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Abstract

Given a symmetric matrix M and a vector A\, we present new bounds on
the Frobenius-distance utility of the Gaussian mechanism for approximat-
ing M by a matrix whose spectrum is A\, under (e, d)-differential privacy.
Our bounds depend on both A and the gaps in the eigenvalues of M, and
hold whenever the top k + 1 eigenvalues of M have sufficiently large gaps.
When applied to the problems of private rank-k covariance matrix approx-
imation and subspace recovery, our bounds yield improvements over pre-
vious bounds. Our bounds are obtained by viewing the addition of Gaus-
sian noise as a continuous-time matrix Brownian motion. This viewpoint
allows us to track the evolution of eigenvalues and eigenvectors of the ma-
trix, which are governed by stochastic differential equations discovered by
Dyson. These equations allow us to bound the utility as the square-root of
a sum-of-squares of perturbations to the eigenvectors, as opposed to a sum
of perturbation bounds obtained via Davis-Kahan-type theorems.

1 Introduction

Given a dataset A € R™*? which consists of m individuals with d-dimensional features,
methods for preprocessing or prediction from A often use the covariance matrix M := AT A
of A. In many such applications one computes a rank-k approximation to M, or finds a
matrix close to M with a specified set of eigenvalues A = (A1,..., A\g) [37, 28, [36]. Examples
include the rank-k covariance matrix approximation problem where one seeks to compute a
rank-k matrix which minimizes a given distance to M, and the subspace recovery problem
where the goal is to compute a rank k-projection matrix H = ViV, where Vj is the
d x k matrix whose columns are the top-k eigenvectors of M. These matrix approximation
problems are ubiquitous in ML and have a rich algorithmic history; see [29] [45] [10] [8].

In some cases, the rows of A correspond to sensitive features of individuals and the release
of solutions to aforementioned matrix approximation problems may reveal their private
information, e.g., as in the case of the Netflix prize problem [5]. Differential privacy (DP)
has become a popular notion to quantify the extent to which an algorithm preserves privacy
of individuals [I5]. Algorithms for solving low-rank matrix approximation problems have
been widely studied under DP constraints [30} [7, 19, 17]. Notions of DP studied in the
literature include (g,0)-DP [I7, 25, 26] [19] which is the notion we study in this paper,
as well as pure (¢,0)-DP [17) 30, 2, 32]. To define a notion of DP in problems involving
covariance matrices, following [7, [I7], two matrices M = AT A and M’ = A'T A are said to
be neighbors if they arise from A, A’ which differ by at most one row and as, is oftentimes
done, require that each row of the datasets A, A’ has norm at most 1. For any ¢,§ > 0, a
randomized mechanism A is (e, §)-differentially private if for all neighbors M, M’ € R¥¥4
and any measurable subset S of outputs of A, we have P(A(M) € S) < efP(A(M') € S)+56.
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The problem. We consider a class of problems where one wishes to compute an approxi-
mation to a symmetric d X d matrix under (e, §)-differential privacy constraints. Specifically,
given M = AT A for A € R™*? together with a vector \ of target eigenvalues A; > --- > \g,
the goal is to output a dxd matrix H with eigenvalues A\ which minimizes the Frobenius-norm
distance ||H — H||p under (e, §)-differential privacy constraints. Here H is the matrix with
eigenvalues A and the same eigenvectors as M. This class of problems includes as a special

case the subspace recovery problem if we set A\ = --- = Ay =1 and A1 =--- = Ag = 0.
It also includes the rank-%k covariance approximation problems if we set \; = o; for ¢ < k,
where o1 > --- > 04 are the eigenvalues of M. Since revealing o;s may violate privacy

constraints, the eigenvalues of the output matrix H should not be the same as those of H.

Various distance functions have been used in the literature to evaluate the utility of (e, d)-
DP mechanisms for matrix approximation problems, including the Frobenius-norm distance
|H—H|r (e.g. [19,2])and the Frobenius inner product utility (M, H—H) (e.g. [11}19,24]).
Note that while a bound ||H — H |7 < b implies an upper bound on the inner product utility
of (M,H — H) < |[M|r-b (by the Cauchy-Schwarz inequality), an upper bound on the
inner product utility does not (in general) imply any upper bound on the Frobenius-norm
distance. Moreover, the Frobenius-norm distance can be a good utility metric to use if
the goal is to recover a low rank matrix H from a dataset of noisy observations (see e.g.
[12]). Hence, we use the Frobenius-norm distance to measure the utility of an (e, d)-DP
mechanism.

Related work. The problem of approximating a matrix under differential privacy con-
straints has been widely studied. In particular, prior works have provided algorithms for
problems where the goal is to approximate a covariance matrix under differential privacy
constraints, including rank-k PCA and subspace recovery [7], [30} [19] [33] as well as rank-k
covariance matrix approximation [7, 19 2]. Another set of works have studied the problem
of approximating a rectangular data matrix A under DP [7, [T}, 25] [26]. We note that upper
bounds on the utility of differentially-private mechanisms for rectangular matrix approx-
imation problems can grow with the number of datapoints m, while those for covariance
matrix approximation problems oftentimes depend only on the dimension d of the covariance
matrix and do not grow with m. Prior works which deal with covariance matrix approx-
imation problems such as rank-k covariance matrix approximation and subspace recovery
are the most relevant to our paper. The notion of DP varies among the different works
on differentially-private matrix approximation, with many of these works considering the
notion (g,0)-DP [25] [26], 9], while other works focus on (pure) (e, 0)-DP [30, 2, [33].
Analysis of the Gaussian mechanism in [I9]. [19] analyze a version of the Gaussian mech-
anism of [I6], where one perturbs the entries of M by adding a symmetric matrix E with
i.i.d. Gaussian entries N (0, V1og(3)/c), to obtain an (g, d)-differentially private mechanism
which outputs a perturbed matrix M = M + E. One can then post-process this matrix M
to obtain a rank-k projection matrix which projects onto the subspace spanned by the top-k
eigenvectors of M (for the rank-k PCA or subspace recovery problem), or a rank-k matrix
H with the same top-k eigenvectors and eigenvalues as M (for the rank-k covariance matrix
approximation problem). [I9] consider different notions of utility in their results, including
the inner product utility (for PCA), and the Frobenius-norm and spectral-norm distance
distances (for low-rank approximation and subspace recovery).

In one set of results, [19] give lower utility bounds of Q(kv/d) w.h.p. for the rank-k PCA
problem with respect to the inner product utility (M, H), together with matching upper

bounds provided by a post-processing of the Gaussian mechanism, where 2 hides polynomial
factors of 1 and log(3) (their Theorems 3 and 18). As noted by the authors, their lower
bounds are tight for matrices M with the “worst-case” spectral profile o, but they can obtain
improved upper bounds for matrices M where o), — oj41 > Q(v/d) (Theorem 3 of [19]).

For the subspace recovery problem, [19] obtain a Frobenius-distance bound of ||H — H||p <
O (Vkd/(ox~0111)) w.h.p. for a post-processing of the Gaussian mechanism whenever

o) — orr1 > Q(Vd) (implied by their Theorem 6, which is stated for the spectral norm).
And for the rank-k covariance matrix approximation problem, [19] show a utility bound of



|H —M|r—||H—-M|r < O(kvVd) wh.p. for a post-processing of the Gaussian mechanism
(Theorem 7 in [19]), and also give related bounds for the spectral norm. While their Frobe-
nius bound for the covariance matrix approximation problem is independent of the number
of datapoints m, it may not be tight. For instance, when k = d, one can easily obtain a
better bound since, by the triangle inequality, |[H — M||p — |[H — M||p < |H — H|p =
|M — M| g = ||E|lr < O(d) w.h.p., since |E||r is just the norm of a vector of d*> Gaus-
sians with variance O(l) Moreover, the bound for the the rank-k covariance approximation

problem, ||H — H||p < O(kV/d), is also a worst-case upper bound for any spectral profile o
as the right hand side of the bound not depend on the eigenvalues o.

Thus, a question arises of whether the Frobenius-norm utility bounds for the rank-k covari-
ance matriz approximation and subspace recovery problems are tight for all spectral profiles
o, and whether the analysis of the Gaussian mechanism can be improved to achieve bet-
ter wutility bounds. A more general question is to obtain utility bounds for the Gaussian
mechanism for the matriz approximation problems for arbitrary .

Our contribution. Our main result is a new upper bound on the Frobenius-distance utility
of the Gaussian mechanism for the general matrix approximation problem for a given M
and A (Theorem [2.2)). Our bound depends on the eigenvalues of M and the entries of .

The novel insight is to view the perturbed matrix M + E as a continuous-time symmetric
matrix diffusion, where each entry of the matrix M + E is the value reached by a (one-
dimensional) Brownian motion after some time 7' = v/108(3)/e. This matrix-valued Brownian
motion, which we denote by ®(t), induces a stochastic process on the eigenvalues 1 (t) >
-+ > v4(t) and corresponding eigenvectors uy(t), ..., uq(t) of ®(t) originally discovered by
Dyson and now referred to as Dyson Brownian motion, with initial values ~;(0) = o; and
u;(0) which are the eigenvalues and eigenvectors of the initial matrix M [20].

We then use the stochastic differential equations and , which govern the evolution of
the eigenvalues and eigenvectors of the Dyson Brownian motion, to track the perturbations
to each eigenvector. Roughly speaking, these equations say that, as the Dyson Brownian
motion evolves over time, every pair of eigenvalues 7;(t) and ;(¢), and corresponding eigen-
vectors u;(t) and u;(t), interacts with the other eigenvalue/eigenvector with the magnitude
of the interaction term proportional to m at any given time t. This allows us to
bound the perturbation of the eigenvectors at every time ¢, provided that the initial gaps in
the top k+1 eigenvalues of the input matrix are > Q(v/d) (Assumption . Empirically, we
observe that Assumption [2.1]is satisfied for covariance matrices of many real-world datasets
(see Appendix , as well as on Wishart random matrices W = AT A, where A is an m x d
matrix of i.i.d. Gaussian entries, for sufficiently large m (see Appendix. We then derive a
stochastic differential equation which tracks how the utility changes as the Dyson Brownian
motion evolves over time (Lemma , and integrate this differential equation over time to

obtain a bound on the (expectation of) the utility E[||H — H| z] (Lemma as a function
of the gaps 7;(t) — v; ().
Plugging in basic estimates (Lemma for the eigenvalue gaps 7;(t) — 7v;(t) to Lemma

we obtain a bound on the expected utility E[||[H — H|| ] (Theorem [2.2) for the different
matrix approximation problems as a function of the eigenvalue gaps o; — o; of the input

matrix M. Roughly speaking, our bound is the square-root of a sum-of-squares of the ratios,
#ﬂ?aw, of eigenvalue gaps of the input and output matrices.
When applied to the rank-%k covariance matrix approximation problem (Corollary, The-

orem ﬁ implies a bound of E[||H — H||r] < O(vVkd) whenever the eigenvalues o of the
input matrix M satisfy op — ox+1 > Q(ok) and the gaps in top k + 1 eigenvalues sat-
isfy o3 — o341 > Q(\/&) Thus, when M satisfies the above condition on o, our bound
improves by a factor of vk on the (expectation of) the previous bound of [19], which
says that |[H — M| — ||[H — M||p < O(kVd) w.h.p., since by the triangle inequality
|H — M||p — ||[H — M||p < |H — H||p. This condition on o is satisfied, e.g., for ma-
trices M whose eigenvalue gaps are at least as large as those of the Wishart random co-
variance matrices with sufficiently many datapoints m (see Section [2| for details). And,



if o is such that o; — ;41 > Q(ox — ok41) for i < k, Theorem implies a bound of
E[|H — H||r] < O(Vd/(ox-0r41)) for the subspace recovery problem (Corollary, improv-
ing by a factor of vk (in expectation) on the previous bound of [I9], which implies that
HI:[ - MHF - HH - M”F < O (m/(ffk*%“)) W.h.p.

2 Results

Our main result (Theorem gives a new and unified upper bound on the Frobenius-norm
utility of a post-processing of the Gaussian mechanism, for the general matrix approximation
problem where one is given a symmetric matrix M € R%*? and a vector A with A\; > -+ > Ay,
and the goal is to compute a matrix H with eigenvalues A which minimizes the distance
|H — H||p. Here H is the matrix with eigenvalues A and the same eigenvectors as M.
Plugging in different choices of A to Theorem we obtain as corollaries new Frobenius-
distance utility bounds for the rank-k covariance matrix approximation problem (Corollary
and the subspace recovery problem (Corollary . Our results rely on the following
assumption about the eigenvalues of the input matrix M:

Assumption 2.1 ((M,k, A1, ¢,0) Eigenvalue gaps). The gaps in the top k + 1 eigenvalues

. . dxd . Sy/log(%)
eigenvalues o1 > -+ > oq of the matrix M € R satisfy o; — o441 > f\/a—i—
310g%()\1k) for every i € [k].

We observe empirically that Assumption 2.1] is satisfied on a number of real-world datasets
which were previously used as benchmarks in the differentially private matrix approximation
literature [IT], [2] (see Appendix . Assumption is also satisfied, for instance, by random
Wishart matrices W = AT A, where A is an m x d matrix of i.i.d. Gaussian entries, which
are a popular model for sample covariance matrices [47]. This is because the minimum gap
o; — o;+1 of a Wishart matrix grows proportional to y/m with high probability; thus for
large enough m, Assumption holds (see Appendix [I| for details). Hence, the assumption
requires that the gaps in the top k + 1 eigenvalues of M are at least as large as the gaps in
a random Wishart matrix.

Theorem 2.2 (Main result). Let £,6 > 0, and given a symmetric matric M € R4
with eigenvalues o1 > --- > o4 and corresponding orthonormal eigenvectors vi,...,vq.
Let G be a matriz with i.4.d. N(0,1) entries, and consider the mechanism that outputs

M =M+ 7V210§(G + GT). Then such a mechanism is (e,8)-differentially private.

Moreover, let Ay > -+ > A\g and k € [d] be any numbers such that \; = 0 fori > k, and define
A= diag(M1, ..., ) and V = [vy,...,v4], and define 61 > --- > &4 to be the eigenvalues
of M with corresponding orthonormal eigenvectors 01,...,0q4 and V = [01,...,04]. Then if

M satisfies Assumptionfor (M,k,\,¢e,6), we have

E [||VAVT . VAVTH%} <0 Z Z - )’ log(})
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The fact that the mechanism in this theorem is (g, §)-differentially private follows from stan-
dard results about the Gaussian mechanism [19]. Given any list of eigenvalues A, and letting
A = diag(\), one can post-process the matrix M by computing its spectral decomposition
M =VEVT and replacmg its eigenvalues to obtain a matrix VAVT with eigenvalues A and
eigenvectors V. Since VAV is a post- processing of the Gaussian mechanism, the mecha-
nism which outputs VAVT is differentially private as well. Theorem |2 . 2| bounds the excess
utility E[|[VAVT — VAV T||2] (whenever the gaps in the eigenvalues oy > --- > o4 of the
input matrix satisfy Assumption as a sum-of-squares of the ratio of the gaps A; — A
in the given eigenvalues to the corresponding gaps o; — max(o;, ox+1) in the eigenvalues of
the input matrix (note that A\; — A\; = A; — max(A;, \g+1) since A\; =0 for j > k + 1).

While we do not know if Theorem is tight for all choices of A and k, it does give a
tight bound for some problems. Namely, when applied to the covariance matrix estimation



problem, in the special case where k = d Theorem [2.2| implies a bound of E[||M — M||r] <
~ . /3 Tog (125
O(Vkd) = O(d) (see Corollary . Since N — M = Y2550 (@ 4 GT), the matrix

M — M has independent Gaussian entries with mean zero and variance O(1), and we have
from concentration results for Gaussian random matrices (see e.g. Theorem 2.3.6 of [39])
that E[||M — M| r] = Q(d), implying that the bound in Theorem [2.2) n is tight in this case.

The proof of Theorem [2.2] differs from prior works, including that of [I9] which use Davis-
Kahan-type theorems [13] and trace inequalities, and instead relies on an interpretation of
the Gaussian mechanism as a diffusion process which may be of independent interest (See
Appendix [K]| for additional comparison to previous approaches). This connection allows us
to use sophisticated tools from stochastic differential equations and random matrix theory.
We present an outline of the proof in Section [

Application to covariance matrix approximation: Plugging \; = o; for i« < k and
Ai = 0 for i > k into Theorem[2.2] and plugging in concentration bounds for the perturbation
to the eigenvalues o;, we obtain utility bounds for covariance matrix approximation:

Corollary 2.3 (Rank-k covariance matrix approximation). Let ¢, > 0, and given a
symmetric matric M € R¥>? with eigenvalues o1 > --- > 4 and corresponding orthonormal
eigenvectors vy, ...,vq. Let G be a matriz with i.i.d. N(0,1) entries, and consider the

mechanism that outputs N = M + 7”2103;(1"‘25((; +GT). Then such a mechanism is (g, 6)-
differentially private. Moreover, for any k € [d], define ¥y := diag(o1,...,0%,0...,0) and

V = [vi,...,vq], and define 61 > --- > &4 to be the eigenvalues of M with corresponding

orthonormal eigenvectors 01, ..., @d, and define Sp = diag(61,...,6%,0...,0) and Vo=
[01,...,04). Then if M satisfies Assumptz’onfor (M,k,01,¢,0), and defining o441 := 0,

we have .
11
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The proof appears in Appendix (G| If o — o1 = Q(0ok), then Corollary implies that
E||VSVT — VE;CVTHF} <OV kd% . Thus, for matrices M with eigenvalues sat-

isfying Assumption and where o, — o411 = Q(ok), Corollary improves by a factor of
Vk on the bound in Theorem 7 of [19] which says ||[VEVT — M||p — [|[VERVT — M| p =
O(kv/d) w.h.p.. This is because an upper bound on ||V, VT —VE,V T || implies an upper
bound on |[VE,VT — M|r — [|[VE:VT — M|/ by the triangle inequality. On the other
hand, while their result does not require a bound on the gaps in the eigenvalue of M and
bounds their utility w.h.p., our Corollary requires a bound on the gaps of the top k + 1
eigenvalues of M and bounds the expected utility E[|VE,VT — VS VT | #].

Application to subspace recovery: Pluggingin A\ =--- =X =1and \gy1 =--- =
Ad = 0, the post-processing step in Theorem [2.2 outputs a projection matrix, and we obtain
utility bounds for the subspace recovery problem.

Corollary 2.4 (Subspace recovery). Let €,0 > 0, and given a symmetric matriz

M € R4 with eigenvalues o1 > --- > o4 and corresponding orthonormal eigenvectors
v1,...,0q. Let G be a matriz with i.i.d. N(0,1) entries, and consider the mechanism that
outputs M = M + 7”21(%(6' + GT). Then such a mechanism is (e, 6)-differentially
private. Moreover, for any k € [d], define the d x k matrices Vi = [v1,...,v%] and
Vi = [01,...,0k], where 61 > --- > 64 denote the eigenvalues of M with corresponding

orthonormal eigenvectors v1,...,0q. Then if M satisfies Assumptionfor (M,k,2,¢,0),
1
we have E {HVka VkaTHF} < O< Vhd 1Og2(§)> . Moreover, if we also have that
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The proof appears in Appendix [H} For matrices M satisfying Assumption the first
inequality of Corollary recovers (in expectation) the Frobenius-norm utility bound im-

1
plied by Theorem 6 of [19], which states that ||[V;V," — ViV,[ ||r <O < Vhd 1o (3)

Ok —0k+1 €

w.h.p. Moreover, for many input matrices M with spectral profiles o1 > - -+ > g4 satisfying
Assumption Theorem implies stronger bounds than those in [19] for the subspace
recovery problem. For instance, if we also have that o; — 0y11 > Q(ok — og41) for all i <k,
the bound given in the second inequality of Corollary improves on the bound of [19] by
a factor of vk. On the other hand, while their result only requires that o — o411 > Vid
and bounds the Frobenius distance ||V V| — ViV ||» w.h.p., our Corollary requires a
bound on the gaps of the top k + 1 eigenvalues of M and bounds the expected Frobenius
distance E[||[ViV," — ViV || 7).

3 Preliminaries

Brownian motion and stochastic calculus. A Brownian motion W (t) in R is a con-
tinuous process that has stationary independent increments (see e.g., [34]). In a multi-
dimensional Brownian motion, each coordinate is an independent and identical Brownian
motion. The filtration F; generated by W (t) is defined as o (Us<;a(W (s))), where o(Q) is
the o-algebra generated by Q. W(t) is a martingale with respect to F;.

Definition 3.1 (Itd Integral). Let W (t) be a Brownian motion for t > 0, let F; be the
filtration generated by W (t), and let z(t) : Fx — R be a stochastic process adapted to Fy.
T

The Ito integral is defined as fOT Z(t)dW (t) = limg, 0 Y74 2(iw) x [W((i+ 1)w) — W (iw)].

Lemma 3.1 (Itd’s Lemma, integral form with no drift; Theorem 3.7.1 of [31]). Let
f:R™ = R be any twice-differentiable function. Let W (t) € R™ be a Brownian motion, and
let X(t) € R™ be an Ito diffusion process with mean zero defined by the following stochastic

differential equation:
d

dX;(t) = ) Rij ()aWi(t), (1)

i=1
for some Ito diffusion R(t) € R"™*™ adapted to the filtration generated by the Brownian
motion W (t). Then for any T > 0,

Z <8){?@.ng(x(t))> Rij(t)Rie(t)dt.

j=1 ¢=1

@
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—

<

Dyson Brownian motion. Let W(t) € R?*? be a matrix where each entry is an
independent standard Brownian motion with distribution N(0,tl;) at time ¢, and let
B(t) = W(t) + WT(t). Define the symmetric-matrix valued stochastic process ®(t) as
follows:

O(t) := M + B(t) vt > 0. (2)

The process ®(t) is referred to as (matrix) Dyson Brownian motion. At every time ¢ > 0
the eigenvalues 71 (t),...,74(t) of ®(t) are distinct with probability 1, and induces a
stochastic process on the eigenvalues and eigenvectors. The process on the eigenvalues and
eigenvectors can be expressed via the following diffusion equations. The eigenvalue diffusion
process, which is also referred to as (eigenvalue) “Dyson Brownian motion”, is defined by
the stochastic differential equation The (eigenvalue) Dyson Brownian motion is an
1t6 diffusion and can be expressed can be expressed by the following stochastic differential
equation [20]:

1 .



The corresponding eigenvector process vy (t), ..., vq(t), referred to as the Dyson vector flow,
is also an Itd diffusion and, conditional on the eigenvalue process , can be expressed by
the following stochastic differential equation (see e.g., [3]):

dB;; (t) 1 dt .

du;(t) = — () — = ———u;(t) Vield,t>0. (4)
25w " T L G-

Eigenvalue bounds. The following two Lemmas will help us bound the gaps in the

eigenvalues of the Dyson Brownian motion:

Lemma 3.2 (Theorem 4.4.5 of [43], special case . Let W € R4 with i.i.d. N(0,1)
entries. Then P(||[W ||z > 2(vVd+ s) < 2¢=" for any s > 0.

Lemma 3.3 (Weyl’s Inequality; [6]). If A,B € R¥? are two symmetric matrices,
and denoting the i’th-largest eigenvalue of any symmetric matriz M by o;(M), we have
0i(A) + 0a(B) < 0i(A+ B) < 0i(A) + 01(B).

4 Proof of Theorem

We give an overview of the proof of Theorem [2.2] along with the main technical lemmas used
to prove this result. Section [4.1]outlines the different steps in our proof. In Steps 1 and 2 we
construct the matrix-valued diffusion used in our proof. Steps 3,4, and 5 present the main
technical lemmas, and in step 6 we explain how to complete the proof. The statements of
the lemmas and the highlights of their proofs, are given in Sections [£.2] .3 [£:4] In section
we explain how to complete the proof. The full proofs are deferred to the appendix.

4.1 Outline of proof

1. Step 1: Expressing the Gaussian Mechanism as a Dyson Brownian Motion. To
obtain our utility bound, we view the Gaussian mechanism as a matrix-valued Brownian
motion (2)) initialized at the input matrix M: ®(t) := M + B(t) vt > 0. If we run this
Brownian motion for time 7" = v/2log(*£2)/= we have that ®(T) = (V2log(*:)/e)(G+GT),
recovering the output of the Gaussian mechanism. In other words, the input to the
Gaussian mechanism is M = ®(0), and the output is M = &(T).

2. Step 2: Expressing the post-processed mechanism as a matrix diffusion ¥(¢).
Our goal is to bound ||[VAVT — VAV |z, where M = VEVT and M = VEVT are
spectral decompositions of M and M. To bound the error |[VAVT — VAV ||z we will
define a stochastic process U(t) such that ¥(0) = VAV and ¥(t) = VAV, and then
bound the Frobenius distance | ¥(T) — U(0)||r by integrating the (stochastic) derivative
of ¥(t) over the time interval [0, T'.

Towards this end, at every time ¢, let ®(¢t) = U(t)['(+)U(¢)"T be a spectral decomposition
of the symmetric matrix ®(¢), where I'(¢) is a diagonal matrix with diagonal entries
71(t) > - -+ > ~4(t) that are the eigenvalues of ®(t), and U(t) = [u1(t), -+ ,uq(t)] isadxd
orthogonal matrix whose columns us (), - - - , u4(t) are an orthonormal basis of eigenvectors
of ®(t). At every time ¢, define ¥(t) to be the symmetric matrix with eigenvalues A and
eigenvectors given by the columns of U (t): W(t) := U(t)AU(t)" Vt € [0, T].

3. Step 3: Computing the stochastic derivative dW¥(¢). To bound the expected squared
Frobenius distance E[||¥(T) — ¥(0)||%], we first compute the stochastic derivative dW¥(t)
of the matrix diffusion ¥(7") (Lemma [4.2)

4. Step 4: Bounding the eigenvalue gaps. The equation for the derivative dW¥(t) in-
cludes terms with magnitude proportional to the inverse of the eigenvalue gaps A;;(t) :=
7i(t) — v;(t) for each 4,5 € [d], which evolve over time. In order to bound these terms,
we use Weyl’s inequality (Lemma to show that w.h.p. the gaps in the top k£ + 1
cigenvalues A;;(t) satisfy Ayj(t) > Q(o; — 0;) for every time ¢ € [0,7] (Lemma [£.4)),

1The theorem is stated for sub-Gaussian entries in terms of a constant C; this constant is C' = 2
in the special case where the entries are N(0,1) Gaussian.



provided that the initial gaps are sufficiently large (Assumption [2.1)) (See Appendix for
a discussion on why we need this assumption for our proof to work).

5. Step 5: Integrating the stochastic differential equation. Next, we express the
expected squared Frobenius distance E[||¥(T) —¥(0)||%] as an integral ||¥(T)—¥(0)|%] =

E |||/ awe)|
15" avn],
integral. Roughly speaking, the formula we obtain (Lemma is

] . We then apply Itd’s Lemma (Lemma ) to obtain a formula for this

2

d d
: [ (i =)’ ' A=
E_||@(T>—@<0>H%}~/O E ZZW d”T/O B2 Az | |

i=1 j#i i=1 \ j#i
(5)

6. Step 6: Completing the proof. Plugging the bound A;;(t) > Q(o; — ;) into (5)), and
noting that the first term on the r.h.s. of is at least as large as the second term since
0; — 0 > V/d, we obtain the bound in Theorem

4.2 Step 3: Computing the stochastic derivative d¥(¢)

U(t) is itself a matrix-valued diffusion. We use the eigenvalue and eigenvector dynamics
and 4] together with It6’s Lemma (Lemma [3.1)) to compute the Itd derivative of this
diffusion. Towards this end, we first decompose the matrix W(¢) as a sum of its eigenvectors:

U(t) = 2?21 A\iui(t)u] (t). Thus, we have

(3

d

dw(t) = Nd(ui(t)u] (¢)). (6)

i=1

We begin by computing the stochastic derivative d(u;(t)u, () for each i € [d], by applying
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the formula for the derivative of u;(t) in (4)), together with It6’s Lemma (Lemma [3.1)):

Lemma 4.1 (Stochastic derivative of uz(t)u]T(t)) For all t € [0,T), d(u;(t)u; () =
dBij

S i s (s ()] (8) + w5 (Ou] (8) + ;1 Gty (wi (Bu] (8) = wi(8)u] (1)),

The proof is in Appendix |Al Plugging Lemma into @, we get an expression for dW(¢t):
Lemma 4.2 (Stochastic derivative of U(t); see Appendix [B| for proof). For all
t € [0,T] we have that AW (t) = 3 350, 3, (\ — A) 5552 (ws(t)u] (1) + wi (t)u] () +
S s = N s (D] (1),

4.3 Step 4: Bounding the eigenvalue gaps

The derivative in Lemma [£.2] contains terms with magnitude proportional to the inverse of
the eigenvalue gaps A;;(t) := v;(¢t) — v;(¢). To bound these terms, we would like to show
that inf,c(o, 71 Aij(t) > Q(o; —0;) for each i < j < k+1 with high probability. Towards this
end, we first apply the spectral norm concentration bound for Gaussian random matrices
(Lemma [3.2)), which provides a high-probability bound for ||B(t)||> at any time ¢, together
with Doob’s submartingale inequality, to show that the spectral norm of the matrix-valued
Brownian motion B(t) does not exceed T/d at any time t € [0,7] w.h.p.:

Lemma 4.3 (Spectral norm bound). For every T > 0, we have,
a2
P (SuPte[o,T] |B(t)||l2 > 2TVd + a)) < 2\/77'6_%W.

The proof appears in Appendix [C} Next, we use Lemma [£.3] to bound the eigenvalue gaps:

Lemma 4.4 (Eigenvalue gap bound). Whenever ~;(0) — vi,41(0) > 4TVd
for every i € S and T > 0 and some subset S C [d — 1], we have

P (Uies {infrefor) 7i(t) — i1 (t) < 3(7:(0) = 7i11(0)) — @) }) < 2/me~ 5",



To prove Lemma we plug Lemma into Weyl’s Inequality (Lemma , to show that
%i(t) = Y1 (t) > 05— gig1 = [|B(t)[l2 > Qi — 041 — TVd) > Qo; — 0441),

with high probability for each ¢ < k (Lemma . The last inequality holds since Assump-
tion ensures o; — 01 > %T\/E for i < k. The full proof is in Appendix @

4.4 Step 5: Integrating the stochastic differential equation

Next, we would like to integrate the derivative dW¥(¢) to obtain an expression for E[|U(T") —
¥ (0)]|%], and to then plug in our high-probability bounds (Lemma for the gaps A;;(t).
To allow us to later plug in these high-probability bounds after we integrate and take the
expectation, we define a new diffusion process Z,(t) which has nearly the same stochastic
differential equation as H except that each elgenvalue gap A;;(t) is not permitted to
become smaller than the value 17;; = 1 (0; — max(o;,0441)) for each i < j.

Towards this end, fix any n € R4, define the following matrix-valued It6 diffusion Z,(t)
via its Itd derivative dZ,(t):

AZ, (1) =5 00 s N = Nt (s (Du] (6) + uy(0)u] (1))
+30, > ji(Ai = j)mui(t)uf(t), (7)

with initial condition Z,(0) := W(0). Thus, Z,(t) = ¥(0) + [} dZ,(s) for all t > 0. We
then integrate dZ,(t) over the time interval [0,T], and apply It6’s Lemma (Lemma [3.1)) to
obtain an expression for the Frobenius norm of this integral:

Lemma 4.5 (Frobenius distance integral). For any T > 0, E {HZ,, (T) - Z,](O)||§,} =

2
T d (Ai=X;)2 5 A=A
2f0 I [Zi:l Zﬁﬁi max (A7 (t) )dt] + TfO |: 1=1 (Zj?éi max(Aﬁj(t),nfj)) :| dt.
To prove Lemma [£.5] we write

T d
Zy (T) = Z,(0) = % /0 DS = Al 4B (1) (wa(t)a] () + uy ()] (¢))

m‘avX(I QI

i=1 j#i
dt
= A\ e wal(tu] (8). (8)
/ im1 ]# max(AF; (), ;)
To compute the Frobenlus norm of the first term on the r.h.s. of , we use [t6’s Lemma
dBij S
(Lemma [3. , with X (¢ fo Zz 1 Z#l |Ai — )\1|W((S))|M(Uz(3)u;r (s) +u;(s)u] (s))

and the function f(X ) = || X% = Ez 1 Zj X7 By Itd’s Lemma, we have

E[|X(T)|F — [1X(0) / ZZ () Ber) (o) () dBer ()]

Lr o,f

+E / Z Z Z (aX”aXaﬁ (X (t))> Ry gy () Rieryapy(t)dt| ,  (9)

lr 1,5 B

where R(¢)ij)(t) := (m( i(t)u] (t) + u; (tyu, (¢ ))) [¢,7], and where we denote

by either Hy,. or H[¢,r] the (¢,r)th entry of any matrix H.

The first term on the r.h.s. of @D is equal to zero since d By, (s) is independent of both X (t)
and R(t) for all s > t and the time-integral of each Brownian motion increment dBags(s)
has zero mean. To compute the second term on the r.h.s. of @D we use the fact that

%f(X) is equal to 2 for i = j and 0 for i # j

To compute the Frobenius norm of the second term on the r.h.s. of (§ . we use the Cauchy-
Schwarz inequality. The full proof appears in Appendix [E]



4.5 Step 6: Completing the proof

Section into Lemma Since by Lemma Ay(t) > L(o; — 0j) whp. for each
i,j < k+1, and n;; = (O‘Z — max(0j,0+1)), we must also have that Z,(t) = ¥(t) for
all t € [0,T] w.h.p. Pluggmg in the high-probability bounds A;;(t) > 1(o; — o) for each
i,7 > k + 1, and noting that A\; — A; = 0 for all 4, j > k, we get that

To complete the proof, Wug in the high-probability bounds on the eigenvalue gaps from

E [nVAVT - VAvTH%} —E[Ilw () - w(0)/}]

2

]—2 Tl Ai = Aj
2SS 2 s [T 3 (3 2 )
i= 1;;&1 0 i=1 \j#i © ¢ J
2
k d k d
— ) A — A
<T J + T2 J . (10
225 ) 2| 2 GmmatononE) -

Since (o; — max(oj,041) > QVd) for all i < k and j € [d], we can use the Cauchy-
Schwarz inequality to show that the second term is (up to a factor of T) smaller than the

2 2
Lk d X=X k d (A=) .
first term: >, (Zj:iJrl (aifmax(aj.]akﬂ))?) < i Zj:i+1 W(O’JJ,UM Plugging

T = V2los(H5%) into , we obtain the bound in Theorem For the full proof of
Theorem @ see Appendlx [

5 Conclusion and Future Work

We present a new analysis of the Gaussian mechanism for a large class of symmetric matrix
approximation problems, by viewing this mechanism as a Dyson Brownian motion initialized
at the input matrix M. This viewpoint allows us to leverage the stochastic differential
equations which govern the evolution of the eigenvalues and eigenvectors of Dyson Brownian
motion to obtain new utility bounds for the Gaussian mechanism. To obtain our utility
bounds, we show that the gaps A;;(t) in the eigenvalues of the Dyson Brownian motion
stay at least as large as the initial gap sizes (up to a constant factor), as long as the initial

gaps in the top k 4 1 eigenvalues of the input matrix are > Q(v/d) (Assumption .

While we observe that our assumption on the top-k+1 eigenvalue gaps holds on multiple real-
world datasets, in practice one may need to apply differentially private matrix approximation
on any matrix where the “effective rank” of the matrix is k— that is, on any matrix where
the k’th eigenvalue gap o — ox4+1 is large— including on matrices where the gaps in the
other eigenvalues may not be large and may even be zero. Unfortunately, for matrices with
initial gaps in the top-k eigenvalues smaller than O(v/d), the gaps A;;(t) in the eigenvalues
of the Dyson Brownian motion become small enough that the expectation of the (inverse)
second moment term % appearing in the It6 integral (Lemma D in our analysis may

be very large or even infinite. Thus, the main question that remains open is whether one
can obtain similar bounds on the utility for differentially private matrix approximation for
any initial matrix M where the k’th gap o — ok is large, without any assumption on the
gaps between the other eigenvalues of M.

Finally, this paper analyzes a mechanism in differential privacy, which has many implications
for preserving sensitive information of individuals. Thus, we believe our work will have
positive societal impacts and do not foresee any negative impacts to society.
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A  Proof of Lemma [4.1]

Proof of Lemma@ We compute the stochastic derivative d(u;(t)u, (t)) by applying the
formula (4) for the stochastic derivative du;(t) of the eigenvector ul( ) in Dyson Brownian
motion. For any t € [0,T], we have that the stochastic derivative d(u;(t)u, (¢)) satisfies

d(ui()u (8) = (ui(t) + dug(t)) (wi(t) + dui (8)) T — s (tus(t) "
dBm 1 dt
= ( +Z j(t)—2zwui(ﬂ)

Pl i g

Fral J#i 75t

-
( " Z dej j(t) _ % Z Mul(t)) — ui(t)u;(t)
) 5 O 0 0T 0) - 3

2 G — e
dB” )dBM(t) wy (]
F 22 Gt () -y O

J#i 4751
— ot )902( )T =21 ()T + —p2(t)pa(t) " — wi(t)ui(t) (11)
d ij Pp—
where we define ¢1(t) == >_,; %(? (t)(t)u]( ) and @a(t) == 3, Wul(t). The

terms p1(t)p2(t) T and p2(t)p1(t) " have differentials O(dB;;dt), and @a(t)pa(t)T has d1f—
ferentials O(dt2) thus, all three terms vanish in the stochastic derivative by Lemma
Therefore, (11)) implies that the stochastic derivative d(u;(t)u, (t)) satisfies

dB;;(t)

Alus(thal (1) = 27; T O O+ O 0) = 3 e @
IO
"2 2 B - )0 ey O

J#i 5752

=2 O i<t>u;<t>+uj<t>u;<t»szu-@w

2 a7 P
dB;;(t) QU_ ol
"2 (w) L) wou

— dBlJ (T wi (Bl (1) — Lu u,
; ) (s (t)u; (2) +u;(t)u; (1)) ;( ) =z O

+ Z e ()] (t), (12)

j # —5(t))
where the second-to-last equality holds since all terms dB;;(t)dB;e(t) with j # £ in the sum
D iki ot (%(t)d_lj;f(();?f’(’gt)w(t))uj (t)u/ (t) vanish by It6’s Lemma (Lemma since they
have mean 0 and are O(dB;;(t)dB(t)); we are therefore left only with the terms j = ¢

in the sum which have differential terms (dB;;(¢))* which have mean d¢ plus higher-order
terms which vanish by Itd’s Lemma. Therefore (12]) implies that

d(ui(t)uf (1))

- dB” (BT 4wl ) =S —— )l () — ()T
Z L O 0+ w0l (1) ;(W) e Ol () = i (0] ().
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B Proof of Lemma 4.2

Proof of Lemma[.3 To compute the stochastic derivative of ¥(¢), we would like to apply
our formula for the stochastm derivative of the projection matrix u;(t)u; (t) for each eigen-
vector u;(t) (Lemma [4.1)). Towards this end, we first decompose the matrix ¥(¢) as a sum

of these projection matrices wi(t)u] (t):
d
W(t) =320y Ailwi(t)uf (1), (13)
Taking the derivative on both sides of , we have

AW(t) = 4, Nd(wi(B)u] (1)) (14)

1=

Thus, plugging in Lemma for each i € [d] into (14)), we have that

d
W) =y Nid(ui(t)u] (1))
i=1

d
tempe E03 (5 _dBy() (s (t)u] (8) + uy(t)u] (1))

2 25 -0

DN e G D I O)

J#Z v

; AP 0] () + w00

Z; 0 s i (O (B (1)
= Lu. uT () — s ()T

ZgA M) e Ol (0 = wi e (©)

d
PN Aj>m<w<t>u} (1) + s (1) (1))

d dt .
- Z (A — )‘j)mui(t)ui (t),

where the second equality holds by Lemma [£.1} To see why the third equality holds, for the
first term inside the summation, note that dB(t) is a symmetric matrix of differentials which

. dBi;
means that dB;;(t) = dBj;(t) for all 4, j, and hence that W%(ul(t)u;r(t)—l—u](t)uj(t)) =

f#j()()(uj( Ju (£)+ui(t)u ;'—(t)) for all ¢ # j. For the second term inside the summation,

note that W(ul(t)u:(t) —u;(t)u; (1) = fW(uj(t)u]T(t) u;(t)u] (t)) for
all 4 # j. [

C Proof of Lemma [4.3

Proof of Lemma[.3 To prove Lemma [£.3] we will use Doob’s submartingale inequality.
Towards this end, let 7 be the filtration generated by B(s). First, we note that exp(||B(¢)||2)
is a submartingale for all t > 0; that is, E[exp(||B(¢)||2)|Fs] > exp(||B(s)|l2) for all 0 < s < ¢.

18



This is because for all s < ¢, we have

Elexp(||B(t)|2)|Fs] = E exp< o _1UTB(t)v> ‘ fs]

> exp (E =)

sup v B(t) | fJ)

sup o' B(t)v
vER:|[u]|2=1

vER?:||v||2= 1

vER?:||v|l2=1

exp

sup  E[v] (B(t) - B(s))v| o] +E [0 Bs)o | m)

vER?:||v|l2=1

= exp ( sup vT(B(t) — B(s))v+v' B(s)v | .7-"3]>

sup [v"B(s)v | fs])

vER?:||v||2= 1
= exp sup v B(s)v |,
veERY:||v|l2=1

= exp(||B(s)]l2),
where the first inequality holds by Jensen’s inequality since exp(+) is convex, and the third
equality holds since v T (B(t)— B(s))v is independent of F, and is distributed as N (0, 2(t—s)).

Thus, by Doob’s submartingale inequality, for any 8 > 0 (we will choose the value of § later
to optimize our bound) we have,

P ( sup || B(t)]2 > 2T(\/3+a)> =P < sup ||B( M2 — BVd > Ba)

t€[0,7] tefo,7) 21

—P < sup_exp (anB(mz - M) > exp(ﬂco)

te[0,T]

< Elexp(s5 | B(t) ]2 — vd)]
- exp(Ba)
_Jy Plexp(a7 | B(t)||2 — BVd) > 2]da
B exp(fa)
_ Jo PRIB@)[l2 — Vd > 57" log(x))da
B exp(Ba)
i 2e07 log* (@) g
exp(Ba)
_ 2y/mBet”
~ exp(Ba)
< 2,/me3h”
~ exp(fa)
- Qﬁe%ﬁﬂfﬁa’

where the first inequality holds by Doob’s submartingale inequality, and the second inequal-
ity holds by Lemma [3:2] Setting 3 = «, we have

P (suprcio B2 > T(VA+ )) < 2y/7e
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D Proof of Lemma 4.4

bound for sup;cpo 1) [ B(?)[|2 (Lemma [4.3)) into Weyl’s Inequality (Lemma . Since, at

every time ¢, ®(t) = M + B(t) and y1(t) > --- > 7y4(t) are the eigenvalues of ®(t), Weyl’s
Inequality implies that

Yi(t) = vier(t) = 7i(0) = 7i42(0) = [B(B)ll2, V& €[0,T],i € [d]. (15)
Therefore, plugging Lemma into we have that

H”(U{ int %<t>—w+l<t><1<%<o>—w+1<o>>—a>}>

Proof of Lemma[{.4 To prove Lemm we plug our high-probability concentration

icS te[0,T 2
Eq. )
< P{U %0 =74(0) = sup 2B()]z < 5 (7(0) =7i41(0)) — a)
€S te[0,T]
1 1
=P U S[lép ||B( )||2 > Z(Vi(o)_7i+1(0))+§a)
i€S
Assumption2.1] 1
s P (U { sup || B(t)ll2 > 2TVd + a)}>
j 2
ics t€[0,T]
1
=P < sup || B(t)]2 > 2TVd + a)>
t€[0,T) 2
Lemma [£3]
< oymemmY

The first inequality holds by , and the second inequality holds by Assumption since
7i(0) = o; for each ¢ € [d] because ®(0) = M. The last inequality holds by the high-
probability concentration bound for sup,cpo 77 | B(t)[|2 (Lemma . [ |

E Proof of Lemma [4.5]

Proof of Lemmal[{.5 By the definition of Z,(t) we have that

T
2,(1) = 2,0) = [ 4z,

-2 A5, (1) u;(t)u] w; (t)u;
fQ/O S M Ay (0 () + s (0 ()

i=1 j#i

d
/ )‘j)mui(ﬂuj(t)

i=1 ];éz g
Therefore, we have that

2

dBij(t) (T T
At T
/ i— 13;&1 /\j)maX(A?j(t)m?j) i(Bu; (@) - (16)
F

The first term on the r.h.s. of (16) (inside its Frobenius norm) is a “diffusion” term—that
is, the integral has mean 0 and Brownian motion differentials dB;;(t) inside the integral.
The second term on the r.h.s. (inside its Frobenius norm) is a “drift” term— that is, the
integral has non-zero mean and deterministic differentials d¢ inside the integral. We bound
the diffusion and drift terms separately.
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Bounding the diffusion term: We first use It6’s Lemma (Lemma to bound the
diffusion term in . Towards this end, let f : R¥? :— R be the function which takes
as input a d x d matrix and outputs the square of its Frobenius norm: f(X) := || X||% =

> 2?21 X7 for every X € R4, Then

0’ _J2 it (4,)) =(a,B)
3Xz‘jaXaﬁf(X)_{O otherwise. (17)

Define X (£) := [ Y0y 55 I = Al sty (wi(s)u] () +uj(s)u] (s)) for all £ > 0.
Then

d

dXer(t) = > Rieryig) (0)dBij (1) vt > 0,
7j=1

where R(¢r)ij)(t) := (WM( (b)) () +u;(tyu (¢ ))) [¢,7], and where we denote

by either Hy, or H[{,r] the (£,7)’th entry of any matrix H.

Then we have

dBij(t) ui(t)u] w;(t)u;

=1 j#i P
= E[f(X(T))]
= E[f(X(T)) — f(X(0))]
t6’s Lemma (Lemma |3.1 ¢ 0
s temme femmeB g |2 [ >3 (0 (0)) Raryo (0B 1)
t 2
B3 [ (g 50 FXO)) Rt O Reoom (1)
Lr i, a8 v o
=0+E /ZZZ(aX”aXaB (X (t))) Rer) (i) (1) Biery oy ()AL | (18)

br i,j a,pB

where the third equality is 1t0’s Lemma (Lemma , and the last equality holds since

{fo (aX(,g X(t))) R(gr)(aﬁ)(t)ngr(t)} = 0 for each {,7,c, 8 € [d] because dBy,(s) is
independent of both X (¢) and R(¢) for all s > ¢ and the Brownian motion increments
dBags(s) satisfy E[[,” dBag(s)] = E[Bag(7) — Bas(t)] = 0 for any 7 > t.
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Thus, plugging into , we have

2
dBi; (1) (T (T
/2;“ sy @) O OO O
@O 2R?
|: /;; 57“)(1] ]

_E /O ) ((max A”()ﬁ,mjy(ui(t)u;(t)—&—uj(t)uiT(t))) [z,r]>2dt

-E /ZZ((maX A”()ﬁ,mj)Q(ui(t)u]»T(t)—&—uj(t)uiT(t))) [z,r]>2dt

,j L,r
2
dt
F

=E / ZHI’H&X |A” 771']')( i(t) j (t) + J(t) i ()
—2f ® Zg m”“*ﬂu} (t)+ uj<t>u3<t>||%dt]

()mg

r [ 4 2
_ Aj)
_4/ E ;g )dt], (19)

where the fifth equality holds because <m(t)u]T (t), ue(t)u; (t)) = 0 for all (,7) # (£, h), and
the last equality holds because ||uz(t)ujT t) +u;(t)u] (t)||% = 2 for all t with probability 1.
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Bounding the drift term: To bound the drift term in , we use the Cauchy-Shwarz
inequality:

dt
— N w(t)uf (t)
/ P 137&1 max(AF(t),n7;) .

(OuS
/ozzmaXAQ() )ul()z(t)X1dt

=1 j#i F

2
Cauchy-Schwarz Inequality

T
< /0 szax AQ() )ui(t)uj(t) dtx/o 12dt

i=1 j#i F
T d A — s - ’
i J
:T/ ZZmax(Az‘(t) 2)uz(t)uz (t)|] dt
0 li=1 jzi ij \U)> 113 .
T >\ —>\ i
0 i=1 ;é ’ ’Lj
F
T X — A . i
=T — N w(t)u, (t)]| dt
0 ; ;maX(A?j(t)vm‘Qj) (s () -
2
T d
=T 2 |2 75 | el @l
i=1
2
T d ) )
=T A xdy, 20
o 2\ 2 B0, ) 20)

where the first inequality is by the Cauchy-Schwarz inequality for integrals (ap-
plied to each entry of the matrix-valued integral). The third equality holds since
(ui(t)u (t),u;(t)u; (t)) = 0 for all i # j. The last equality holds since [[u;(t)u] (t)[|F = 1
Wlth probablhty 1. Therefore taking the expectation on both sides of ( ., and plugging

and (| into , we have
)2
21z, - 2] <2 [ B33 OGP
ij

=1 j#i
2

d Y
/ Z Z max( A2 (1), m3;) dt. (21)

)

F Proof of Theorem [2.2]

Proof of Theorem[2.4 To complete the proof of Theorem 2.2 we plug in the high-
probability concentration bounds on the eigenvalue gaps A;;(t) = v;(t) — 7v;(t) (Lemma

into Lemma Since by Lemma A(t) > %ﬁ — 0;) wh.p. for each

i,j < k+1, and n;; = $(0; — max(oj,0x41)), by Lemma we have that the deriva-
tive dW¥(t) satisfies d¥(t) = dZ,(t) for all t € [0,7] w.h.p. and hence that Z,(t) = ¥(t)
for all ¢ € [0,7] wh.p. Plugging in the high-probability bounds on the gaps A;;(t)
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(Lemma into the bound on E {HZ77 (T) - Zn(0)||ﬂ from Lemma therefore al-
lows us to obtain a bound for E [H\I!(T) - W(O)H%] To obtain a bound for the utility

E NVAVT _ VAVTH%} we set T = 7\/21051%), in which case we have U(T') = VAVT and
hence that E [||VAVT - VAVTH%} =E {H‘I’ (T) - \I’(O)Hﬂ

Towards this end, for all ¢ # j we define 7;; as follows: Let n;; = i(ai —max(0j,0x41)) for
0<i<j<dandi<k, m; =0if0<i<j<dand:>Ek, and 1;; = 1;; otherwise.

Define the event £ = N; jeia)izjlinficio,r) Aij(t) > mij}. And define the event E =
Niep {infiejo,r7i(t) — vig1(t) > (0i — 0i1))}. Then E C E. In particular, whenever

the event E occurs, by Lemma[4.2 we have that the derivative dW () satisfies dW¥(t) = dZ, (%)
for all t € [0, T] and hence that

U(t) =v(0)+ /t d¥(s) = Z,(0) + /t dZ,(s) = Z,(t) vt € [0,T7,

whenever the event E occurs, since Z,(0) = ¥(0) by definition. Thus we have that, condi-
tioning ¥(t) and Z,(t) on the event E,

U(t)|E = Z,()|E Wt el0,T]. (22)

To bound the utility E {HVAVT — VAVT||%], we first separate E {HVAVT - VAVTH%}

into a sum of terms conditioned on the event FE and its complement E°. By Lemma [4.5] we
have

E [||VAVT - VAVTHQF}

=E [||VAVT —~VAVT|Z

E] xP(E)+E [HVAVT —~VAVT|Z

E} x P(E°)

<E [||VAVT —VAVT|Z

E] x P(E)

w4 (B |17 - VIarTIR

B | +E[Iva@ - v

ED x P(E°)

<E[IVAVT - VAVT|}|E| x P(E) + 8E {HV — VI3 x A% E} x P(E®)

<E _||I7AVT —VAVT|% E] x P(E) + 32||A||% x P(E°)

=E _II\P (T) = w(0)| E} x P(E) + 32||A||% x P(E°)

<E -||\IJ (T) — (0% E} x P(E) + 3222k x P(E°), (23)

where the second inequality holds by the sub-multiplicative property of the Frobenius norm
which says that || XY||r < || X|2 % ||V for any X,Y € R?*4. The third inequality holds

since | V|2 = ||[V||2 = 1 since V, V are orthogonal matrices.
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To bound the first term in (23), we use the fact that W (t)|E = Z,(t)|E (Equation (22)) and

apply Lemma 4.5/ to bound E [HZ,, (T) - 7,

E {”\p (T) = 9 (0)|%
Ba_(@3) o {HZU (T) = Z,(0)||

<E (12, (T) - Z,0)|12]

E} x P(E)

E} x P(E)

(O)HH Thus we have,

Lem@Q/TE ZZ ) dt+T/TE zdj Z—A"_Aj dt
i=1 j#i max AQ ( )5 1,2]) 0 i=1 \ j#i maX(AQ ( ) zj)
T i s | oa d
(N — ;) A — Al
< 4/ E _— dt+2T/ E dt
0 Z; (AT x w s (; (82 (0,7
T i T [ k d
(\i — )2 N — |
=4/ E _— dt+2T/ E J dt
0 ;J;I max(AF(t), 77”)_ 0 ; (j_zz;l max(AF (), n7;)
T k d 2
N — A))
< 64 E dt
/ ZZ:: ; (05 — max(0j, 011))
T k d 2
A — Al
32T E dt
25 (S it
E d k d 2
(N = N)* 2 A — Al
= 64TE + 32T°E
;j;l (0; —max(0j,05+1))? ; j;_l (07 — max(cj, op1+1))>
2
E d k d
(N = \)? 2 A — Al
— 64T +32T ,
;j;l (0; —max(oj, ox41))? ; j;l (0; —max(0j, ox41))?
(24)

where the first equality holds since U(¢)|E = Z,(t)|E by (22), and the second equality

. . : (Ai=A;)? (Ag=2i)?
holds by Lemma The second inequality holds since, max (A7, ( YAZ) = A if QR
[Xi—A| A=Al

max(AZ( o Y = (AT, (0,7 for all ¢, 5 € [d]. The third equality holds since A; = 0 for all
7> k:—|— 1. The third inequality holds since 7;; =

) and

1(0; —max(0j, 0p41)) forall 0 < i < j < d.
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To bound the second term in 7 we have by Lemma that

c

[rc . 1
P(ES) =P ﬂ {tel[%fT] Yi(t) — it (t) = Z(Ui - Uz’+1))}
i€[k] ’
—p (U it ) =i (t) < 20— 0141))
. te[0,T] 4

1€ (k]
Assumptior@ 1 1

S [ U {,ant, 250 260100 < (o1 = o) — 3o k) |

il t€[0,T) 2
Lemgm min(e log(Afk)), 1)
1

where the first 1nequahty holds by Assumption [2.1) and the second inequality holds by
Lemma [£.4]

Therefore, plugging and into (23)), we have
E[|7AVT - VAVT||§}
B =1 et (0; — max(oj,0x41))?

._maxo Uk+1 i1 i=j+1

+ min(32, 32)\%/{)

— )2 d i — A log(3)
D DD L ) D o
(0; —max(oj,0%41)) (0; — max(cj,0x41)) €

i=1 j=i+1 Jj=i+1

/ 135
where the last inequality holds since T' = %.
Finally, we have by the Cauchy-Schwarz inequality and Assumption [2.1] that

d 2 d 2
> . -z 1 e
] (0; — max(oj,0x41))? S lo; —max(oj,0641)|  |os — max(o;, 0p41)]
Cauchy—Schw<arz inequality i 1 y i (Az _ /\j)2
- Pt (0; — max(oj,0x4+1))? Pared) (0; — max(oj,0x41))?
Assumztio i 1 " i ()‘z _ )\j)2
- j=it+1 (Vd)? j=it+1 (05 — max(0j, o+1))?
d
D @
- Pt (0; —max(oj,0541))?

In other words, says that the first term inside the outer summation on the r.h.s. of
is at least as large as the second term. Therefore, plugging in into , we have
that

o (\i — \)? log(5)
E||[VAVT —VAVT|3| < B
[||v VI —VAV ”F} 0 Z Z i —max(0j,0041))% | €2

1=1 j= z+1
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G Proof of Corollary

Proof of Corollary[2.3 To prove Corollary we must bound the utility E[||Vf]kVT —
VYLV T||F] of the post-processing of the Gaussian mechanism for the rank-k covariance
matrix estimation problem. Towards this end, we first plug in A\; = ¢; for ¢ < k and \; =0
for ¢ > k into Theorem to obtain a bound for E[||[VSVT — VE,VT|#] (Inequality
). We then apply Weyl’s inequality (Lemma together with a concentration bound
for ||B(T)||2 (Lemma to bound the perturbation to the eigenvalues of M when the
Gaussian noise matrix B(T') is added to M by the Gaussian mechanism. This implies a
bound on E[||[VE,VT — V.V T||#] (Inequality (32)). Combining these two bounds
and (32), implies a bound on the utility E[|[VERVT — VERVT|p] for the post-processing
of the Gaussian mechanism (Inequality (33)).

Bounding the quanitity IE[HVE;CVT —VERVT|r]. Let A\; = oy for i < k and \; = 0 for
i >k ,and let A := diag(A1, -, Aqg). Then by Assumption we have that o; — 0,41 >

1.25 1
@\/& + clog? (o1k). By Theorem . we have

k d 1
E[IVArT —vavTE] <o [ 3 (i —Aj)* l8(5)  (ag)

i=1 j=i+1 (07 — max(oj, 0k41))

First, we note that A\; — A\; < o0; — o for all i < j < k. Then for all ¢ < j <k, we have

)\i_>\j 0O; — Ok

<1.
o; —max(0j,0541) ~ 0; —max(0;, Okt1)
And for all i < k < j < d we have
i — A o; o — 0O o o
i J _ i _ i k + k < 1+ k )
Ji_maX(Uj70k+1) 0; — Ok+1 0; — Ok+1 0; — Ok+1 Ok — Ok+1

Thus, the summation term in simplifies to

E d Y 2 2
(A —A)) - < kd (1_,_(7’“) < 4kd (Uk) . (29)

i:ZIjZH_I (0; — max(oj, ox41)) Ok — Opa1 Ok — Ok+1

Therefore, plugging into , we have

E[VS0 T = VST e] < VENVSDT - Ve T
1
Eq~7 0 <\/7 o ) log? (%)

kd x : (30)
Ok — Ok+1 e

where the first inequality holds by Jensen’s inequality.
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Bounding the perturbation to the eigenvalues. By Weyl’s inequality (Lemma ,
we have that for every i € [d]

E[(6i — 01)*] < E[(| B(T)[|2)*]

< 4B[(TVA?] + 48 | (1812 - 7VA) |
< AT?d + 4/001@ <(||B(T)||2 - T\/&)2 > a)) da
— 4T2d + 4/0001@ (||B(T)||2 —TVd > Ja)) da

Lemma o0 o
< AT?d + sﬁ/ e 572 da

0

= AT2d + 64/7T%e 572
a=0
= 4T?d + 64/7T?
log(%

< 6ay7o8s) (31)

e2

The first inequality holds by Weyl’s inequality (Lemma , and the fourth inequality holds
by Lemma Therefore, implies that,

E[|[VEVT = VEV T ||F] = E[|IZk — Sl

<VE[IZk — Sll3]
R (mk’gz(b) , (32)

where the first inequality holds by Jensen’s inequality, and the second inequality holds by

. Thus, plugging into , we have that
EVEVT —VE VT p] SEVEVT —VEV T[] + E[[VELV T = VEV T £]

E‘*"0<mx ", )bg?(é)' (33)

Ok — Ok+1 3

Privacy: Privacy of perturbed covariance matriz M : Recall that two matrices M = AT A
and M’ = A’T A" are said to be neighbors if they arise from A, A’ € R?™ which differ by at
most one row, and that each row of the datasets A, A’ has norm at most 1. In other words,
we have that M — M’ = x2 " for some € R? such that ||z| < 1. Define the sensitivity
S 1= max s, Mneighbors || M — M'||¢,, where || X||¢, denotes the Euclidean norm of the upper
triangular entries of X (including the diagonal entries). Then we have
S = M =M, < ||M—-M|p< Tp=1.
e, les <1l < max flzz” e

Then by standard results for the Gaussian Mechansim (e.g., by Theorem A.1 of [1§]), we
have that the Gaussian mechanism which outputs the upper triangular matrix Mypper With

. 125 / L2
the same upper triangular entries as M = M + %(G—%GT) =M+ %(G—i—
G"), where G has i.i.d. N(0,1) entries, is (g, §)-differentially private. However, since the
perturbed matrix M is symmetric, it can be obtained from its upper triangular entries

~

Mypper Without accessing the original matrix M. Thus, the mechanism which outputs

N =M+ ) 4G

must also be (g, d)-differentially private.

Privacy of rank-k approximation VsV T: The mechnaism which outputs the rank-k approx-
imation VX,V is (¢, d)-differentially private, since V3,V is obtained by post-processing
the perturbed matrix M without any additional access to the matrix M.
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Namely, to obtain f/ikf/—r, we first (i) compute the spectral decomposition M =
VSVT.  Next, (ii) we take the top-k eigenvalues &1,...,6; of M, and set 3 =
diag(61,...,0%,0,...,0). Finally, we output M, := VE,VT. Both of these steps (i) and
(ii) are post-processing of M and do not require additional access to the matrix M. In

particular, the eigenvalues 61,...,6 of M, are obtained from the perturbed matrix M ,
and thus do not compromise privacy. Therefore, the mechanism which outputs the rank-%
approximation M}, := VXV'T must also be (g, §)-differentially private.

H Proof of Corollary

Proof of Corollary[2.]} To prove Corollary we plugin \;y = --- = Ay = 1 and Mg =
-+« = Aq = 0 to Theorem Corollary nsiders two cases. In the first case (referred
to here as Case I), the eigenvalues o of the input matrix M satisfies Assumption In the
second case (referred to here as Case II) the eigenvalues o of M also satisfy both Assumption
as well as the lower bound o; — 041 > Q(o — ok4+1) for all i < k. We derive a bound

on the utility E[||ViV, — ViV, ||#] in each case separately.
Case I: M satisfies Assumption (2.1

Plugging in Ay = --- = Ay =1 and A\g1 = --- = Ag = 0 to Theorem [2.2] we get that, since
M satisfies Assumption for (M, k,2,¢,0),

Theorem 22 ij Zd: (A = )? log(1)
i=1 j=i+1 (07 = max(aj»(fkﬂ))Q g2
kEd )
YD e —
i=1 j=k+1 (0; — max(0j, op41))? €2
kEd )
1 log()
<0 5
;j:zk;rl (0k —ok41)? | €2

:0<( ked 210%2%))) (34)

where the first inequality holds by Theorem [2.2] and the second equality holds since \; =
--~=)\k=1 and)\kﬂ :.-.:)\d:().

Thus, applying Jensen’s Inequality to Inequality , we have that

. VEkd  log? (L
E[||vka—vka|F1s0< B )).

(Jk_ok+1) g

Case II: M satisfies Assumption and o; — 041 > Q(o) — ops1) for all i < k.
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Plugging in A\; = -+ = Ay =1 and Apyq = --- = A\g = 0 to Theorem [2.2] we get that, since
M satisfies Assumption for (M, k,2,¢,9),

E [I%V - ViVl 3] = E[IVAVT = vAVT 3]

Theorem 2.2 k d EEAY 1 1
< D (N —Aj) 2 oggé)
i=1 j=i+1 (05 — max(0;, o11)) €
oy v 1 log(4)
i=1 j=k+1 (0i — max (0, 0x41))? g2
k d )
1 log(5)
<0 s
i:le:;‘rl (i —k—1)*(ok — 041)? g2
k 1
log (L
<o) ¢ ) loels)
im1 (i —k—1)*(0k — Ot1) 3
d log(5) v~ 1
<0 0 -
N ((Uk—0k+1)2 g2 ;ﬂ
d log (%
<0 ( 2 Og?)) , (35)
(or —or41)? €
where the first inequality holds by Theorem the second equality holds since A\ = --- =
A = 1and Agp1 = - -+ = Ag = 0, the second inequality holds since o; — 011 > Q(o) — ok+1)

for all ¢+ < k, and the last inequality holds since Zle L <3 5 =00).
Thus, applying Jensen’s Inequality to Inequality , we have that
Vd_ logt (é))

(ok —oky1) €

E[|ViVi| = ViVi[llr] < O (

I Eigenvalue Gaps of Wishart Matrices

In this section, we provide the results of numerical simulations where we compute the
minimum eigenvalue gap, min;c(g_1) 0; —0;+1 of Wishart random matrices W = AT A, where
A is an m x d matrix with i.i.d. N(0,1) Gaussian entries, for various values of d and m.
The goal of these simulations is to evaluate for what values of m, d the eigenvalue gaps in a
Wishart random matrix W satisfy Assumption VV, k,A1,€,0), which requires that the size

/ 1.25
of the top-k + 1 eigenvalues of the matrix W satisfy o; — 011 > %\/&—1— clog% (Mk)
for every i € [k].

We observe that, when d is held constant and m is increased, the minimum eigenvalue gap
size min;e(g_1]0; — 041 grows roughly proportional to vm (Figure . Moreover, if we
fix m to be m = d% and increase d, we observe that the minimum eigenvalue gap is at
least as large as v/d with high probability and grows roughly proportional to v/d (Figure
2). Thus, we expect Wishart random matrices to satisfy Assumption VV, k,A1,€,0)
with high probability as long as m > Q(log(1:22)e? x d®), for any k < d and €,6 > 0
where, e.g., A1 < O(d). In particular, we note that in the application of our main result to
subspace recovery we set A\; = 1 (Corollary , and in the application of our main result
to rank-k covariance matrix approximation we set Ay = o1 (Corollary and thus have
that Ay < O(\/E) with high probability by the concentration bounds in Lemma All
simulations were run on Matlab.

Finally, we note that there is a long line of work in random matrix theory which provides
results about the distributions of the eigenvalues of random matrix ensembles (see e.g.
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[35] [20] [ 42, 40], [21), 27]), including for Wishart random matrices [38] [44] [41]. For instance,
results are given in [41], [46] for the local eigenvalue statistics of families of Wishart matrices
where % — y as d — oo for any fixed constant 0 < y < 1. In particular, these works include
results which give high-probability bounds on the minimum eigenvalue gap of this class of
Wishart matrices (see Theorems 16 and 18 in [41], and also Theorem 1.7 of [46] who extend
results of [41] to the edge of the spectrum). Results for eigenvalue gap probabilities of other
random matrix ensembles are given, e.g., in [40] 23] 22, ]. However, to the best of our
knowledge, we are not aware of any bounds for the minimum eigenvalue gap of families of
Wishart matrices where %7 does not converge to a constant as d — co. While it may be
possible to extend the analysis given in [41] to obtain bounds for the minimum eigenvalue
gap for families of Wishart matrices where 7 is polynomial in d, this analysis would be

beyond the scope of our paper.

7

o el

g 6

(@]

(O]

=R

©

>

C 4r

)

=

D 3t

IS

>

£ 2

=

= I first quartile

- - third quartile

0 50 100 150 200

m

Figure 1: The minimum eigenvalue gap, min;ciq_1j0; — 041 of Wishart random matrices

W = AT A, where A is an m x d matrix with i.i.d. N (0, 1) Gaussian entries, for various values
of m and d = 10, averaged over 10,000 trials for each m (blue curve), with first quartile
(dashed grey curve) and third quartile (dotted grey curve) also displayed. We observe that
the minimum eigenvalue gap size grows roughly proportional to /m.

J Eigenvalue gaps in real datasets

In this section we compute the eigenvalues of covariance matrices M of standard real-world
datasets, and determine the values of k for which our Assumption (M ,k,A1,€,0) holds
on these datasets (for \; = 0y, ¢ = 1, and § = =) . We consider three standard datsets
from the UCI Machine Learning Repository [14]1: the 1990 US Census dataset (d = 124,
n = 2458285), the KDD Cup dataset (d = 36, n = 494020), and the Adult dataset (d =
6, n = 48842). All three of these datasets were previously used as benchmarks in the
differentially private matrix approximation and PCA literature (Census and KDD Cup in
e.g. [I], and Adult in e.g. [2]).

As is standard, we pre-process each dataset to ensure that all entries are real-valued and
to normalize the range of the measurements used for the different features. Specifically, we
remove categorical features and apply min-max normalization to the remaining real-valued
features. We then multiply the data matrix by a constant to ensure that all its rows have
magnitude at most 1 (to ensure the sensitivity bounds which imply privacy of the Gaussian
mechanism [I8] hold on the dataset), and subtract the mean of each column. We then
compute the eigenvalues of the covariance matrix M = AT A of the pre-processed data
matrix A.

Our Assumption M, k,\1,¢,0) requires that o; — ;41 > givlogg(%s))\/g—&—i%log% (Mk) for
all i < k.
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Figure 2: The minimum eigenvalue gap, min;cig—1j0; — 041 of Wishart random matrices

W = AT A, where A is an m X d matrix with i.i.d. N(0,1) Gaussian entries, for various
values of d and m = d3, averaged over 200 trials for each d (blue curve), with first quartile
(dashed grey curve) and third quartile (dotted grey curve) also displayed. We observe that,

if m = d?, the minimum gap size is at least as large as v/d with high probability, and grows
roughly proportional to v/d.

As is done in prior works, we consider values of k such that the (non-private) rank-k ap-
proximation of M has Frobenius norm which is a large percentage of ||M|r (e.g., in [II]
they choose values of k such that the Frobenius norm of the low-rank approximation is at
least 80% of the original matrix). We will verify that, on the above-mentioned datasets,
our Assumption holds for values of k large enough such that the (non-private) rank-k
approximation contains at least 99% of the Frobenius norm of M.

We first compute the eigenvalues of the covariance matrix of the Census dataset (Figure
left). On this dataset, the Frobenius norm of the (non-private) rank-k approximation for
k = 10 contains > 99% of the Frobenius norm of M; thus we would like our assumption to
hold for values of k for k£ < 10. For the census dataset we have o1 = 93730, and thus, for
any k < 11, the r.h.s. of Assumption [2.1]is at most 442. We observe that the eigenvalue
gaps satisfy o; — o;41 > 442 for all ¢ < 11 (Figure [3| right); thus, our Assumption is
satisfied for all k& < 11.

Computing the eigenvalues of the covariance matrix of the KDD Cup dataset (Figure |4} left)
we observe that the Frobenius norm of the (non-private) rank-k approximation for k = 3
contains > 99% of the Frobenius norm of M; thus we would like our assumption to hold
for values of k£ at least 3. On this dataset we have o1 = 72670, and thus, for any k£ < 7,
the r.h.s. of Assumption [2.1]is at most 250. We observe that the eigenvalue gaps satisfy
o; — i1 > 250 for ¢ <7 (Figure |4] right); thus, Assumptionis satisfied for all £ < 7 on
this dataset.

Computing the eigenvalues of the Adult dataset (Figure [5} left) we observe that the Frobe-
nius norm of the (non-private) rank-k approximation for k = 4 contains 99% of the Frobe-
nius norm of M. On this dataset we have that oy = 1195, and thus, for any k < 4, the
r.hs. of Assumption 2.0] is at most 103.4. We observe that the eigenvalue gaps satisfy
o; — 0541 > 103.4 for ¢ < 4 (Figure [p| right); thus, Assumption is satisfied for all &k < 4
on this dataset.
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Figure 3: Eigenvalues (left) and eigenvalue gaps (right) of the covariance matrix of the
Census dataset. The gaps in the eigenvalues satisfy Assumption 2.I] for any k£ < 11, and
o]

AM=o01,e=1,6§= Wlo’ as for these values Assumption requires that o; — g;41 > 442
for all 7 < k.
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Figure 4: Eigenvalues (left) and eigenvalue gaps (right) of the covariance matrix of the KDD
Cup dataset. The gaps in the eigenvalues satisfy Assumption[2.3]for any k¥ < 7, and A\ = o7,
e=1,60= Tl)(w as for these values Assumption is satisfied when o; — ;41 > 250 for all
1< k.

K Challenges in using previous approaches

In the special case of covariance matrix approximation, it is possible to use trace inequalities
to bound the quantity || M — Vi Xp Vi ||F —||M — Vi E, V. || p (which is bounded above by the

quantity ||Vf)kVT — V3,V T||F we bound). This is the approach taken in [I9], who apply
the fact that
tr(X) < rank(X)|| X||2 VX € RIxd (36)

to show that
IM = ViZeVi 17 — 1M = ViZi Vi 1|3 < Ok M — ViSh Vi |2l Ell2 + K[| E13).

The r.h.s. depends on oj41 = |[M — VpXV," |2, and is therefore not invariant to scalar
multiplications of M. However, one can obtain a scalar-invariant bound on the quantity
M = ViSu V.|| F = |M = ViZ, Vi || # by plugging in |[M — Vi Sp V! [l2 < |M = ViZe Vi || 7
and plugging in the high-probability bound ||E|2 = O(v/d). This leads to a bound of
M = Vi Vil lr — IM — ViZ,V,[ || r < O(kvV/d). In the special case where k = d, this
bound is O(d'?), and thus is not tight since we have | M — Vi3, V' ||r — |M = Vi Zp V.| || 7 =
|M — M||p = |E||r = O(d) w.h.p. Roughly, the additional factor of vk = v/d incurred in
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Figure 5: Eigenvalues (left) and eigenvalue gaps (right) of the covariance matrix of the Adult
dataset. The gaps in the eigenvalues satisfy Assumption for any k£ < 4, and \; = oy,
e=1,0= as for these values Assumption is satisfied when o; — 0,41 > 103.4 for
all i < k.
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their bound is due to the fact that the matrix trace inequality (36) their analysis relies on
gives a bound in terms of the spectral norm, even though they only need a bound in terms
of the Frobenius norm— which can (in the worst case) be larger than the spectral norm by

a factor of V.

Another issue is that the quantity |V, VT —VE, VT || we wish to bound can be very sen-
sitive to perturbations to Vi, since [|[VAVT — VAV || > M[ViVi — ViV ||p. Thus,
any bound on ||[VAVT — VAVT |z must (at the very least) also bound the distance
[ViV,,” — ViV || between the projection matrices onto the subspace Vi spanned by the

top-k eigenvectors of M. One approach to bounding ||V V,| — ViV, ||, is to use an eigen-
vector perturbation theorem, such as the Davis-Kahan theorem [13], which says, roughly,
that

1E]2

ViVih = ViVl fls < ——"—
Ok — Ok+1

(37)

(this is the approach taken by [I9] when proving their utility bounds for subspace recov-
ery). Plugging in the high-probability bound ||E|2 = O(v/d), and using the fact that
ViV = ViVl lle < VEIVEVT = ViV |2, gives ViV = V[ [r < 2¥EYL with high
probability. To obtain bounds for the utility |[VE,VT — VELVT||p of the covariance ma-
trix approximation, we can decompose VI, VT = Zle(ai — 0;41)V;V,", and apply the

Davis-Kahan theorem to each projection matrix ViViT:

Ve VT =V VT = [VEVT = VSV T |k (38)

=Y (o0 — o)) (ViV;T = ViV;") + o (Vi Vi = ViViDllr - (39)

< (oi = o)V, = ViViT e + 0w VeV = ViVl (40)
=1
< kil(a- -0 )7\@@ +o 7@@ (41)
e o Mok — ok
—0 <k1‘5\/ﬁ T \/E\/Zl> , (42)
Ok — Ok+1

where we define 0441 := 04. Unfortunately, this bound is not tight up to a factor of k, at least
in the special case where k = d. As a first step to obtaining a tighter bound, we would ideally
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like to add up the Frobenius norm of the summands (o; — ai+1)(ViViT — ViViT) as a sum-of-
squares rather than as a simple sum, in order to decrease the r.h.s. by a factor of vk. How-

ever, to do so we would need to bound the cross-terms tr ((\A/zf/lT AN AAE VJV]T))

for i # j. To bound each of these cross-terms we need to carefully track the interactions
between the eigenvectors in the subspaces V; and V; as the noise E is added to the input
matrix M.

We handle such cross-terms by viewing the addition of noise as a continuous-time matrix
diffusion ¥(¢) = M+ B(t), whose eigenvalues v;(t) and eigenvectors u;(t), ¢ € [d], evolve over
time. This allows us to “add up” contributions of different eigenvectors to the Frobenius
distance as a stochastic integral,

. ) T dB;;(t) 2
IVEVT —VEVTE = H/O ;; | —%Im(ui(t)uﬂt) +u(t)ui ()]

dBi; (t)
vi(6) =75 (t)
to the matrix VX,V T independently of the other terms since the Brownian motion differ-
entials dB;;(t) are independent for all 7, j,¢. . Roughly, this allows us to add up the
contributions of these terms as a sum of squares using [t6’s Lemma from stochastic calculus

).

where, roughly, each differential cross term (ui(t)u; (t) + u;(t)u] (t)) adds noise

i

L Necessity of Assumption [2.1]in our proof

For simplicity, assume that ¢ = § = O(1). Our proof uses Weyl’s inequality to bound the
gaps in the eigenvalues v;(t) — 7yi41(t) of the perturbed matrix M + G(t) + G (t) at every
time t € [0, 1], where G(t) has i.i.d. N(0,t) entries.

Weyl’s inequality says that for every i € d, o; — [|G(t) + GT(t)|l2 < % (t) < 0; + [|G(t) +
G (t)||2. Thus, plugging in the high-probability bound ||G(t)||2 < 2v/d, we have that

%i(t) = vigr(t) = 07 — 0i41 — 4Vd. (43)

If 0; — 0i41 < Vd, Weyl’s inequality does not give any bound on the gaps since then the
r.h.s. of is 0; — 0541 — 4V/d is negative. Thus, to apply Weyl’s inequality to bound
the eigenvalue gaps v;(t) — vi41(t), we require that o; — 041 > Q(v/d), which is roughly
Assumption [2.1

On the other hand, we note that Weyl’s inequality is a worst-case deterministic inequality—
it says that o; — |G(t) + GT(t)]2 < %(t) < o; + [|G(t) + GT(t)||]2 with probability 1.
However, G(t) is a random matrix, and the Dyson Brownian motion equations which
govern the evolution of the eigenvalues of the perturbed matrix M + G(t) + G (t) say that
the eigenvalues v;(t) and ;(¢) repel each other with a “force” of magnitude m Thus,
on average, we conjecture that the gaps v;(t) — 7;(t) between any two eigenvalues becomes
larger over time, and hence that E[v;(t) —v,(t)] > 0; — 0, regardless of the size of the initial
gap 0; —o;. This suggests that it may be possible to weaken (or eliminate) Assumption
while still recovering the same bound in our main result Theorem [2:2]

M High probability bounds

While our current result holds in expectation, it is possible to use our techniques to prove
high-probability bounds.
The simplest approach is to plug in the expectation bound in our main result (Theorem [2.2))

into Markov’s inequality, which says that P(|[VAVT —VAVT |2 > s) < E(”VAVT;VAVTHQF)
for all s > 0.

While Markov’s inequality gives a high-probability bound, this bound decays as % One

approach to obtaining high-probability bounds which decay with rate exponential in s might
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be to apply concentration inequalities to the part of our proof where we currently use
expectations. Namely, our proof of Lemma in the appendix uses It6’s Lemma (restated
as Lemma in the appendix) to show that, roughly,

v = [ >3 t/;;;ngﬁ () Ry (D50, 1),

t d dB;; (s
where we define f(X) = [ X[}, X(8) = fy S0y X N = Al (ui(s)u] (s) +

wj(s)u] (5)), and Rery(iy) () = (W%J%ﬂmu T () + (el (1)) [67].

The two integrals on the r.h.s. are both random variables. For simplicity, our current proof
bounds these random variables by taking the expectation of both sides of the equation. In
particular, the second term on the r.h.s. has mean 0, and thus vanishes when we apply the
expectation.

We do not have to do any additional work to bound the first term on the r.h.s. with high
probability, since the only random variables appearing in that term are the eigenvalue gaps
7i(t) — ~;(t), and we have already shown a high-probability bound on these gaps (Lemma
4.4). To bound the second term on the r.h.s. with high probability, in addition to the
gaps v;(t) — v;(t), we would also need to deal with the Gaussian random variables By, (t)
appearing inside the integral. One approach to bounding these random variables By, (t)
with high probability might be to apply standard Gaussian concentration inequalities, and
it would be interesting to see whether this leads to high-probability bounds which are similar
to the expectation bounds we obtain.
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