|(UU PﬁQ1)(Z7J)| SR < p€2 v/ Me(s) logn + lop >

logn log n
fﬁ pfﬁ 42&1

PyQm(l,7) is the sum of i.i.d. zero-mean random vari-

<

where in the last inequality we use t > § 2 =5 log" For i € Vj, clearly (UU "P;Q1)(i, ) = 0. By union bound

we conclude that HUUTPanHOO < éi%g; \/;. Similarly, we can bound HUUTPﬁQQHm and |‘UUTPﬁQ3’|m

with the same quantity (cf. [1]).




On the other hand, under the definition of ¢1, ¢y and €, we have

[1—t 210g n \/plogn logn\/? logn\/7
tnlogn t(1—1) Vit 240 \ p — 244y

and similarly cpe > 1081 \/> It follows that |PrQ||,, <9 o emin{cy, ca}, proving property 2).

24¢;
Properties 3a) and 3b)
For 3a), by construction of @ we have
(UUT +Q,PriayPrP:A) = (PrayPrP:Qs, PriayPrP;A)
= (I+9a >,  PAG))

(i,7)eTNI'(A)
= (1+e€c HPF(A)PFPﬂAul (because A € D)
Property 3b) can be verified similarly.
Properties 4a) and 4b):

For 4a), we have

<UUT + Q,PF(A)'PFcPﬁA> = <PF(A)PF“P11 (UUT +PyQ1 + 'PﬁQz) ,PF(A)'Prc'PuA>
1 I 1—piy 1 —pij o
= Z < + Pij + (14 €)eca pJ)PuA(z,])
Ne@@)y  Me(i) Pij Pij

(t,5)eTeN'(A)

1 1-—
(fﬁ +(14+€)co ) H'PF(A)PFC
(here we use A € D, p;; > p, and ne(;) > Lyfor i € Vy).

Consider the two terms in the parenthesis in the last RHS. For the first term, we have

i_Qlogzn n t(1—1) <210g2n n b [ 1—-t .
pfﬁ a Eﬁ t(l — t) 4p2n ]og4 n éﬁ t(l — t) ! tn logn -

For the second term, we have the following

pois PO bs log? n\/p(1 — g)n

4 - 4 Zﬁ
b3 t(1—q) 21og? 2log” ny/n.
Z'm'p(lft) NG
2log’ny/n B
> 8~p(1—t)-m—8p(l t)e

which implies (1 + 6)02% < (1 —2¢)¢q. We conclude that
(UUT +Q, PrayPrePyA) > — (ec1 + (1 = 26)cr) || Priay PrePiA||
proving property 4a).
For 4b), we have
(UUT 4+ Q,PrayPreP:A) = (Pr(a)ePrePsQs, Priaye PrePiA)
= 3 —(1+ )2 p, A(G, 5)
1— g

(4,4) GF(A)COFCﬂRange Py

Y

—(1+¢)— ||7’r(A)r7’Fc7’uA|| (here we use g;; < q)



Consider the factor before the norm in the last RHS. Similarly as before, we have
. P—q bs log® n/p(1 — ¢)n
B EE Y ¢
#

> 2.t1—q)- 21\;‘% 2(1 — q)e.

This implies (1 + €)cy < (1 — €)cg. We conclude that
<UUT + @, Pr(ayPrePsA) > —(1 = €)ca ||Pr(ay PrePsA||
proving property 4b).
Properties 5) and 6): It is obvious that these two properties hold by construction of Q.

Note that properties 3)-6) hold deterministically.

2.4 The k > 1 case

Let n' = k2n and assume 7’ is an integer. Let A’ € R™ X" be such a matrix that
A0
I
ee[2 ]
Consider the following padded program
(CPl’) min ||K/||*+Cl HPF(A/)Blul —‘rCQHPF(A/)cB/Hl

K/,B’ER"/ xn'
s.t. K'+B =4A
0 < Kj; <1,Y(i, 7).

Applying Theoreml ] with £ = 1 (which we have proved) to A" and the padded program (CP1’), we conclude
that the unique optimal solution (K, B’ = A’ — K') to (CP1’) has the form

5| PyEK* 0

R = { o

We claim that K = P;K* is the unique optimal solution to (CP1).

Proof by contradiction: suppose an optimal solution to (CP1) is K = K, # PyK*. By optimality we
have

[ Koll. 41 || Prcay (A = Ko) ||, +¢2 || Praye (A = Ko) ||, < [[PeK ||, 41 || Pray(A = PK (A =PE"|,

Define K = [ féo 8 } € R > Tt follows that
IEGI], + c1 [|Prean (A" = Ko)ly + e2 [|Preans (A = Kg)|[,
= [ Kol +e1||[Preay(A — Ko, +er(n' —n) + ¢z |[Preaye (A — Ko)|,
< PE*|, + e ||Preay (A= PoE*) ||, + e1(n” — n) + ca || Pray- (A = PyK™) ||,

+c
*

’PF(A/)(A/ — K’)Hl + C2

]PF(A,)C(A/ - f(')’

)

1

contradicting the fact that (K’, B’ = A’ — K’) is the unique optimal to (CP1’).



3 Proof of Theorem [3

Fix k > 1 and ¢ in the allowed range, let (K, B) be an optimal solution to (CP1) , and assume K is a partial
clustering induced by Uy, ..., U, for some integer r, and also assume owyin(K) = min,ep,) |Us| satisfies (3.
Let M = O'min(K).

We need a few helpful facts. First, note that any value of ¢ in the allowed range [ip + %q, %p + %q]
satisfies ¢ + (p q) <t<p-— f(p q). Also note that from the definition of ¢, ¢y, ¢a,

C2
c1+ c2

q+i(pfq)§ :tépfi(pﬂn- (3.1)

We say that a pair of sets Y C V, Z C V is cluster separated if there is no pair (y,z) € Y X Z satisfying
Y~z

Assumption 2. There exists a constant C' > 0 such that for all pairs of cluster-separated sets Y, Z of size

at least m : ?p 105)2 each,
A 1
ldv.z —al < ;(p—a), (3.2)
7 . [(yxZ)nQ|
where dY7Z = W

This is proven by a Hoeffding tail bound and a union bound to hold with probability at least 1 —n=*
To see why, fix the sizes my,myz of |Y],|Z|, assume my < myz w.l.o.g. For each such choice, there are at
most exp{C(my + mz)logn} < exp{2Cmzlogn} possibilities for the choice of sets Y, Z, for some C > 0.
For each such choice, the probability that does not hold is

exp{—C"mymz(p — ¢)°} (3.3)

using Hoeffding inequality, for some C” > 0. Hence, as long as my > m as defined above, for properly
chosen C’, using union bound (over all possibilities of my,myz and of Y, Z) we obtain (3.2)) uniformly.

If we assume also , say, that
M > 3m, (3.4)

(which can be done by setting Cy > 3C") the implication of the assumption is that it cannot be the case that
some U, contains a subset U, of size in the range [m, |U;| — m| such that U] = V, N U; for some g. Indeed, if
such a set existed, then we would find a strictly better solution to (CP1), call it (K’, B’), which is defined so
that K is obtained from K by splitting the block corresponding to U; into two blocks, one corresponding to
U! and the other to U; \ U/. The difference A between the cost of (K, B) and (K’, B') is (renaming Y := U/

and Z :=U\U]) A = cl|(Y X Z)N Q| — el (Y x Z)NQ°| = (1 + e2)dy.2|Y]|Z] — e2|Y]|Z]. But the sign
of A is exactly the sign of dy z — ‘fﬁ@ which is strictly negative by |i and 1] (We also used the fact
that the trace norm part of the utlhty function is equal for both solutions: ||K'Tx = || K||4).

The conclusion is that for each i, the sets (U; NV4),. .., (U; N V;) must all be of size at most m, except
maybe for at most one set of size at least |U;| — m. If we now also assume that

M > km = (kC'logn)/(p — q)*, (3.5)

then we conclude that not all these sets can be of size at most m. Hence exactly one of these sets must have
size at least |U;| — m. From this we conclude that there is a function ¢ : [r] — [k] such that for all ¢ € [r],

We now claim that this function is an injection. We will need the following assumption:



Assumption 3. For any 4 pairwise disjoint subsets (Y,Y',Z Z") such that (Y UY') C V; for some 1,
(Z02) C [0]\ Vi, max{|2], 2]} < m, min{[¥, [V]} > M~ m:
Y| Y| dy,y: = Y] |Z]dy,z = Y| -|Z'|dyr 7z >

C2 / / /
Y- |[Y|=|Y|-|Z|-|Y'"]-|Z 3.6
01—1—62(| Y = Y] 2] = Y] |1 Z27) (3.6)

The assumption holds with probability at least 1 —n~% by using Hoeffding inequality, union bounding
over all possible sets Y,Y’ Z Z’ as above. Indeed, notice that for fixed my,my:, mz, mz (with, say,
my > my-), and for each tuple Y)Y’ Z, Z’ such that |Y| = my,|Y’'| = my/,|Z| = mz,|Z'| = my, the
probability that is violated is at most

exp{=C(p — ¢)*(mymy: + mymz + my mz/)} (3.7)
for some C > 0. Using (3.4)), this is at most
exp{—C"(p — ¢)*(mymy")} , (3.8)

for some global C” > 0. Now notice that the number of possibilities to choose such a 4 tuple of sets is
bounded above by exp{C"'my logn}, for some global C"” > 0. Assuming

C’logn

M= (p—q)?

(3.9)

for some C’, and applying a union bound over all possible combinations Y,Y”, Z, Z’ of sizes my, my+, mz, mz
respectively, of which there are at most exp{C°my logn} for some C° > 0, we conclude that (3.6)) is violated
for some combination with probability at most

exp{~C"(p — q)*mymy /2} (3.10)
which is at most exp{—20logn} if
C'logn
M>—-—. 3.11
(r—a)? (310

for some ¢’ > 0. Apply a union bound now over the possible combinations of the tuple (my,my,mz,mz)
, of which there are at most exp{4logn} to conclude that (3.6) holds uniformly for all possibilities of
Y,Y', Z,Z' with probability at least 1 — n~%.

Now assume by contradiction that ¢ is not an injection, so ¢(i) = ¢(i') =: j for some distinct i,i’ € [r].
Set Y =U,NV;,)Y' =UyNV;, Z=U;\Y,Z' = Uy \Y'. Note that max{|Z|,|Z'|} <m and min{|Y|, |Y’|} >
M —m. Consider the solution (K’, B") where K' is obtained from K by replacing the two blocks corresponding
to U;, Uy with four blocks: Y,Y’, Z, Z'. Inequality guarantees that the cost of (K, B) is strictly lower
than that of (K, B), contradicting optimality of the latter. (Note that ||K|. = || K’|«.)

We can now also conclude that r < k. Fix i € [r]. We show that not too many elements of Vj(;) can be
contained in V' \ {U; U---UU,}. We need the following assumption.

Assumption 4. For all pairwise disjoint sets Y, X, Z CV such that |Y|> M —m, | X|>m, (YUX)CV;
for some j €[k, |Z| <m, ZNV; =0:
5 I XY 5 .
X1l + () ) dee — V] |21y >

RY
c1 + co

C2

3.12
P (3.12)

@x1-wi+ (5) = wieizn +

10



The assumption holds with probability at least 1 — n=%. To see why, first notice that |X|/(c; + c2) <
%(p —q)|X|- Y| by , as long as Cj is large enough. This implies that the RHS of 1) is upper bounded

by
(= go-0)1xt+ 2215 - 112 (3.13)

Proving that the LHS of (denoted f(X,Y,Z)) is larger than (denoted ¢g(X,Y, Z)) uniformly
w.h.p. can now be easily done as follows. By fixing my = |Y|,mx = | X]|, the number of combinations for
Y, X, Z is at most exp{C(my + mx)logn} for some global C' > 0. On the other hand, the probability that
f(X,Y,2) < g(X,Y, Z) for any such option is at most

exp{—C"(p — q)*mymx} (3.14)

for some C’ > 0. Hence, by union bounding, the probability that some tuple Y, X, Z of sizes my,mx,mz
respectively satisfies f(X,Y,Z) < g(X,Y, Z) is at most

exp{—C"(p — q)*my /2} , (3.15)
which is at most exp{—10logn} assuming
M > C(logn)/(p—q)* , (3.16)

for some C' > 0. Another union bound over the possible choices of my, mx,mz proves that (3.12)) holds
uniformly with probability at least 1 — n =%

Now for some i € [r] set X := Vi N(V\{U1U---UU,}) and assume by contradiction that |X| > m.
Set Y := Vy;)NU; and Z = U; \V¢( y- Define the solution (K’, B’) where K’ is obtained from K by replacing
the block corresponding to U; in K with two blocks: Vi) and U; \ Vi(;). Assumption || tells us that the
cost of (K, B’) is strictly lower than that of (K, B). Note that the expression cl‘)ﬂ:? in the RHS of l)
accounts for the trace norm difference | K’||. — || K|« = |X|.

We are prepared to perform the final “cleanup” step. At this point we know that for each ¢ € [r], the
set T; = U; N Vi) satisfies

|75 > (Uil —
Ti| = [Vi[—rm.

(The second inequality is implied by the fact that at most m elements of Vj;) may be contained in U for
i’ # i, and another at most m elements in V' \ (U3 U---UU,). We are now going to conclude from this that
Us = V() for all i. To that end, let (K’, B") be the feasible solution to (CP1) defined so that K’ is a partial
clustering induced by V1), ..., Vs, We would like to argue that if K # K’ then the cost of (K', B’) is
strictly smaller than that of (K, B). Fix the value of the collection

Y o= ((re(1),...,e(r),
(mij = Vo) VUID), e ins

(mg = Vo N(V\ (U1 U---U UT)))ie['r])

Let 5()) denote the number of ¢ # j such that m;; > 0 plus the number of ¢ € [r] such that m; > 0. We
can assume () > 0, otherwise U; = Vi ;) for all i € [r] as required. The number of possibilities for K
and K’ giving rise to Y is exp{C(}_,; mij + >_;mi)logn} for some C' > 0. (Note that K" depends on
r,¢(1),...,¢(r) only, while K depends on all elements of )). For each such possibility, the probability that
the cost of (K, B) is lower than that of (K’, B’) is at most

exp{—C"(p — q)* Zm” + Zml (3.17)
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using Hoeffding inequalities, for some C”" > 0. (Note that special care needs to be made to account for the
difference || K|, — || K'||. = >_!_, m; - this is similar to what we did above .) As long as

M > CTk(logn)/(p — q)° (3.18)

for some C't > 0, we conclude that the cost of (K’, B') is at least that of (K, B) for some K giving rise to
Y with probability at most exp{—10(klogn)3())}. The number of combinations of ) for a fixed value of
B(Y) is at most exp{5(k + B(Y)logn}. By union bounding, we conclude that for fixed 3()), the probability
that some (K, B) has cost at most that of (K’, B") is at most exp{—10(klogn)3())}. Finally union bound

over all possibilities for (), of which there are at most n?.

Taking C7,Cs large enough to satisfy the requirements above concludes the proof.

4 Proof of Theorem

The proof of Theorem [3]in the previous section made repeated use of Hoeffding tail inequalities, for bounding
the size of the intersection of the noise support 2 with various submatrices. This is tight for p, ¢ which are
bounded away from 0 and 1. However, if p = pp’, ¢ = pq’, the noise probabilities p’, ¢’ are fixed and p tends
to 0, a sharper bound is obtained using Bernstein tail bound (See Appendlx A Lemma @ Usmg Bernstein
inequality instead of Chernoff inequality, the expression (p — ¢)? in ., , (3.8), (3.9 7 ,
(B-11), (3.14), (3-15)), (3-16), (3.17) can be replaced with p. This clearly gives the requ1red result

5 Proof of Lemma 5l

Proof. We remind the user that g = Z—j log? n, the multiplicative size of the interval £, £y. Consider the set of
intervals (n/gko,n/ko), (n/g*ko,n/gko), ..., (n/g"+1ky,n/g" ko). By the pigeonhole principle, one of these
intervals must not intersect the set of cluster sizes. Assume this interval is (n/g"° kg, n/g" ko), for some
0 <ig < ko. Let a = n/g""tky. By setting C3(p,q) small enough and Cy4(p,q) large enough, one easily
checks that the requirements of Corollary [4| hold with this value of o and s = n/kp. This concludes the
proof. [
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A Technical Lemmas

A.1 The spectral norm of random matrices

It is well-known that the spectral norm A (A) of a zero-mean random matrix A is bounded above w.h.p. by
C'y/n, where C' is a constant that might depend on the variance and magnitude of the entries of A. Here we
state and (re-)prove an upper bound of A;(A4) with an explicit estimate of the constant C, which is needed
in the proof of the main theorem.

Lemma 5. Let A;j, 1 <4,j < n be independent random variables, each of which has mean 0 and variance
at most 0% and is bounded in absolute value by B. Then with probability at least 1 — 2n2

A1(4) < 6max {a\/nlog n,Blog2 n}

Proof. Let e; be the i-th standard basis in R". Let Z;; = Aijeie—r. Then Z;;’s are zero-mean random
matrices independent of each other, and A = 7, ; Z;;. We have [Z;;|| < B almost surely. We also have

IS, BZGZDI = ISy eie] S, E(A2)] < no®. Similarly |3, E(Z] Zij)|| < no® Applying the Non-
commutative Bernstein Inequality (Theorem 1.6 in [2]) with ¢ = 6 max {U\/nlogn,Blog2 n} yields the
desired bound. O

A.2 Standard Bernstein Inequality for Sum of Independent Variables

Lemma 6 (Bernstein inequality). Let Y1,...,Yy be independent random variables, each of which has vari-
ance bounded by 0% and is bounded in absolute value by B a.s.. Then we have that

N

>V

i=1

Pr

N
SvoE
=1

t2/2
>t §2€Xp m .

The following well known consequence of the above lemma will also be of use.

Lemma 7. Let Yy, ..., Yy be independent random variables, each of which has variance bounded by o? and
is bounded in absolute value by B a.s. Then we have

N
Svox
=1

with probability at least 1 — C1n~C? where the positive constants Cy, C1, Co are independent of o, B, N and
n.

N

DY

i=1

< Cy max {ax/Nlog n, Blogn}
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