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3.1 From basis pursuit program

Suppose that (y,X) € R" x R"*4, we now consider the model y = X#* 4+ w with the noise vector w € R™.

Extension of the basis pursuit program. The extension relaxes the constraints of the basis pursuit
program, i.e., y does not have to X6 for some 6. The extended program can be written as

1
in ||0 h that — ||y — X602 < b2 3.1
min [|6f};  such that o -y Iz < (3.1)

for some noise tolerance b > 0.

The program above can be shown as equivalent as such a program:

[ )
Inin {%Ily - X9||2} such that [|0]|; < R (3.2)

for some radius R > 0.

Lasso program. To eliminate the constraint, one can consider the lasso program as well:

1
in { —|ly — X015+ A\ |0]l1 ¢ - 3.3
i, { oy~ X018 -+ Aol | (33
Here A, > 0 is a regularization parameter to be chosen by the user.

Note: By Lagrangian duality theory, all three families of convex programs are equivalent, which is given in
the next section.

3.2 Equivalent programs

Consider such a convex optimization:

*

p*i=min, fo(z) : fi(z) <
hi(z) —

i(z)

where the functions fo, fi,..., fm are convex, and hi, ..., h, are affine.

)

Let D be the domain of the problem and X C D be its feasible set.

Define the Lagrangian £ : R™ x R™ x RP — R, with values

Lz, A\ v):= folz)+ Z Xifi(x) + Z vihi(x).
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The dual function is g : R™ x R? — R, with values
g(\,v) :=min L(z, \,v).

The dual problem is

ar = A v).
mmax g(,v)

Strong duality. The convex program is said to satisfy strong duality if p* = d*.
Theorem 3.1 (Strong duality via Slater condition) We say that the problem satisfies Slater’s condi-
tion if it is strictly feasible, that is:

Jzg€D: fi(xg) <0, i=1,....,m, hi(xg)=0, i=1,...,p.

If the primal problem (8.1) is convex, and satisfies the weak Slater’s condition, then strong duality holds,
that is, p* = d*.

We also need minimax theorem to help change the order of minimization and maximization:

Theorem 3.2 (Minimax theorem) Let ¢(z,y): X x Y — R. Define

* = max min ¢(x
P yeymexﬂ,y)

and

d* = min max ¢(z
miy ma3 o(x,y)

It holds that the gap p* — d* is zero if:
- X,Y are both convex, and one of them is compact.
- The function ¢ is convezx-concave: ¢(-,y) is convex for everyy € Y, and ¢(x,-) is concave for every x € X.

- The function ¢ is continuous.

In our case, the program is reduced to the situation that m = 1 and p = 0 for 3.1 and 3.2. By theorem 3.1
and theorem 3.2 we would have following statements.

Proposition 3.3 Suppose that (5.1), (3.2), and (3.3) are convex programs. Then it holds that
(i) For any b > 0, there exists A > 0 such that program (5.1) and program (3.3) are equivalent;

(i) For any R > 0, there exists A > 0 such that program (3.2) and program (3.3) are equivalent.

Proof:
(i) The primal program is

. 1
Inin I6]l1  such that %Hy —X0|3 - bv* <0. (3.4)

The corresponding dual program is

1
in |01 + A< —|ly — X053 — % ¢ . 3.5
e iy 191+ 7 { 1~ X013 - 07 35)



Lecture 3: Estimation in noisy settings 3-3

By theorem 3.2 we can exchange the min and max:

1
max m mln 1011 +/\{||y—X9||§ — b2} (3.6)
>0
_ - 12
;gkgr@anlm{ Iy - X013 - 12} 5.7)
— ms * ) - o 2 32 X *
fgxel]g}lnolllﬂ {inly X0|3 —b } for some \* > 0. (3.8)

Then by theorem 3.1, we know that program (3.1) and program (3.3) are equivalent.

(ii) The proof is identical to (i). [ |

3.3 Proof of the minimax theorem

Lemma 3.4 It holds that

<
max min ¢(z,y) < min max o(z,y).

Proof: For any r € X, Yy e y
min qﬁ ! < (0] < max (25 ! .
;c’el./\.’ (x 7y) (x’ y) y' ey (x7y )

Since the inequality holds for any z € X and any y € ), we can take max on the left and take min on the
right:

<
VA PR OLY) < a0y

Lemma 3.5 The following statements are equivalent:

(1) There exists (z*,y*) € X x Y such that for any x € X, y € Y,

* < * * < s * .
r;1€a3>}(¢(x ,Y) < pla”,y*) < glél)l(léf’(xay )

(2) The minimaz equation holds:

a. = a.
I;leﬁrgncb(x y) = Hg;gglegsb(ﬂs Y)

and

= arg min max X
g min ma o(x,y),

* = arg max min ¢(x, y).
y gmax min ¢(z, y)

Proof: (1) = (2): Take min and max on the left and right respectively:

a < * y*) < ma
gg;(lr;iexcb( “y) < (@t y") I;lejgmg;sb(z yr).
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Together with lemma 3.4, we have

2%, y") = maxmin ¢(x, y) = min max ¢(x,y).
(2", y") = maxmin ¢(z, y) = min max ¢(, y)

(2) = (1): by the definition of z* and y*, we have

max ¢(x*,y) = min max ¢(z, y) = max min ¢(x,y) = Hél/% oz, y").

yeYy TeEX yey yeY zeX
Thus,
¢(a*,y") < maxg(a®,y) = mind(z,y") < oa”,y"),
which implies that ¢(z*, y*) = maxyey ¢(z*, y) = mingex ¢(z,y*). [ ]

Note: Then the proof of theorem follows by proving that Lemma 3.2 (1) holds.
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