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Abstract

Overparameterized models that achieve zero training error are observed to generalize well on average,
but degrade in performance when faced with data that is under-represented in the training sample.
In this work, we study an overparameterized Gaussian mixture model imbued with a spurious feature,
and sharply analyze the in-distribution and out-of-distribution test error of a cost-sensitive interpolating
solution that incorporates ”importance weights”. Compared to recent work [1, 27], our analysis is
sharp with matching upper and lower bounds, and significantly weakens required assumptions on data
dimensionality. Our error characterizations also apply to any choice of importance weights and unveil a
novel tradeoff between worst-case robustness to distribution shift and average accuracy as a function of
the importance weight magnitude1.

1 Introduction

Overparameterized models are ubiquitous in machine learning theory and practice today because of their
state-of-the-art generalization guarantees (in the sense of low test error) even while perfectly fitting the
training data [30, 7]. However, this “good generalization” property does not extend to test data that is
distributed differently from training data, termed out-of-distribution (OOD) data [20, 21, 29]. A particularly
acute scenario arises when the data is drawn as a mixture from multiple groups (each with a different
distribution) and some groups are very under-represented in training data [2]. Under such models, the
worst-group generalization error can be significantly degraded with respect to the average generalization
error on all groups [1, 27, 21, 20].

The effect of distribution shift on generalization has been sharply characterized in a worst-case/minimax
sense, e.g. [16, 12, 19]. However, distribution-shift arising from practical inequities in group representation
is often much more structured. Of particular interest is distribution shift induced by spurious correlations
present in the training dataset, which is a scenario that commonly arises on real-world image and language
datasets2. Here, the shifted distribution removes or reverses these correlations, degrading performance.
Recent work [27, 1, 20] has examined the ramifications of training overparameterized models in the presence
of spurious correlations and proposed several strategies to mitigate their harmful effects on worst-group
error. For example, [27, 1, 11, 14] introduce novel loss functions with adjustment weights that upweight
the importance of minority group examples. On the other hand, group distributionally robust optimization
(DRO) techniques [20, 10, 13] adaptively optimize examples from the worst group during training. Despite
these efforts, a tight characterization of the impact of overparameterization, number of examples and training
loss function on OOD generalization remains missing, even in this special setting.

Our contributions: In this paper, we provide sharp matching upper and lower bounds on the group-
wise generalization error of the overparameterized linear model on data drawn from the Gaussian Mixture
Model (GMM) data distribution imbued with a spurious feature: this model was first introduced in [21]

1A short version of this work will be presented at IEEE ISIT 2024.
2For example, the Waterbirds dataset [28] overwhelmingly features landbirds on land and waterbirds on water; in this

dataset, the background of the image is a spurious feature.
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and studied in [1]. We study, in particular, a form of cost-sensitive minimum-norm interpolation (cMNI)
wherein minority examples are “upweighted” by an adjustment weight 1/∆− (our bounds also carry over
to the cost-sensitive support-vector-machine (SVM) via a corollary of [1]). Our results (Theorem 1 and
Proposition 1) characterize the precise role of the number of majority and minority training examples, the
model dimension, and the upweighting factor on both ID and OOD generalization. Our tight bounds uncover
an interesting robustness-accuracy tradeoff (Table 2): while a smaller upweighting factor (larger ∆−) results
in higher average accuracy and worse robustness (i.e. higher worst-group error), a larger upweighting factor
(larger ∆+) results in improved robustness at the cost of average accuracy. We also demonstrate that explicit
regularization in the form of a ridge penalty does not change our bounds except for universal constant factors,
nor does it change the nature of this robustness-accuracy tradeoff.

At a technical level, to achieve matching upper and lower bounds we deviate significantly from the related
analyses [1, 27], which study the regularization path of gradient descent on the training error objective
directly, and require strong assumptions on the dimensionality of the data. We instead leverage techniques
from benign overfitting in binary and multiclass classification [26, 25] and apply them to a careful and
delicate analysis of the cost-sensitive estimators.

Organization of paper: The rest of this paper is organized as follows. Section 1.1 contextualizes our
approach and results with the most closely related work. Section 2 presents our main results, Section 3 is
overall proof, and Section 4 provides a brief conclusion. The proofs of technical and auxiliary lemmas are
deferred to the appendices.

1.1 Related work

The problem of generalizing to out-of-distribution (OOD) data has been studied in a vast body of work
through two lenses. First, the goal of domain adaptation, or generalizing to an unseen domain, has been
studied from a minimax perspective in statistics, e.g. [12, 19] and learning theory, e.g. [16]. Such minimax
bounds are often pessimistic and do not reflect real-world distribution shifts that may be more structured in
nature. An alternative and increasingly popular model for distribution shift consists of a mixture model in
which data comes from one of a finite set of pre-defined groups, each of which possesses a very different data
distribution. Typically, some groups (designated as minority groups) are under-represented in the training
data, and a natural type of distribution shift would entail the minority groups being more prevalent, or
“upsampled”, in test data. Under this model, it suffices to minimize the worst-group error to achieve
robustness to distribution shift. To model further structure, [21] introduced the Gaussian mixture model
with a spurious feature. Here, the data is partitioned into two groups depending on the sign of the spurious
feature. Such spurious features are often present in real-world datasets and induce spurious correlations
between input and output due to imbalance in the representation of the two groups [21]. A related setting
with class imbalance was also studied by [27]. For this setting, researchers have proposed specially designed
group-aware loss functions to alleviate the impact of OOD data during training, as seen in [11, 15, 27, 3, 17].
Notably, [11] introduced the vector-scaling loss (VS-loss) and demonstrated both theoretical and empirical
benefits in using this loss function for worst-group error [1]. The implicit bias of the VS-loss turns out to align
with the cost-sensitive minimum-norm solution that we study in this work for high-dimensional data [1]. This
makes our findings directly applicable to estimators derived using the VS-loss. Finally, while our work as
well as the above discussion focused on unregularized empirical risk minimization with the gradient descent
algorithm, numerous studies utilize adaptive/robust optimization methods [20, 10, 22]. These methods aim
to minimize the worst-case error within predefined groups instead.

Compared to our work, the upper bound on worst-group error of [1] is more loose (in particular in its
dependence on the number of minority examples); on the other hand, its assumptions on data dimensionality
and signal strength are slightly less stringent. [27] studied the effect of importance weighting on an interpo-
lating classifier trained with a polynomial loss function, and showed that a similar worst-class error scaling is
possible to our Theorem 1 for a specific case of the importance weights. However, the assumptions on data
dimensionality made in [27] are significantly more stringent. Moreover, neither of these papers provides a
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matching lower bound on the worst-group risk or theoretically characterizes the impact of importance weight
magnitude on ID and OOD error, nor do these papers characterize the impact of explicit ridge regularization.
Simulations conducted in [27] do highlight a robustness-accuracy tradeoff as a function of the magnitude of
the importance weight that we uncover mathematically in our work. See Table 1 for a brief contextualization
of our results with these closely related papers.

Our approach is quite different from that taken in in [27, 1], which both apply the proof strategy proposed
in [5] which derives bounds between gradient updates of data examples in gradient descent. While that
approach is generally applicable to a variety of training loss functions and label noise models, it requires larger
data dimension requirements that can be removed by other analyses even for ID model generalization [26,
18]. We instead take the approach of benign overfitting in classification of binary/multiclass GMM [26, 25,
4], which is known to provide sufficient and necessary conditions for ID generalization (i.e. in the absence
of spurious features). The introduction of spurious features and unequal weights on training examples
introduces new technical challenges in the analysis even for binary classification. We discuss in detail how
we tackle these challenges in Appendix A.

Finally, we wish to mention that our in-depth contextualization above has focused on the impact of
distribution shift in the spurious feature setup with distinct groups, and on classification error. A parallel
question of the impact of covariate shift on regression error in the overparameterized regime has also received
sizable recent interest; see, e.g. [24, 23, 8]. This work predominantly studies random-feature models and the
impact of overparameterization on robustness.

1.2 Notation

We use lower-case boldface (e.g. x) to denote vector notation and upper-case boldface (e.g. X) to denote
matrix notation. We use ∥·∥2 to denote the ℓ2-norm of a vector and the operator norm of a matrix. We
use λk (X) to denote the k-th largest eigenvalue of matrix X for X ∈ Rn×n and 1 ≤ k ≤ n. We use the
shorthand notation [n] to denote the set of natural numbers {1, . . . , n}. We use C,C1, C2, . . . > 0 to denote
universal and finite constants independent of all problem parameters, that can change line to line.

Table 1: Comparison of our results with related work
Rwst (ŵ) Assumed lower bound on d Assumed lower bound on R+

Wang et al. [27] O(R2
+n−/d) Ω(n3 log(n/δ)) Ω(n2 log(n/δ))

Behnia et al. [1] O(R2
+/d) Ω(n2 log(n/δ)) Ω(log(n/δ))

Our result (∆b =
nb

n ) Θ(R2
+n−/d) Ω(n2 log(n/δ)) Ω(n log(n/δ))

2 Our group-wise error characterizations

Data distribution. We use the setup in [1], i.e. a binary classification problem with data possessing
spurious features which incorrectly correlate with its label. We denote x ∈ Rd as a feature and y ∈ {+1,−1}
as a label which is equal to 1 with probability π+1 and −1 with probability π−1. Finally, we denote a ∈
{+1,−1} as the attribute of the data, meaning that the case a ̸= y indicates that the example possesses
spurious features. Accordingly, b = y × a ∈ {+1,−1} partitions the data into two groups distinguishing the
presence of spurious features (b = +1) or not (b = −1). We consider a product distribution on the features,
labels and attributes, i.e. P = Px ×Py ×Pa. We assume that the feature distribution is a Gaussian mixture
model (GMM) such that x is a Gaussian vector conditioned on y and a with mean vector µ = [yµc; aµs] ∈ Rd

and covariance is Id, where we denote µc as the “correct” class mean vector and µs is the “spurious” class
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mean vector. We also denote µ̄c := [µc;0] ∈ Rd and µ̄s := [0;µs] ∈ Rd. More formally, we have:

x|y, a ∼ N

([
yµc

aµs

]
, Id

)
, (1)

x =

[
yµc

aµs

]
+ z = yµ̄c + aµ̄s + z, (2)

where z ∼ N (0, Id). We also denote the mean vector for each group as µb = yµ = [µc; bµs]. Finally,

we denote the total signal strength as R+ = ∥µ∥22 = ∥µ̄c∥
2
2 + ∥µ̄s∥

2
2 and the signal strength difference as

R− = ∥µ̄c∥
2
2 − ∥µ̄s∥

2
2.

Training dataset. We consider a dataset {xi, yi, ai}ni=1 where each example is drawn i.i.d. from the
distribution P. We consider the number of minority examples (i.e. where bi = −1) to be n− and the number
of majority examples (i.e. where bi = +1) to be is n+ = n− n−. We also denote X ∈ Rn×d as the training
data matrix (where each row in X is a data point), y ∈ Rn as the label vector, a ∈ Rn as the attribute
vector. The definition of x in Eq. (2) gives us

X = yµ̄⊤
c + aµ̄⊤

s +Q, (3)

where Q ∈ Rn×d and each row in Q follows N (0, Id).

Assumptions on data. We first make some mild assumptions: a) we operate in the overparameterized
regime (d ≥ n) in which the dataset is linearly separable almost surely; b) the number of majority examples
exceeds the minority examples (n+ ≥ n

2 ), and c) the strength of the correct features exceeds the strength
of the spurious features (R− ≥ 0). Next, we introduce our stronger assumptions on the dataset that are
required to sharply analyze the group-wise classification error. These assumptions are considerably weaker
than those made in [27] and mostly identical to those made in [1], with the exception of Assumption 1(B)
which is slightly stronger.

Assumption 1. For a target failure probability δ, there exists a large enough constant C > 0 such that

A) n ≥ C log
(
1/δ
)
,

B) ∥µ̄c∥
2
2 ≥ Cn log

(
n/δ

)
,

C) d ≥ CR+n,

D) d ≥ Cn2 log
(
n/δ

)
.

Estimators. We deploy a linear model w ∈ Rd that solves empirical risk minimization (ERM) with ridge

regularization, i.e. min
w∈Rd

R (w) = 1
n

∑n
i=1 ℓ

(
yi, ⟨w,xi⟩

)
+τ ∥w∥22 , where ℓ is the loss function and τ ≥ 0. Note

that when τ = 0, we recover the special case of unregularized ERM, which will result in an interpolating
solution. We begin our analysis with the squared loss with adjusted labels for this classification problem,

ℓsq (y, z) =
(
∆−1y − z

)2
, where 0 < ∆ ≤ 1 is the adjustment weight of the label (also commonly called

importance weight). Typically, we adjust the weights ∆ differently for majority and minority examples to
mitigate spurious correlations. Accordingly, we denote ∆+ and ∆− as the adjustment weight for majority
examples and minority examples. This results in the closed-form cost-sensitive ridge estimator

ŵridge := X⊤
(
XX⊤ + τI

)−1

∆−1y, (4)

where ∆ ∈ Rn×n is the diagonal matrix of adjustment weights, i.e. ∆i,i = ∆bi . Since d ≥ n and we assume
Gaussian covariates, X is almost surely full-rank. Therefore, in the special case where τ = 0, solving the
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unregularized ERM with gradient descent (initialized at 0) would yield the cost-sensitive minimum-norm
interpolation (cMNI) of the adjusted labels, i.e.

ŵcMNI := argmin
w

∥w∥2 (5)

s.t. ∆bi ⟨w,xi⟩ = yi for all i ∈ [n], (6)

This solution turns out to be expressible in closed form as:

ŵcMNI := X⊤
(
XX⊤

)−1

∆−1y. (7)

Note that decreasing the adjustment weight ∆bi would induce a larger margin on the example xi in Eq. (6),
which could alleviate at least in part the harmful effect of spurious correlations. On the other hand, very
low adjustment weights could also increase the variance of the cMNI estimator. As a final remark, we note
that under Assumption 1, [1] shows that the cost-sensitive support-vector-machine (cSVM) solution (arising
from gradient descent run on a logit-adjusted loss [11]) exactly coincides with the cMNI solution presented
in Eq. (5). Therefore, our forthcoming characterization of the cMNI estimator also automatically applies to
the cSVM estimator, which is more popular in practice [11].

Generalization error. For a fresh (test) sample (x, y, a), we can calculate the expected 0-1 error risk as

R (ŵ) = E
[
1 (y ̸= ŷ)

]
= Pr

[
yŵ⊤x < 0

]
. Further, we consider the worst-group error, defined below as

Rwst (ŵ) = max
b∈±1

Rb (ŵ) = max
b∈±1

Pr
[
yŵ⊤x < 0|y × a = b

]
. (8)

Our main focus in this work is deriving tight upper and lower bounds for Eq. (8).

2.1 Error analysis results

We present our main result, an upper bound for the group-wise generalization error, in Theorem 1 below.

Theorem 1. Under Assumption 1, the generalization error for each group b ∈ {+1,−1} is upper bounded
as

Rb (ŵ) ≤ exp

−C1

(
α+R

2
bn+ + α−R

2
−bn−

)
d

 , (9)

with probability at least 1− δ, where we defined α± :=
n±/∆2

±
n+

∆2
+

+
n−
∆2

−

=
n±/∆2

±
n∆

and we have 0 < α± < 1.

Notice that Theorem 1 characterizes the group-wise error as a function of: a) the number of majority
and minority examples n+, n−, b) the total and difference of signal strength R+, R−, c) the number of
features d, and d) the parameter α± which is a functional of the adjustment weights ∆± (and n+, n−). The
forthcoming Proposition 1 shows that this rate is sharp up to a universal constant factor in all of these
problem parameters.

Proposition 1. Under Assumption 1, the generalization error for each group b ∈ {+1,−1} is lower bounded
as

Rb (ŵ) ≥ C2 exp

−C3

(
α+R

2
bn+ + α−R

2
−bn−

)
d

 , (10)

where α± :=
n±/∆2

±
n+

∆2
+

+
n−
∆2

−

=
n±/∆2

±
n∆

and 0 < α± < 1.
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It is instructive to consider a few special cases of Theorem 1 and Proposition 1. First, if there is no
spurious feature in the data (i.e. µ̄s = 0), it is easy to verify that we recover the in-distribution error rate
for overparameterized binary GMM in [26]. Second, if the magnitude of the correct and spurious means are

near-identical, i.e. ∥µ̄c∥2 ≈ ∥µ̄s∥2 or R− ≈ 0, we obtain the rates Rb (ŵ) ≍ exp

(
−CαbR

2
+nb

d

)
. Therefore,

decreasing ∆b, increasing total signal strength R+, or increasing nb would improve the error rate. Second, we
note that the ridge regularization parameter τ only affects the bound through its influence on the constants
C1 and C3, and 0 < C1, C3 < ∞ for all values of τ . Therefore, the non-asymptotic dependence of the bound
on the parameters d, nb, Rb, αb is, interestingly, unaffected by explicit ridge regularization. All the same,
Figure 1 shows that the empirical worst-group error decreases with an increase in τ . This phenomenon is not
captured by our proof technique, as we do not provide exact asymptotic characterizations of the test error3.
Corollary 1 below discusses sufficient and necessary conditions under which we would obtain vanishing error,
i.e. consistency for out-of-distribution generalization.

Figure 1: The left panel plots group-wise error as a function of ∆−. We fix d = 105, n = 200, n− = 10,
R+ = d0.6/4, µc = µs =

√
R+/2e1 (as in [1]), ∆+ = n+

n and make ∆− decrease from n+

n to n−
n . Observe that

the worst-group error decreases when ∆− decreases until ∆− = n−
n , below which the worst-group becomes

the majority group, whose error increases with decreased ∆−. The right panel plots the worst-group error
as a function of n fixing d = 2n2, n− = 0.04n, R+ = d0.6/4, µc = µs =

√
R+/2e1, ∆± = n±/n. Observe

that increasing the ridge regularization parameter τ improves the worst-group error rate, but only up to a
constant factor in the error exponent. These simulations were obtained by averaging over 10 trials, and error
bars are small enough to not be visible.

Corollary 1. Consider the case where R− = 0. Then, under the conditions of Assumption 1, the general-

ization error for group b vanishes to 0 as d
nb

→ ∞ if and only if R2
+ = Ω

(
d

αbnb

)
.

Intuitively, the condition on R2
+ = Ω

(
d

αbnb

)
ensures that the total signal strength is sufficiently large,

which reduces test error. Corollary 1 further shows how the adjustments ∆±, through their influence on
the fractions αb (and therefore the adjustments ∆±) can affect the condition on total signal strength for
achieving vanishing group-wise test error. The implications of Corollary 1 are summarized in Table 2 for two
extreme choices of adjustment weights: a) ∆± = 1 (i.e. no adjustments) and b) ∆± = n±

n (i.e. importance

weighting). If we choose ∆± = 1, we get αb = nb/n and we need R2
+ = Ω

(
dn
n2
b

)
to have vanishing error.

Then, since n+ ≥ n
2 , the majority group generalization error vanishes iff R2

+ = Ω( dn ), which matches the
optimal rate of the case without spurious features [26]. However, the condition for vanishing minority-group

3We do expect that our non-asymptotic bounds would be tighter for higher values of τ , meaning that C1 would increase
with τ and C3 would decrease with τ — but we do not conduct a detailed formal investigation of the exact impact of τ on the
constants in our bounds in this paper.
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error becomes much more stringent, and in the worst case yields R2
+ = Ω(dn) when n− is a constant.

Thus, ∆± = 1 yields optimal majority-group error but highly suboptimal worst-group error. On the other
hand, if we use ∆± = n±/n, we get αb ≍ n−b/n and can show that both the majority-group error and

worst-group error would vanish iff R2
+ = Ω

(
d
n−

)
. As a result, this choice improves worst-group error but

worsens majority-group error. Thus Table 2 highlights an interesting tradeoff between average accuracy
and worst-group robustness as a function of the adjustment weight magnitudes. We briefly explore this
tradeoff empirically in Figure 2, which shows a sharp contrast in the rates of decrease of majority-group and
minority-group error as a function of R2

+ for two choices of the importance weights ∆±. This supports the
scalings provided in Table 2.

Table 2: ∆± changes the conditions for Rb → 0

∆± = 1 ∆± = n±/n

Rb ≍ exp
(
−Cn2

bR
2
+/dn

)
≍ exp

(
−Cnbn−bR

2
+/dn

)
R+1 (ŵ) → 0 R2

+ = Ω(d/n) R2
+ = Ω(d/n−)

R−1 (ŵ) → 0 R2
+ = Ω(dn/n2

−) R2
+ = Ω(d/n−)

Figure 2: The left panel plots the majority-group and minority-group error as a function of the total signal
strength squared (R2

+) when the importance weights are set to be equal, i.e. ∆± = 1. We see that while

R+1 (ŵ) approaches 0 when R2
+ = d

n , R−1 (ŵ) is greater than 0.1 until R2
+ = dn

n2
−
. The right panel also plots

group-wise error for the alternative choice ∆± = n±
n . In this case, as expected, both R+1 (ŵ) and R−1 (ŵ)

decay to 0 at similar rates. For both plots, we fix d = 105, n = 200, n− = 10, µc = µs =
√
R+/2e1. These

simulations were obtained by averaging over 10 trials, and error bars are small enough not to be visible.

3 Proof of Theorem 1

In this section, we present the proof of Theorem 1 in four steps. (Note that the lower bound in Proposition 1
follows via a matching sequence of steps and uses the matching exponential lower bound of the Q-function [6];
the full proof is in Appendix D.) We first present the upper bound of the worst group generalization error
in analytical form. In step 2, we characterize the Gram matrix XX⊤ and its inverse recursively. Next,
to simplify calculations, we define “primitive” quadratic terms and derive their bounds in step 3. Finally,
we substitute these bounds on the primitive terms in the generalization error upper bound to complete the
upper bound proof (Theorem 1). We note that steps 2 & 3 introduce new technical challenges, which we
discuss in Appendix A.
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Step 1. We restate [26, Lemma 1] below which upper bounds the worst group generalization error.

Lemma 1. Consider a classification problem under GMM with a linear classifier ŵ, the worst group risk is

Rwst (ŵ) = max
b∈±1

Q
(

ŵ⊤µb√
ŵ⊤ŵ

)
. Specifically, if ŵ⊤µb > 0, then

Rwst (ŵ) ≤ max
b∈±1

exp

−

(
ŵ⊤µb

)2
2ŵ⊤ŵ

 . (11)

According to Eq. (11), it is sufficient to derive a sharp lower bound on
(ŵ⊤µb)

2

2ŵ⊤ŵ
for each b ∈ ±1. Next,

we substitute the closed form interpolation of the ridge estimator (Eq. (4)) into Eq. (11) to get

(
ŵ⊤µb

)2
2ŵ⊤ŵ

=

(
y⊤∆−1

(
XX⊤ + τI

)−1

Xµb

)2

2y⊤∆−1
(
XX⊤ + τI

)−1

XX⊤
(
XX⊤ + τI

)−1

∆−1y
. (12)

Step 2. In order to analyze and lower bound Eq. (12), we first analyze the Gram matrix XX⊤ and its
inverse. Recalling the definition of X in Eq. (3), we define

M := XX⊤ + τI = (v2µ̄
⊤
2 + v1µ̄

⊤
1 +Q)(v2µ̄

⊤
2 + v1µ̄

⊤
1 +Q)⊤ + τI,

where we denote v1 := a, v2 := y, µ̄1 := µ̄s, µ̄2 := µ̄c as shorthand. The presence of core and spurious
mean vectors (along with the standard Wishart matrixQQ⊤) in the expression forXX⊤ makes analyzing its
inverse challenging, even for binary labels. Inspired by the idea in [25] (which was introduced for multiclass
classification), we can decompose the data matrix X as

X0 := Q, X1 := v1µ̄
⊤
1 +X0, X =: X2 = v2µ̄

⊤
2 +X1.

Then, for k = 1, 2, we denote M0 := X0X
⊤
0 + τI = QQ⊤ + τI and

Mk := XkX
⊤
k + τI =

(
vkµ̄

⊤
k +Xk−1

)(
vkµ̄

⊤
k +Xk−1

)⊤
+ τI

= Mk−1 +
[
∥µ̄k∥2 vk, dk, vk

]︸ ︷︷ ︸
=:Lk

∥µ̄k∥2 v⊤
k

v⊤
k

d⊤
k


︸ ︷︷ ︸

=:Rk

, (13)

where Lk, Rk are defined in the above display, and we define dk := Xk−1µ̄k = Qµ̄k. Next, as in [25], we
apply the recursive Woodbury identity [9] to break the matrix inversion calculation into recursive steps as
below:

M−1
0 =

(
X0X

⊤
0 + τI

)−1

=
(
QQ⊤ + τI

)−1

M−1
k = M−1

k−1 −M−1
k−1LkA

−1
k RkM

−1
k−1, (14)

where Ak := I +RkM
−1
k−1Lk for k = 1, 2. As a result, we can represent the kth order inverse Gram matrix(

XkX
⊤
k + τI

)−1

as a constant multiple of the lower-order inverse Gram matrices. Ultimately, this shows

that
(
XX⊤ + τI

)−1

is a constant multiple of the 0th order inverse Wishart matrix
(
QQ⊤ + τI

)−1

.

Step 3. Inspired by [26, 25], we define several “primitive” quadratic terms involving
(
XkX

⊤
k + τI

)−1

for

k = 0, 1, 2. In Step 4 of the proof we will see that Eq. (12) can be characterized entirely as a function of
these primitives.
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Definition 1. For i, j = 1, 2 and order k = 0, 1, 2, we define the following basic primitives:

s
(k)
i,j := v⊤

i

(
XkX

⊤
k + τI

)−1

vj , t
(k)
i,j := d⊤

i

(
XkX

⊤
k + τI

)−1

dj , h
(k)
i,j := d⊤

i

(
XkX

⊤
k + τI

)−1

vj ,

s(k)u,u := u⊤
(
XkX

⊤
k + τI

)−1

u, s
(k)
u,i := u⊤

(
XkX

⊤
k + τI

)−1

vi, h
(k)
i,u := d⊤

i

(
XkX

⊤
k + τI

)−1

u,

where we let u ∈ Rn be an arbitrary unit vector, i.e. ∥u∥2 = 1.

Definition 2. For i, j = 1, 2 and order k = 0, 1, 2, we define the following adjusted primitives:

s
(k)
i∆,j := v⊤

i ∆
−1
(
XkX

⊤
k + τI

)−1

vj , h
(k)
i,j∆

:= d⊤
i

(
XkX

⊤
k + τI

)−1

∆−1vj ,

s
(k)
i∆,j∆

:= v⊤
i ∆

−1
(
XkX

⊤
k + τI

)−1

∆−1vj ,

o
(k)
i∆,i∆

:= v⊤
i ∆

−1
(
XkX

⊤
k + τI

)−1

XkX
⊤
k

(
XkX

⊤
k + τI

)−1

∆−1vi.

Using the ideas in Step 2, these primitives consisting of quadratic forms on
(
XkX

⊤
k + τI

)−1

can be

characterized sharply as quadratic forms on
(
QQ⊤ + τI

)−1

. Then, we can apply sharp concentration

inequalities on the inverse Wishart matrix
(
QQ⊤

)−1

to characterize the primitives. These bounds are

presented in Lemma 2 and Lemma 3 below; the proofs of these lemmas are contained in Appendix A.
Henceforth, we define Ĉm = Cm+1

Cm
, Čm = Cm−1

Cm
for universal constants Cm > 1.

Lemma 2. We have the following upper and lower bounds for the basic primitives (Def. 1):

Č1n

d+ τ
≤ s

(k)
i,i ≤ Ĉ1n

d+ τ
, t

(k)
i,i ≤

C2n ∥µ̄i∥
2
2

d+ τ

Č3
n+

d+ τ
− Ĉ3

n−

d+ τ
≤ s

(k)
1,2 ≤ Ĉ3

n+

d+ τ
− Č3

n−

d+ τ

−
C4n ∥µ̄1∥2 ∥µ̄2∥2

d+ τ
≤ t

(k)
1,2 ≤

C4n ∥µ̄1∥2 ∥µ̄2∥2
d+ τ

−
C5n ∥µ̄i∥2

d+ τ
≤ h

(k)
i,j ≤

C5n ∥µ̄i∥2
d+ τ

Č6

d+ τ
≤ s(k)u,u ≤ Ĉ6

d+ τ
, −C7

√
n

d+ τ
≤ s

(k)
u,i ≤

C7
√
n

d+ τ

−
C8

√
n ∥µ̄i∥2

d+ τ
≤ h

(k)
i,u ≤

C8
√
n ∥µ̄i∥2

d+ τ

Lemma 3. We have the following upper and lower bounds for the adjusted primitives (Def. 2):(
Ĉ9 − 1

C10

)(
n+

∆+
+ n−

∆−

)
d+ τ

≤ s
(k)
i∆,i ≤

(
Ĉ9 +

1
C10

)(
n+

∆+
+ n−

∆−

)
d+ τ

Ĉ9

(
n+

∆+
− n−

∆−

)
− 1

C10

(
n+

∆+
+ n−

∆−

)
d+ τ

≤ s
(k)
2∆,1 ≤

Ĉ9

(
n+

∆+
− n−

∆−

)
+ 1

C10

(
n+

∆+
+ n−

∆−

)
d+ τ

Č11n∆

d+ τ
≤ s

(k)
i∆,i∆

≤ Ĉ11n∆

d+ τ

−
C12

√
nn∆ ∥µ̄i∥2
d+ τ

≤ h
(k)
i,j∆

≤
C12

√
nn∆ ∥µ̄i∥2
d+ τ

Č13n∆d

(d+ τ)
2 ≤ o

(k)
i∆,i∆

≤ Ĉ13n∆d

(d+ τ)
2 ,
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where we define n∆ := n+

∆2
+
+ n−

∆2
−
.

Step 4. Finally, we can write Eq. (12) entirely as a function of the primitives in Step 3. We show the
derivation for the case b = +1 (b = −1 follows by an identical set of calculations):

(
ŵ⊤µ+1

)2
2ŵ⊤ŵ

=

(
y⊤∆−1

(
XX⊤ + τI

)−1

Xµ+1

)2

2y⊤∆−1
(
XX⊤ + τI

)−1

XX⊤
(
XX⊤ + τI

)−1

∆−1y

=

(
v⊤
2 ∆

−1
(
X2X

⊤
2 + τI

)−1 (
v2µ̄

⊤
2 + v1µ̄

⊤
1 +Q

)
(µ̄2 + µ̄1)

)2

2v⊤
2 ∆

−1
(
X2X

⊤
2 + τI

)−1

X2X
⊤
2

(
X2X

⊤
2 + τI

)−1

∆−1v2

=

(
∥µ̄2∥

2
2 s

(2)
2∆,2 + ∥µ̄1∥

2
2 s

(2)
2∆,1 + h

(2)
2,2∆

+ h
(2)
1,2∆

)2
2o

(2)
2∆,2∆

. (15)

Above, the second equality follows by the definition of µ+1 = µ̄c + µ̄s and the definition of X; the last
equality substitutes the adjusted primitives from Def. 2. We also define the following auxiliary lemma that
helps us identify lower-order terms that can be removed up to constant factors. The proof of Lemma 4 is
deferred to Appendix B.

Lemma 4. For some C > C2
1 > 0, if Assumption 1(B) holds, or n− is a factor of n such that n− = αn for

0 < α ≤ 1/2 is satisfied, we have 1
2

(
n+

∆+
+ n−

∆−

)
∥µ̄2∥2 ≥ C1

√
nn∆.

We proceed to introduce the primitive bounds from Lemma 3 into Eq. (15) (lower bounding the numerator
terms and upper bounding the denominator terms) to get:

(15) ≥

∥µ̄2∥
2
2

(
Ĉ9− 1

C10

)(
n+
∆+

+
n−
∆−

)
d+τ + ∥µ̄1∥

2
2

Ĉ9

(
n+
∆+

− n−
∆−

)
− 1

C10

(
n+
∆+

+
n−
∆−

)
d+τ −

C12
√
nn∆∥µ̄2∥2

d+τ −
C12

√
nn∆∥µ̄1∥2

d+τ

2

Ĉ13n∆d
(d+τ)2

=

((
Ĉ9 ∥µ̄2∥

2
2 −

∥µ̄2∥2

2
+∥µ̄1∥2

2

C10

)(
n+

∆+
+ n−

∆−

)
+ Ĉ9 ∥µ̄1∥

2
2

(
n+

∆+
− n−

∆−

)
− C12

√
nn∆

(
∥µ̄2∥2 + ∥µ̄1∥2

))2

Ĉ13n∆d
.

(16)
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Next, since R− ≥ 0, i.e. ∥µ̄2∥2 ≥ ∥µ̄1∥2, we get

(16) ≥

((
Ĉ9 ∥µ̄2∥

2
2 −

2∥µ̄2∥2

2

C10

)(
n+

∆+
+ n−

∆−

)
+ Ĉ9 ∥µ̄1∥

2
2

(
n+

∆+
− n−

∆−

)
− 2C12

√
nn∆ ∥µ̄2∥2

)2

Ĉ13n∆d

≥

((
Ĉ9 − 2

C10
− C12

C14

)
∥µ̄2∥

2
2

(
n+

∆+
+ n−

∆−

)
+ Ĉ9 ∥µ̄1∥

2
2

(
n+

∆+
− n−

∆−

))2

Ĉ13n∆d

≥

(
Ĉ15 ∥µ̄2∥

2
2

(
n+

∆+
+ n−

∆−

)
+ Ĉ15 ∥µ̄1∥

2
2

(
n+

∆+
− n−

∆−

))2

Ĉ13n∆d

=

(
Ĉ15R+

n+

∆+
+ Ĉ15R−

n−
∆−

)2
Ĉ13n∆d

≥
Ĉ2

15R
2
+

n2
+

∆2
+
+ Ĉ2

15R
2
−

n2
−

∆2
−

Ĉ13n∆d
, (17)

where the second inequality follows by Lemma 4 with a large enough constant C14 > C12. Finally, we define

α± =
n±/∆2

±
n∆

, noting that 0 < α± < 1 and α+ + α− = 1. Eq. (17) becomes(
ŵ⊤µ+1

)2
2ŵ⊤ŵ

≥
Ĉ16

(
α+R

2
+n+ + α−R

2
−n−

)
d

.

Plugging the above into Lemma 1 completes the proof.

4 Conclusion

In this work, we provide a sharp rate on the worst-group error of cost-sensitive interpolating or ridge-
regularized classifiers as well as SVM classifiers, and further show that this rate is tight up to universal
constants. Our rate explicitly characterizes the role of the adjustment weights ∆±, through which we
identify a new robustness-accuracy tradeoff for this class of estimators. An intriguing question that remains
is whether this tradeoff is information-theoretically optimal under this data model in the overparameterized
regime, or whether an estimator with an inductive bias that is fundamentally different from the ℓ2-norm
might improve it.
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A Proofs of primitive lemmas (Lemmas 2 and 3)

In this section, we present the proofs of bounds on the primitives. There are two essential techniques that
we use throughout these proofs. First, in a manner similar to [25], we use the recursive Woodbury identity
to characterize the Gram matrix inverse (XX⊤+τI)−1 (and, thereby, the second-order primitives) in terms

of the zero-th order primitives involving the inverse Wishart matrix
(
QQ⊤ + τI

)−1

. We note that, unlike

in [25] (which assumed orthogonal label vectors across classes), the label vector and the attribute vector
are not orthogonal here; therefore, a new technique is required to characterize the second-order primitives
in terms of zeroth order primitives up to multiplicative constants. Second, due to the presence of the
label vector y and attribute vector a, we are required to bound several “cross terms” in the primitives, for

which naive variational characterizations of the inverse Wishart matrix
(
QQ⊤ + τI

)−1

will not suffice. The

analysis uses concentration bounds on quadratic forms of inverse Wishart matrices that are sharp even in
their multiplicative constant, facilitating a tight analysis of these cross terms. Finally, special care is taken
to sharply characterize the role of the label adjustment matrix ∆−1 in the analysis.

To begin with, we recall the definition of XkX
⊤
k and

(
XkX

⊤
k + τI

)−1

in Eq. (13) and Eq. (14) for

k = 0, 1, 2. Meanwhile, we write Ak in terms of the primitives as below:

Ak =

1 + ∥µ̄k∥
2
2 s

(k−1)
k,k ∥µ̄k∥2 h

(k−1)
k,k ∥µ̄k∥2 s

(k−1)
k,k

∥µ̄k∥2 s
(k−1)
k,k 1 + h

(k−1)
k,k s

(k−1)
k,k

∥µ̄k∥2 h
(k−1)
k,k t

(k−1)
k,k 1 + h

(k−1)
k,k

 ,

its determinant as

det(Ak) = s
(k−1)
k,k

(
∥µ̄k∥

2
2 − t

(k−1)
k,k

)
+
(
h
(k−1)
k,k + 1

)2
, (18)

and its adjugate matrix adj(Ak) in column format as

adj(Ak)1 =


(
h
(k−1)
k,k + 1

)2
− s

(k−1)
k,k t

(k−1)
k,k

−∥µ̄k∥2 s
(k−1)
k,k

∥µ̄k∥2

(
s
(k−1)
k,k t

(k−1)
k,k − h

(k−1)
k,k − h

(k−1)
k,k

2
)
 ,

adj(Ak)2 =


∥µ̄k∥2

(
s
(k−1)
k,k t

(k−1)
k,k − h

(k−1)
k,k − h

(k−1)
k,k

2
)

h
(k−1)
k,k + 1 + ∥µ̄k∥

2
2 s

(k−1)
k,k

∥µ̄k∥
2
2 h

(k−1)
k,k

2
− t

(k−1)
k,k

(
1 + ∥µ̄k∥

2
2 s

(k−1)
k,k

)
 ,

adj(Ak)3 =

 −∥µ̄k∥2 s
(k−1)
k,k

−s
(k−1)
k,k

h
(k−1)
k,k + 1 + ∥µ̄k∥

2
2 s

(k−1)
k,k

 .

Next, we will need the following inverse Wishart concentration lemma from [18].

Lemma 5 ([18], Lemma 21). Let A ∼ Wishart(d, In) and d′(n) := d− n+1. For any vector u ∈ Sn−1 and
any t > 0, we have

Pr

[
1

u⊤A−1u
> d′(n) +

√
2t · d′(n) + 2t

]
≤ e−t (19)

Pr

[
1

u⊤A−1u
< d′(n)−

√
2t · d′(n)

]
≤ e−t, (20)
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provided that d′(n) > 2max{t, 1}.

The following corollary further characterizes the eigenvalues of an inverse ridge-regularized inverse Wishart
matrix.

Corollary 2. Let A ∼ Wishart(d, In) and d′(n) := d− n+ 1. For any t > 0, and τ ≥ 0, we have

1

d′(n) +
√

2t · d′(n) + 2t+ τ
≤ λn

(
(A+ τI)

−1
)
≤ λ1

(
(A+ τI)

−1
)
≤ 1

d′(n)−
√
2t · d′(n) + τ

, (21)

with probability at least 1− e−t, provided that d′(n) > 2max{t, 1}.

Proof. We first show the upper bound

λ1

(
(A+ τI)

−1
)
=

1

λn (A+ τI)
=

1

λn (A) + τ
=

1
1

λ1(A−1)
+ τ

≤ 1

d′(n)−
√
2t · d′(n) + τ

,

where the inequality follows by Eq. (20) with probability at least 1− e−t. Similarly, for the lower bound, we
have

λn

(
(A+ τI)

−1
)
=

1

λ1 (A+ τI)
=

1

λ1 (A) + τ
=

1
1

λn(A−1)
+ τ

≥ 1

d′(n) +
√
2t · d′(n) + 2t+ τ

,

where the inequality follows by Eq. (19) with probability at least 1− e−t.

A.1 Proof for Lemma 2 (without adjustment weight)

Proof. (Lemma 2) We prove the lemma by induction. We first show the bounds for the order k = 0 (base
case). Then, we assume that the bounds are true for order k = k and we show the bounds for order k = k+1.
The proof for the base case k = 0 resembles the primitive proofs in [25]. Note that the indexing of constants
in the proof below does not match the indexing of constants in the main statement of Lemma 2.
Bounds for order k = 0.

We have • s
(0)
i,i = v⊤

i

(
X0X

⊤
0 + τI

)−1

vi = v⊤
i

(
QQ⊤ + τI

)−1

vi for i = 1, 2. Based on Corollary 2, let

t =
√

2 log
(
n/δ

)
. Then, we have with probability at least 1− δ2

n2 ,

s
(0)
i,i ≤

∥vi∥22
d′(n)−

√
4 log

(
n/δ

)
· d′(n) + τ

≤ n

d′(n)
(
1− 2√

Cn

)
+ τ

=
n
( √

Cn√
Cn−2

)
d′(n) +

( √
Cn√

Cn−2

)
τ
≤
(
C1 + 1

C1

)
n

d+ τ
,

where the second inequality follows by Assumption 1(D) such that 1
Cn2 ≥ log(n/δ)

d′(n) . Similarly,

s
(0)
i,i ≥

∥vi∥22
d′(n) +

√
4 log

(
n/δ

)
· d′(n) + 4 log

(
n/δ

)
+ τ

≥ n

d′(n)
(
1 + 2√

Cn
+ 4

Cn

)
+ τ

≥
(
C1 − 1

C1

)
n

d+ τ
.

• s
(0)
1,2 = v⊤

1

(
X0X

⊤
0 + τI

)−1

v2 = y⊤
(
QQ⊤ + τI

)−1

a. Note that this is a “cross-term” primitive. We

apply the parallelogram law to get

s
(0)
1,2 = y⊤

(
QQ⊤ + τI

)−1

a =
1

4

(
v⊤
+

(
QQ⊤ + τI

)−1

v+ − v⊤
−

(
QQ⊤ + τI

)−1

v−

)
,
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where we denote v± := y ± a. It is easy to verify that ∥v+∥22 = 4n+ and ∥v−∥22 = 4n−. Hence, again
applying Corollary 2 gives us

s
(0)
1,2 ≤ 1

4

 4n+

d′(n)−
√
4 log

(
n/δ

)
· d′(n) + τ

− 4n−

d′(n) +
√
4 log

(
n/δ

)
· d′(n) + 4 log

(
n/δ

)
+ τ


≤ n+

d′(n)
(
1− 2√

Cn2

)
+ τ

− n−

d′(n)
(
1 + 2√

Cn2
+ 4

Cn2

)
+ τ

≤
(
C2 + 1

C2

)
n+

d+ τ
−
(
C2 − 1

C2

)
n−

d+ τ
=: Ĉ3

n+

d+ τ
− Č3

n−

d+ τ
.

s
(0)
1,2 ≥ 1

4

 4n+

d′(n) +
√
4 log

(
n/δ

)
· d′(n) + 4 log

(
n/δ

)
+ τ

− 4n−

d′(n)−
√
4 log

(
n/δ

)
· d′(n) + τ


≥ n+

d′(n)
(
1 + 2√

Cn2
+ 4

Cn2

)
+ τ

− n−

d′(n)
(
1− 2√

Cn2

)
+ τ

≥
(
C2 − 1

C2

)
n+

d+ τ
−
(
C2 + 1

C2

)
n−

d+ τ
=: Č3

n+

d+ τ
− Ĉ3

n−

d+ τ
.

• t
(0)
i,i = d⊤

i

(
X0X

⊤
0 + τI

)−1

di = d⊤
i

(
QQ⊤ + τI

)−1

di, for i = 1, 2. Note that the lemma in [26][Corollary

8.1] gives ∥di∥2 ≤ C
√
n ∥µ̄i∥2, we have

t
(0)
i,i ≤

∥di∥22
d′(n)−

√
4 log

(
n/δ

)
· d′(n) + τ

≤
Cn ∥µ̄i∥

2
2

d′(n)
(
1− 2√

Cn2

)
+ τ

≤
C3n ∥µ̄i∥

2
2

d+ τ
.

• t
(0)
1,2 = d⊤

1

(
X0X

⊤
0 + τI

)−1

d2 = d⊤
1

(
QQ⊤ + τI

)−1

d2. By the sub-multiplicative property of the matrix

norm, we get

t
(0)
1,2 ≤ ∥d1∥2 ∥d2∥2

∥∥∥∥(QQ⊤ + τI
)−1

∥∥∥∥
2

≤
Cn ∥µ̄1∥2 ∥µ̄2∥2

d′(n)−
√
4 log

(
n/δ

)
· d′(n) + τ

≤
C3n ∥µ̄1∥2 ∥µ̄2∥2

d+ τ
.

t
(0)
1,2 ≥ −∥d1∥2 ∥d2∥2

∥∥∥∥(QQ⊤ + τI
)−1

∥∥∥∥
2

≥
−C3n ∥µ̄1∥2 ∥µ̄2∥2

d+ τ
.

• h
(0)
i,j = d⊤

i

(
X0X

⊤
0 + τI

)−1

vj = d⊤
i

(
QQ⊤ + τI

)−1

vj , for i, j = 1, 2. Hence,

h
(0)
i,j ≤ ∥di∥2

∥∥vj

∥∥
2

∥∥∥∥(QQ⊤ + τI
)−1

∥∥∥∥
2

≤
Cn ∥µ̄i∥2

d′(n)−
√
4 log

(
n/δ

)
· d′(n) + τ

≤
C4n ∥µ̄i∥2

d+ τ
.

h
(0)
i,j ≥ −∥di∥2

∥∥vj

∥∥
2

∥∥∥∥(QQ⊤ + τI
)−1

∥∥∥∥
2

≥
−C4n ∥µ̄i∥2

d+ τ
.
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• s
(0)
u,u = u⊤

(
X0X

⊤
0 + τI

)−1

u = u⊤
(
QQ⊤ + τI

)−1

u. By Corollary 2 and setting t =
√
2 log

(
n/δ

)
, we

have with probability at least 1− δ2

n2 ,

s(0)u,u ≤ 1

d′(n)−
√
4 log

(
n/δ

)
· d′(n) + τ

≤ 1

d′(n)
(
1− 2√

Cn

)
+ τ

≤
(
C5 + 1

C5

)
1

d+ τ
,

s(0)u,u ≥ 1

d′(n) +
√
4 log

(
n/δ

)
· d′(n) + 4 log

(
1/δ
)
+ τ

≥ n

d′(n)
(
1 + 2√

Cn
+ 4

Cn

)
+ τ

≥
(
C5 − 1

C5

)
1

d+ τ
.

• s
(0)
u,i = u⊤

(
X0X

⊤
0 + τI

)−1

u = u⊤
(
QQ⊤ + τI

)−1

u for i = 1, 2. Again, by Corollary 2, we have

s
(0)
u,i ≤ ∥u∥2 ∥vi∥2

∥∥∥∥(QQ⊤ + τI
)−1

∥∥∥∥
2

≤ C
√
n

d′(n)−
√
4 log

(
n/δ

)
· d′(n) + τ

≤ C6
√
n

d+ τ
.

s
(0)
u,i ≥ −∥u∥2 ∥vi∥2

∥∥∥∥(QQ⊤ + τI
)−1

∥∥∥∥
2

≥ −C6
√
n

d+ τ
.

• h
(0)
i,u = d⊤

i

(
X0X

⊤
0 + τI

)−1

u = d⊤
i

(
QQ⊤ + τI

)−1

u, for i = 1, 2. Hence,

h
(0)
i,u ≤ ∥di∥2 ∥u∥2

∥∥∥∥(QQ⊤ + τI
)−1

∥∥∥∥
2

≤
C
√
n ∥µ̄i∥2

d′(n)−
√
4 log

(
n/δ

)
· d′(n) + τ

≤
C7

√
n ∥µ̄i∥2

d+ τ
.

h
(0)
i,u ≥ −∥di∥2 ∥u∥2

∥∥∥∥(QQ⊤ + τI
)−1

∥∥∥∥
2

≥
−C7

√
n ∥µ̄i∥2

d+ τ
.

Thus, we have characterized all of the zeroth-order primitives. Next, we assume that the bounds for order
k = k are true, and we show the bounds for order k = k+1. The key idea is that the higher order primitives
are a constant fraction of the previous-order primitives. The following lemma, whose proof is deferred to
Appendix B, details the recursive calculation that shows this.

Lemma 6. For a function fAk
: R4 → R such that

fAk

(
xa, xb,
xc, xd

)
:=
[
∥µ̄k∥2 xa, xb, xa

]
adj(Ak)

∥µ̄k∥2 xc

xc

xd


=
(
∥µ̄k∥

2
2 − t

(k−1)
k,k

)
xaxc +

(
1 + h

(k−1)
k,k

)
(xaxd + xbxc)− s

(k−1)
k,k xbxd,

we have the absolute value upper bound∣∣∣∣∣fAk

(
xa, xb,
xc, xd

)∣∣∣∣∣ ≤ ∥µ̄k∥
2
2 |xa| |xc|+

∣∣∣s(k−1)
k,k

∣∣∣ |xb| |xd|+
(
1 +

1

C1

)(
|xa| |xd|+ |xb| |xc|

)
.

The following lemma provides an upper and lower bound for det(Ak). The proof of this lemma can be
found in Appendix B.

Lemma 7. For k = 1, 2, we have

Č1 ≤ det(Ak) ≤ Ĉ1,

for some C1 > 1 and Ĉm := Cm+1
Cm

and Čm := Cm−1
Cm

.
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We can now complete the proof of Lemma 2. We only present the calculation of primitive s
(k+1)
i,i due to

page limitations; the proofs of the other primitives follow the same idea and are presented in Appendix C.
Bounds for order k = k + 1
• s

(k+1)
i,i for i = 1, 2.

s
(k+1)
i,i = v⊤

i

(
Xk+1X

⊤
k+1 + τI

)−1

vi

= v⊤
i

(
XkX

⊤
k + τI

)−1

vi − v⊤
i

(
XkX

⊤
k + τI

)−1

Lk+1A
−1
k+1Rk+1

(
XkX

⊤
k + τI

)−1

vi

= s
(k)
i,i −

[∥∥µ̄k+1

∥∥
2
s
(k)
i,k+1, h

(k)
k+1,i, s

(k)
i,k+1

]
× adj(Ak+1)

det(Ak+1)


∥∥µ̄k+1

∥∥
2
s
(k)
i,k+1

s
(k)
i,k+1

h
(k)
k+1,i


=

s
(k)
i,i det(Ak+1)− fAk+1

(
s
(k)
i,k+1, h

(k)
k+1,i, s

(k)
i,k+1, h

(k)
k+1,i

)
det(Ak+1)

.

Thus, we can apply Lemma 6 to get

s
(k+1)
i,i ≤

∣∣∣s(k)i,i det(Ak+1)
∣∣∣+ ∣∣∣∣fAk+1

(
s
(k)
i,k+1, h

(k)
k+1,i, s

(k)
i,k+1, h

(k)
k+1,i

)∣∣∣∣
det(Ak+1)

≤ 1

det(Ak+1)

(
det(Ak+1)

∣∣∣s(k)i,i

∣∣∣+ ∥∥µ̄k+1

∥∥2
2

∣∣∣s(k)i,k+1

∣∣∣ ∣∣∣s(k)i,k+1

∣∣∣
+

(
1 +

1

C1

)(∣∣∣s(k)i,k+1

∣∣∣ ∣∣∣h(k)
k+1,i

∣∣∣+ ∣∣∣h(k)
k+1,i

∣∣∣ ∣∣∣s(k)i,k+1

∣∣∣)+
∣∣∣s(k)k+1,k+1

∣∣∣ ∣∣∣h(k)
k+1,i

∣∣∣ ∣∣∣h(k)
k+1,i

∣∣∣)

≤ 1

det(Ak+1)

C2 + 1

C2

n

d+ τ
+

C3 + 1

C3

∥∥µ̄k+1

∥∥2
2
n2

(d+ τ)
2 +

C4 + 1

C4

C5

∥∥µ̄k+1

∥∥
2
n2

(d+ τ)
2 +

C6

∥∥µ̄k+1

∥∥2
2
n3

(d+ τ)
3


≤ C7 + 1

C7

n

d+ τ
,

where in the third inequality we apply lower bound of det(Ak+1) in Lemma 7 and primitive bounds in order
k, and in the last inequality, we apply Assumption 1(C) such that d ≥ CR+n. Similarly,

s
(k+1)
i,i ≥

s
(k)
i,i det(Ak+1)−

∣∣∣∣fAk+1

(
s
(k)
i,k+1, h

(k)
k+1,i, s

(k)
i,k+1, h

(k)
k+1,i

)∣∣∣∣
det(Ak+1)

≥ 1

det(Ak+1)

(
det(Ak+1)s

(k)
i,i −

(∥∥µ̄k+1

∥∥2
2

∣∣∣s(k)i,k+1

∣∣∣ ∣∣∣s(k)i,k+1

∣∣∣
+

(
1 +

1

C1

)(∣∣∣s(k)i,k+1

∣∣∣ ∣∣∣h(k)
k+1,i

∣∣∣+ ∣∣∣h(k)
k+1,i

∣∣∣ ∣∣∣s(k)i,k+1

∣∣∣)+
∣∣∣s(k)k+1,k+1

∣∣∣ ∣∣∣h(k)
k+1,i

∣∣∣ ∣∣∣h(k)
k+1,i

∣∣∣))

≥ 1

det(Ak+1)

C2 − 1

C2

n

d+ τ
− C3 + 1

C3

∥∥µ̄k+1

∥∥2
2
n2

(d+ τ)
2 − C4 + 1

C4

C5

∥∥µ̄k+1

∥∥
2
n2

(d+ τ)
2 −

C6

∥∥µ̄k+1

∥∥2
2
n3

(d+ τ)
3


≥ C7 − 1

C7

n

d+ τ
.

This completes the proof of the lemma.
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A.2 Proof for Lemma 3 (with adjustment weights)

Proof. (Lemma 3) Before we start the proof of Lemma 3, we need the following auxiliary lemma, whose
proof we defer to Appendix B.

Lemma 8. For 1
n ≤ ∆± ≤ 1 and ∆+ ≥ ∆−, we have

C̃

[
1√
Cn

(n+
n+

∆2
+

+
n−

∆2
−
)

]
≤ 1

2

(
n+

∆+
+

n−

∆−

)
.

for some C > 144, and C̃ > 2.

Similar to the proof of Lemma 2, we prove by induction.
Bounds for base case k = 0:

• s
(0)
i∆,i = v⊤

i ∆
−1
(
X0X

⊤
0 + τI

)−1

vi = v⊤
i ∆

−1
(
QQ⊤ + τI

)−1

vi, for i = 1, 2. Applying the parallelogram

law gives

s
(0)
i∆,i

=
1

4

((
∆−1vi + vi

)⊤ (
QQ⊤ + τI

)−1 (
∆−1vi + vi

)
−
(
∆−1vi − vi

)⊤ (
QQ⊤ + τI

)−1 (
∆−1vi − vi

))
.

Next, we have∥∥∥∆−1vi + vi

∥∥∥2
2
=

(
1 +

1

∆+

)2

n+ +

(
1 +

1

∆−

)2

n− = n+
2n+

∆+
+

n+

∆2
+

+
2n−

∆−
+

n−

∆2
−
,

∥∥∥∆−1vi − vi

∥∥∥2
2
=

(
1− 1

∆+

)2

n+ +

(
1− 1

∆−

)2

n− = n− 2n+

∆+
+

n+

∆2
+

− 2n−

∆−
+

n−

∆2
−
.

Applying Corollary 2 with t = 2 log
(
n/δ

)
, we have, with probability at least 1− δ2

n2 ,

s
(0)
i∆,i ≤

1

4

 n+ 2n+

∆+
+ n+

∆2
+
+ 2n−

∆−
+ n−

∆2
−

d′(n)−
√
4 log

(
n/δ

)
· d′(n) + τ

−
n− 2n+

∆+
+ n+

∆2
+
− 2n−

∆−
+ n−

∆2
−

d′(n) +
√
4 log

(
n/δ

)
· d′(n) + 4 log

(
n/δ

)
+ τ


≤ 1

4

n+ 2n+

∆+
+ n+

∆2
+
+ 2n−

∆−
+ n−

∆2
−

d′(n)
(
1− 2√

Cn

)
+ τ

−
n− 2n+

∆+
+ n+

∆2
+
− 2n−

∆−
+ n−

∆2
−

d′(n)
(
1 + 2√

Cn
+ 4

Cn2

)
+ τ



≤

(
1 + 2

Cn2

) ( n+

∆+
+ n−

∆−

)
+
(

1√
Cn

+ 1
Cn2

)(
n+ n+

∆2
+
+ n−

∆2
−

)
d′(n)

(
1− 2√

Cn

)(
1 + 2√

Cn
+ 4

Cn2

)
+ τ

≤

(
1 + 2

Cn2

) ( n+

∆+
+ n−

∆−

)
+ 2√

Cn

(
n+ n+

∆2
+
+ n−

∆2
−

)
d+ τ

≤

(
1 + 2

Cn2 + 1
C̃

)(
n+

∆+
+ n−

∆−

)
d+ τ

=

(
C1+1
C1

+ 1
C̃

)(
n+

∆+
+ n−

∆−

)
d+ τ

,

where the second inequality follows by Assumption 1(D) such that d′(n) > Cn2 log(n/δ), and the last
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inequality follows by Lemma 8. Next, we have the lower bound:

s
(0)
i∆,i ≥

1

4

 n+ 2n+

∆+
+ n+

∆2
+
+ 2n−

∆−
+ n−

∆2
−

d′(n) +
√
4 log

(
n/δ

)
· d′(n) + 4 log

(
n/δ

)
+ τ

−
n− 2n+

∆+
+ n+

∆2
+
− 2n−

∆−
+ n−

∆2
−

d′(n)−
√
4 log

(
n/δ

)
· d′(n) + τ


≥ 1

4

 n+ 2n+

∆+
+ n+

∆2
+
+ 2n−

∆−
+ n−

∆2
−

d′(n)
(
1 + 2√

Cn
+ 4

Cn2

)
+ τ

−
n− 2n+

∆+
+ n+

∆2
+
− 2n−

∆−
+ n−

∆2
−

d′(n)
(
1− 2√

Cn

)
+ τ



≥

(
1 + 2

Cn2

) ( n+

∆+
+ n−

∆−

)
−
(

1√
Cn

+ 1
Cn2

)(
n+ n+

∆2
+
+ n−

∆2
−

)
d′(n)

(
1− 2√

Cn

)(
1 + 2√

Cn
+ 4

Cn2

)
+ τ

≥

(
1 + 2

Cn2

) ( n+

∆+
+ n−

∆−

)
− 2√

Cn

(
n+ n+

∆2
+
+ n−

∆2
−

)
d+ τ

≥

(
1 + 2

Cn2 − 1
C̃

)(
n+

∆+
+ n−

∆−

)
d+ τ

=

(
C1−1
C1

− 1
C̃

)(
n+

∆+
+ n−

∆−

)
d+ τ

,

where the second inequality follows by Assumption 1(D) such that d′(n) > Cn2 log(n/δ), and the fourth
inequality follows by Lemma 8.

• s
(0)
2∆,1 = v⊤

2 ∆
−1
(
X0X

⊤
0 + τI

)−1

v1 = y⊤∆−1
(
QQ⊤ + τI

)−1

a. Applying the parallelogram law gives

s
(0)
2∆,1 =

1

4

((
∆−1y + a

)⊤ (
QQ⊤ + τI

)−1 (
∆−1y + a

)
−
(
∆−1y − a

)⊤ (
QQ⊤ + τI

)−1 (
∆−1y − a

))
.

Next, we have∥∥∥∆−1y + a
∥∥∥2
2
=

(
1 +

1

∆+

)2

n+ +

(
1− 1

∆−

)2

n− = n+
2n+

∆+
+

n+

∆2
+

− 2n−

∆−
+

n−

∆2
−
.

∥∥∥∆−1y − a
∥∥∥2
2
=

(
1− 1

∆+

)2

n+ +

(
1 +

1

∆−

)2

n− = n− 2n+

∆+
+

n+

∆2
+

+
2n−

∆−
+

n−

∆2
−
.

Therefore, we get

s
(0)
2∆,1 ≤ 1

4

 n+ 2n+

∆+
+ n+

∆2
+
− 2n−

∆−
+ n−

∆2
−

d′(n)−
√

4 log
(
n/δ

)
· d′(n) + τ

−
n− 2n+

∆+
+ n+

∆2
+
+ 2n−

∆−
+ n−

∆2
−

d′(n) +
√
4 log

(
n/δ

)
· d′(n) + 4 log

(
n/δ

)
+ τ


≤ 1

4

n+ 2n+

∆+
+ n+

∆2
+
− 2n−

∆−
+ n−

∆2
−

d′(n)
(
1− 2√

Cn

)
+ τ

−
n− 2n+

∆+
+ n+

∆2
+
+ 2n−

∆−
+ n−

∆2
−

d′(n)
(
1 + 2√

Cn
+ 4

Cn2

)
+ τ



≤

(
1 + 2

Cn2

) ( n+

∆+
− n−

∆−

)
+
(

1√
Cn

+ 1
Cn2

)(
n+ n+

∆2
+
+ n−

∆2
−

)
d′(n)

(
1− 2√

Cn

)(
1 + 2√

Cn
+ 4

Cn2

)
+ τ

≤

(
1 + 2

Cn2

) ( n+

∆+
− n−

∆−

)
+ 2√

Cn

(
n+ n+

∆2
+
+ n−

∆2
−

)
d+ τ

≤

(
1 + 2

Cn2

) ( n+

∆+
− n−

∆−

)
+ 1

C̃

(
n+

∆+
+ n−

∆−

)
d+ τ

=

(
C1+1
C1

)(
n+

∆+
− n−

∆−

)
+ 1

C̃

(
n+

∆+
+ n−

∆−

)
d+ τ

.
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s
(0)
2∆,1 ≥ 1

4

 n+ 2n+

∆+
+ n+

∆2
+
− 2n−

∆−
+ n−

∆2
−

d′(n) +
√

4 log
(
n/δ

)
· d′(n) + 4 log

(
n/δ

)
+ τ

−
n− 2n+

∆+
+ n+

∆2
+
+ 2n−

∆−
+ n−

∆2
−

d′(n)−
√
4 log

(
n/δ

)
· d′(n) + τ


≥ 1

4

 n+ 2n+

∆+
+ n+

∆2
+
− 2n−

∆−
+ n−

∆2
−

d′(n)
(
1 + 2√

Cn
+ 4

Cn2

)
+ τ

−
n− 2n+

∆+
+ n+

∆2
+
+ 2n−

∆−
+ n−

∆2
−

d′(n)
(
1− 2√

Cn

)
+ τ



≥

(
1 + 2

Cn2

) ( n+

∆+
− n−

∆−

)
−
(

1√
Cn

+ 1
Cn2

)(
n+ n+

∆2
+
+ n−

∆2
−

)
d′(n)

(
1− 2√

Cn

)(
1 + 2√

Cn
+ 4

Cn2

)
+ τ

≥

(
1 + 2

Cn2

) ( n+

∆+
− n−

∆−

)
− 2√

Cn

(
n+ n+

∆2
+
+ n−

∆2
−

)
d+ τ

≥

(
1 + 2

Cn2

) ( n+

∆+
− n−

∆−

)
− 1

C̃

(
n+

∆+
+ n−

∆−

)
d+ τ

=

(
C1+1
C1

)(
n+

∆+
− n−

∆−

)
− 1

C̃

(
n+

∆+
+ n−

∆−

)
d+ τ

.

• s
(0)
i∆,i∆

for i = 1, 2,

s
(0)
i∆,i∆

= v⊤
i ∆

−1
(
QQ⊤ + τI

)−1

∆−1vi.

Based on Corollary 2, let t =
√
2 log

(
n/δ

)
. The variational characterization of eigenvalues gives us, with

probability at least 1− δ2

n2 ,

s
(0)
i∆,i∆

≤
∥∆−1vi∥22

d′(n)−
√

4 log
(
n/δ

)
· d′(n) + τ

≤
(
C1 + 1

C1

) n+

∆2
+
+ n−

∆2
−

d+ τ

s
(0)
i∆,i∆

≥
∥∆−1vi∥22

d′(n) +
√

4 log
(
n/δ

)
· d′(n) + 4 log

(
n/δ

)
+ τ

≥
(
C1 − 1

C1

) n+

∆2
+
+ n−

∆2
−

d+ τ
.

• h
(0)
i,j∆

= d⊤
i

(
X0X

⊤
0 + τI

)−1

∆−1vj = d⊤
i

(
QQ⊤ + τI

)−1

∆−1vj for i, j = 1, 2. Hence,

h
(0)
i,j∆

≤ ∥di∥2
∥∥∆−1vj

∥∥
2

∥∥∥∥(QQ⊤ + τI
)−1

∥∥∥∥
2

≤
C

√
n

(
n+

∆2
+
+ n−

∆2
−

)
∥µ̄i∥2

d′(n)−
√
4 log

(
n/δ

)
· d′(n) + τ

≤
C1

√
nn∆ ∥µ̄i∥2
d+ τ

.

h
(0)
i,j∆

≥
−C1

√
nn∆ ∥µ̄i∥2
d+ τ

.

• o
(k)
i∆,i∆

= v⊤
i ∆

−1
(
XkX

⊤
k + τI

)−1

XkX
⊤
k

(
XkX

⊤
k + τI

)−1

∆−1vi, for i = 1, 2. We start with the upper

bound

o
(k)
i∆,i∆

= v⊤
i ∆

−1
(
XkX

⊤
k + τI

)−1

XkX
⊤
k

(
XkX

⊤
k + τI

)−1

∆−1vi

≤ λ1

(
XkX

⊤
k

)∥∥∥∥(XkX
⊤
k + τI

)−1

∆−1vi

∥∥∥∥2
2

≤ λ1

(
XkX

⊤
k

)∥∥∥∥(XkX
⊤
k + τI

)−1
∥∥∥∥2
2

∥∥∥∆−1vi

∥∥∥2
2
, (22)
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where the first inequality follows by the variational characterization of eigenvalues, and the second inequality
applies the sub-multiplicative property of the matrix norm. Next, we focus on analyzing the eigenvalues of
XkX

⊤
k and XkX

⊤
k + τI. We have

(22) = λ1

(
XkX

⊤
k

)
λ1

((
XkX

⊤
k + τI

)−1
)2 ∥∥∥∆−1vi

∥∥∥2
2

=

λ1

((
XkX

⊤
k + τI

)−1
)2

λn

((
XkX

⊤
k

)−1
) ∥∥∥∆−1vi

∥∥∥2
2
≤

(
Ĉ1/ (d+ τ)

)2
Č2/d

(
n+

∆2
+

+
n−

∆2
−

)
=

Ĉ3n∆d

(d+ τ)
2 ,

where the inequality follows by applying the primitive bounds of s
(k)
u,u in Lemma 2. Similarly, for the lower

bound we have

o
(k)
i∆,i∆

= v⊤
i ∆

−1
(
XkX

⊤
k + τI

)−1

XkX
⊤
k

(
XkX

⊤
k + τI

)−1

∆−1vi

≥ λn

((
XkX

⊤
k + τI

)−1

XkX
⊤
k

(
XkX

⊤
k + τI

)−1
)∥∥∥∆−1vi

∥∥∥2
2

=

∥∥∥∆−1vi

∥∥∥2
2

λ1

((
XkX

⊤
k + τI

)(
XkX

⊤
k

)−1 (
XkX

⊤
k + τI

))

≥

∥∥∥∆−1vi

∥∥∥2
2

λ1

((
XkX

⊤
k

)−1
)
λ1

(
XkX

⊤
k + τI

)2 . (23)

Next, we have

(23) =

λn

((
XkX

⊤
k + τI

)−1
)2

λ1

((
XkX

⊤
k

)−1
) ∥∥∥∆−1vi

∥∥∥2
2
≥

(
Č1/ (d+ τ)

)2
Ĉ2/d

(
n+

∆2
+

+
n−

∆2
−

)
=

Č3n∆d

(d+ τ)
2 .

Finally, we show the inductive step from k → k+1. The calculation is identical to the one that we did for
the proof of Lemma 2, since we reuse the fAK+1

function in Lemma 6, and only the input variables change.
(The full proof of the inductive step is provided in Appendix C for completeness.) This completes the proof
of the lemma.

B Proofs of auxiliary lemmas (Lemmas 4, 6, 7 and 8)

In this section, we provide the proofs of auxiliary technical lemmas used in Appendix A.
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B.1 Proof of Lemma 4

We have

1

2

(
n+

∆+
+

n−

∆−

)
∥µ̄c∥2 ≥ 1

2

√
n2
+

∆2
+

+
n2
−

∆2
−
∥µ̄c∥2

=

√√√√ n+

∆2
+

(
n+ ∥µ̄c∥

2
2

4

)
+

n−

∆2
−

(
n− ∥µ̄c∥

2
2

4

)

≥

√√√√(n− ∥µ̄c∥
2
2

4

)(
n+

∆2
+

+
n−

∆2
−

)

≥

√√√√(n−Cn log(n/δ)

4

)(
n+

∆2
+

+
n−

∆2
−

)

= C1

√√√√n

(
n+

∆2
+

+
n−

∆2
−

)
= C1

√
nn∆,

where the second inequality follows by ∆− ≤ ∆+, the third inequality follows via the assumptions made

in the lemma, and the last equality follows by the choice C1 =
√

Cn− log(n/δ)
4 > 1. On the other hand, if

n− = αn, we can pick C1 =
√
α
∥µ̄c∥2

2 . This completes the proof of the lemma.

B.2 Proof of Lemma 6

According to the definition of fAk
, we can compute the function value based on the definition of adjugate

matrix of Ak, by a series of algebraic steps. To upper bound |fAk
|, we apply the bounds on the (k − 1)-th

order primitives to get∣∣∣∣∣fAk

(
xa, xb,
xc, xd

)∣∣∣∣∣ =
∣∣∣∣(∥µ̄k∥

2
2 − t

(k−1)
k,k

)
xaxc +

(
1 + h

(k−1)
k,k

)
(xaxd + xbxc)− s

(k−1)
k,k xbxd

∣∣∣∣
≤
∣∣∣∥µ̄k∥

2
2 − t

(k−1)
k,k

∣∣∣ |xa| |xc|+
∣∣∣1 + h

(k−1)
k,k

∣∣∣ (|xa| |xd|+ |xb| |xc|
)
+
∣∣∣s(k−1)

k,k

∣∣∣ |xb| |xd|

≤ ∥µ̄k∥
2
2 |xa| |xc|+

∣∣∣s(k−1)
k,k

∣∣∣ |xb| |xd|+
(
1 +

C1n ∥µ̄k∥2
d+ τ

)(
|xa| |xd|+ |xb| |xc|

)
≤ ∥µ̄k∥

2
2 |xa| |xc|+

(
1 +

1

C2

)(
|xa| |xd|+ |xb| |xc|

)
+
∣∣∣s(k−1)

k,k

∣∣∣ |xb| |xd| ,

where we introduce the primitive bounds in the second inequality, and apply Assumption 1(C) in the last
inequality.

B.3 Proof of Lemma 7

According to the definition of det(Ak) in Eq. (18), we have

det(Ak) = s
(k−1)
k,k

(
∥µ̄k∥

2
2 − t

(k−1)
k,k

)
+
(
h
(k−1)
k,k + 1

)2
.
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Thus, we introduce the upper bound on the (k − 1)th order primitive to yield

det(Ak) ≤
(
C1 + 1

C1

)
n

d+ τ
∥µ̄k∥

2
2 +

(
C2n ∥µ̄k∥2

d+ τ
+ 1

)2

≤
(
C1 + 1

C1

)
n

d+ τ
∥µ̄k∥

2
2 +

(
1

C3
+ 1

)2

≤
(
C4 + 1

C4

)(
n

d+ τ
∥µ̄k∥

2
2 +

C4 + 1

C4

)
≤ C5 + 1

C5
,

where the second and third inequality follow by applying Assumption 1(C), i.e. R+n
d ≤ 1

C . Similarly,

det(Ak) ≥
(
C1 − 1

C1

)2
n

d+ τ
∥µ̄k∥

2
2 +

(
−C2n ∥µ̄k∥2

d+ τ
+ 1

)2

≥
(
C3 − 1

C3

)
.

This completes the proof of the lemma.

B.4 Proof of Lemma 8

Since ∆± ≤ 1, we have

1 + 1
∆2

±

2
≤ 1

∆±
+

1

2

(
1

∆2
±

− 1

)

⇐⇒ 1 +
1

∆2
±

≤ 1

2∆±

(
4 + 2

(
1

∆±
−∆±

))

⇐⇒ n± +
n±

∆2
±

≤ n±

2∆±

(
4 + 2

(
1

∆±
−∆±

))
.

Then, we have

n+ +
n+

∆2
+

+ n− +
n−

∆2
−

= n+
n+

∆2
+

+
n−

∆2
−

≤ n+

2∆+

(
4 + 2

(
1

∆+
−∆+

))
+

n−

2∆−

(
4 + 2

(
1

∆−
−∆−

))

≤
(

n+

2∆+
+

n−

2∆−

)(
4 + 2

(
1

∆−
−∆−

))
,

where the last inequality comes from ∆− ≤ ∆+. Hence, it is sufficient to show
√
Cn
C̃

≥
(
4 + 2

(
1

∆−
−∆−

))
.

To this end, we have(
4 + 2

(
1

∆−
−∆−

))2

≤

(
4 + 2

(
1

∆−

))2

= 16 +
4

∆2
−

+
16

∆−
≤ 16 + 4n2 + 16n ≤ Cn2

C̃2

for some C
C̃2

≥ 36 since 1
n ≤ ∆− ≤ 1. This completes the proof of the lemma.

C Omitted calculations in proofs of Lemmas 2 and 3

In this section, we provide the detailed calculations of the inductive step, i.e. going from k → k + 1, in the
proofs of Lemmas 2 and 3.
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C.1 Inductive step for Lemma 2 (without adjustment weight)

• s
(k+1)
i,i for i = 1, 2: We have

s
(k+1)
i,i = v⊤

i

(
Xk+1X

⊤
k+1 + τI

)−1

vi

= v⊤
i

(
XkX

⊤
k + τI

)−1

vi − v⊤
i

(
XkX

⊤
k + τI

)−1

Lk+1A
−1
k+1Rk+1

(
XkX

⊤
k + τI

)−1

vi

= s
(k)
i,i −

[∥∥µ̄k+1

∥∥
2
s
(k)
i,k+1, h

(k)
k+1,i, s

(k)
i,k+1

]
× adj(Ak+1)

det(Ak+1)


∥∥µ̄k+1

∥∥
2
s
(k)
i,k+1

s
(k)
i,k+1

h
(k)
k+1,i


=

s
(k)
i,i det(Ak+1)− fAk+1

(
s
(k)
i,k+1, h

(k)
k+1,i, s

(k)
i,k+1, h

(k)
k+1,i

)
det(Ak+1)

.

Thus, we can apply Lemma 6 to get

s
(k+1)
i,i ≤

∣∣∣s(k)i,i det(Ak+1)
∣∣∣+ ∣∣∣∣fAk+1

(
s
(k)
i,k+1, h

(k)
k+1,i, s

(k)
i,k+1, h

(k)
k+1,i

)∣∣∣∣
det(Ak+1)

≤ 1

det(Ak+1)

(
det(Ak+1)

∣∣∣s(k)i,i

∣∣∣+ ∥∥µ̄k+1

∥∥2
2

∣∣∣s(k)i,k+1

∣∣∣ ∣∣∣s(k)i,k+1

∣∣∣
+

(
1 +

1

C1

)(∣∣∣s(k)i,k+1

∣∣∣ ∣∣∣h(k)
k+1,i

∣∣∣+ ∣∣∣h(k)
k+1,i

∣∣∣ ∣∣∣s(k)i,k+1

∣∣∣)+
∣∣∣s(k)k+1,k+1

∣∣∣ ∣∣∣h(k)
k+1,i

∣∣∣ ∣∣∣h(k)
k+1,i

∣∣∣)

≤ 1

det(Ak+1)

C2 + 1

C2

n

d+ τ
+

C3 + 1

C3

∥∥µ̄k+1

∥∥2
2
n2

(d+ τ)
2 +

C4 + 1

C4

C5

∥∥µ̄k+1

∥∥
2
n2

(d+ τ)
2 +

C6

∥∥µ̄k+1

∥∥2
2
n3

(d+ τ)
3


≤ C7 + 1

C7

n

d+ τ
,

where in the third inequality we apply the lower bound on det(Ak+1) (Lemma 7) and the k-th order primitive
bounds, and in the last inequality, we apply Assumption 1(C), i.e. d ≥ CR+n. Similarly,

s
(k+1)
i,i ≥

s
(k)
i,i det(Ak+1)−

∣∣∣∣fAk+1

(
s
(k)
i,k+1, h

(k)
k+1,i, s

(k)
i,k+1, h

(k)
k+1,i

)∣∣∣∣
det(Ak+1)

≥ 1

det(Ak+1)

(
det(Ak+1)s

(k)
i,i −

(∥∥µ̄k+1

∥∥2
2

∣∣∣s(k)i,k+1

∣∣∣ ∣∣∣s(k)i,k+1

∣∣∣
+

(
1 +

1

C1

)(∣∣∣s(k)i,k+1

∣∣∣ ∣∣∣h(k)
k+1,i

∣∣∣+ ∣∣∣h(k)
k+1,i

∣∣∣ ∣∣∣s(k)i,k+1

∣∣∣)+
∣∣∣s(k)k+1,k+1

∣∣∣ ∣∣∣h(k)
k+1,i

∣∣∣ ∣∣∣h(k)
k+1,i

∣∣∣))

≥ 1

det(Ak+1)

C2 − 1

C2

n

d+ τ
− C3 + 1

C3

∥∥µ̄k+1

∥∥2
2
n2

(d+ τ)
2 − C4 + 1

C4

C5

∥∥µ̄k+1

∥∥
2
n2

(d+ τ)
2 −

C6

∥∥µ̄k+1

∥∥2
2
n3

(d+ τ)
3


≥ C7 − 1

C7

n

d+ τ
.
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• s
(k+1)
1,2 : We have

s
(k+1)
1,2 = v⊤

1

(
Xk+1X

⊤
k+1 + τI

)−1

v2

= v⊤
1

(
XkX

⊤
k + τI

)−1

v2 − v⊤
1

(
XkX

⊤
k + τI

)−1

Lk+1A
−1
k+1Rk+1

(
XkX

⊤
k + τI

)−1

v2

= s
(k)
1,2 −

[∥∥µ̄k+1

∥∥
2
s
(k)
1,k+1, h

(k)
k+1,1, s

(k)
1,k+1

]
× adj(Ak+1)

det(Ak+1)


∥∥µ̄k+1

∥∥
2
s
(k)
2,k+1

s
(k)
2,k+1

h
(k)
k+1,2


=

s
(k)
1,2 det(Ak+1)− fAk+1

(
s
(k)
1,k+1, h

(k)
k+1,1, s

(k)
2,k+1, h

(k)
k+1,2

)
det(Ak+1)

.

Thus, we can apply Lemma 6 to get

s
(k+1)
1,2 ≤

∣∣∣s(k)1,2 det(Ak+1)
∣∣∣+ ∣∣∣∣fAk+1

(
s
(k)
1,k+1, h

(k)
k+1,1, s

(k)
2,k+1, h

(k)
k+1,2

)∣∣∣∣
det(Ak+1)

≤ 1

det(Ak+1)

(
det(Ak+1)

∣∣∣s(k)1,2

∣∣∣+ ∥∥µ̄k+1

∥∥2
2

∣∣∣s(k)1,k+1

∣∣∣ ∣∣∣s(k)2,k+1

∣∣∣+ ∣∣∣s(k)k+1,k+1

∣∣∣ ∣∣∣h(k)
k+1,1

∣∣∣ ∣∣∣h(k)
k+1,2

∣∣∣
+

(
1 +

1

C1

)(∣∣∣s(k)1,k+1

∣∣∣ ∣∣∣h(k)
k+1,2

∣∣∣+ ∣∣∣h(k)
k+1,1

∣∣∣ ∣∣∣s(k)2,k+1

∣∣∣))

≤ 1

det(Ak+1)

(
C2 + 1

C2

(
C3 + 1

C3

n+

d+ τ
− C3 − 1

C3
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where in the third inequality we apply the lower bound on det(Ak+1) (Lemma 7) and the k-th order primitive
bounds, and in the last inequality, we apply Assumption 1(C), i.e. d ≥ CR+n. Similarly,
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Thus, we can apply Lemma 6 to get
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where in the third inequality we apply the lower bound on det(Ak+1) (Lemma 7) and the k-th order primitive
bounds, and in the last inequality, we apply Assumption 1(C), i.e. d ≥ CR+n.
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Thus, we can apply Lemma 6 to get
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where in the third inequality we apply the lower bound on det(Ak+1) (Lemma 7) and the k-th order primitive
bounds, and in the last inequality, we apply Assumption 1(C), i.e. d ≥ CR+n. Similarly,
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Thus, we can apply Lemma 6 to get
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where in the third inequality we apply the lower bound on det(Ak+1) (Lemma 7) and the k-th order primitive
bounds, and in the last inequality, we apply Assumption 1(C), i.e. d ≥ CR+n. Similarly,
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Thus, we can apply Lemma 6 to get
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where in the third inequality we apply the lower bound on det(Ak+1) (Lemma 7) and the k-th order primitive
bounds, and in the last inequality, we apply Assumption 1(C) such that d ≥ CR+n. Similarly,
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Thus, we can apply Lemma 6 to get
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where in the third inequality we apply the lower bound on det(Ak+1) (Lemma 7) and the k-th order primitive
bounds, and in the last inequality, we apply Assumption 1(C) such that d ≥ CR+n. Similarly,
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Thus, we can apply Lemma 6 to get

h
(k+1)
i,u ≤

∣∣∣h(k)
i,u det(Ak+1)

∣∣∣+ ∣∣∣∣fAk+1

(
h
(k)
i,k+1, t

(k)
i,k+1, s

(k)
u,k+1, h

(k)
k+1,u

)∣∣∣∣
det(Ak+1)

≤ 1

det(Ak+1)

(
det(Ak+1)

∣∣∣h(k)
i,u

∣∣∣+ ∥∥µ̄k+1

∥∥2
2

∣∣∣h(k)
i,k+1

∣∣∣ ∣∣∣s(k)u,k+1

∣∣∣+ ∣∣∣s(k)k+1,k+1

∣∣∣ ∣∣∣t(k)i,k+1

∣∣∣ ∣∣∣h(k)
k+1,u

∣∣∣
+

(
1 +

1

C1

)(∣∣∣h(k)
i,k+1

∣∣∣ ∣∣∣h(k)
k+1,u

∣∣∣+ ∣∣∣t(k)i,k+1

∣∣∣ ∣∣∣s(k)u,k+1

∣∣∣))

≤ 1

det(Ak+1)

(
C2 + 1

C2

C3
√
n ∥µ̄i∥2

d+ τ
+

C4

∥∥µ̄k+1

∥∥2
2
∥µ̄i∥2 n

√
n

(d+ τ)
2

+
C5 ∥µ̄i∥2

∥∥µ̄k+1

∥∥2
2
n2

√
n

(d+ τ)
3 +

C6 ∥µ̄i∥2
∥∥µ̄k+1

∥∥
2
n
√
n

(d+ τ)
2

)

≤
C7

√
n ∥µ̄i∥2

d+ τ
,

where in the third inequality we apply the lower bound on det(Ak+1) (Lemma 7) and the k-th order primitive
bounds, and in the last inequality, we apply Assumption 1(C) such that d ≥ CR+n. Similarly,
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C.2 Inductive step for Lemma 3 (with adjustment weight)
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Thus, we can apply Lemma 6 to get
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Ĉ3 +

1
C4

)(
n+

∆+
+ n−

∆−

)
d+ τ

+
C5 + 1

C5

(
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where in the third inequality we apply the lower bound on det(Ak+1) (Lemma 7) and the k-th order primitive

bounds. Next, Lemma 4 tells us that
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Ĉ3 +

1
C4

)(
n+

∆+
+ n−

∆−

)
d+ τ

+
C5 + 1

C5

(
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where in the last inequality, we apply Assumption 1(C), i.e. d ≥ CR+n. Similarly,
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Thus, we can apply Lemma 6 to get
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Ĉ6 +

1
C7

)(
n+

∆+
+ n−

∆−

)
d+ τ

∥∥µ̄k+1

∥∥2
2
n

d+ τ
+

C8 + 1

C8

C9

∥∥µ̄k+1

∥∥2
2
n2√nn∆

(d+ τ)
3

+
C10 + 1

C10

((
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where in the third inequality we apply the lower bound on det(Ak+1) (Lemma 7) and the k-th order primitive
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where in the last inequality, we apply Assumption 1(C), i.e. d ≥ CR+n. Similarly,
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Thus, we can apply Lemma 6 to get
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where in the third inequality we apply the lower bound on det(Ak+1) (Lemma 7) and the k-th order primitive

bounds. Next, by the Cauchy–Schwarz inequality, we have
(

n+

∆+
+ n−

∆−

)2
≤ 2

(
n2
+

∆2
+
+

n2
−

∆2
−

)
≤ 2nn∆. Also,

Lemma 4 tells us that
√
nn∆ ≤ 1

C

(
n+

∆+
+ n−

∆−

)
∥µ̄2∥2. We then have

s
(k+1)
i∆,i∆

≤ 1

det(Ak+1)

(
C2 + 1

C2
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where in the last inequality, we apply Assumption 1(C), i.e. d ≥ CR+n. Similarly,
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where in the third inequality we apply the lower bound on det(Ak+1) (Lemma 7) and the k-th order primitive

bounds. Next, by the Cauchy–Schwarz inequality, we have
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where in the last inequality, we apply Assumption 1(C), i.e. d ≥ CR+n. Similarly,
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D Proof of Proposition 1

In this section, we provide the proof of Proposition 1. The proof steps mostly resemble those in the proof of
Theorem 1. We show the derivation for the case b = +1, noting that the case b = −1 follows by an identical
set of calculations.

First of all, we use the matching exponential lower bound on the Q-function [6], which yields
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Therefore, it is sufficient to show an upper bound on
(ŵ⊤µ+1)

2

2ŵ⊤ŵ
to lower bound Eq. (24). We first reproduce

the equivalent expression in terms of adjusted primitives (Eq. (15)), and then apply the bounds on these
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primitives (provided in Lemma 3) to get the following upper bound:(
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Next, since R− ≥ 0, i.e. ∥µ̄2∥2 ≥ ∥µ̄1∥2, we have

(25) ≤

((
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Č13n∆d

≤
2Ĉ2
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where the second inequality follows from Lemma 4 applied with a large enough constant C14 > C12. Finally,

we define α± =
n±/∆2

±
n∆

, noting that 0 < α± < 1 and α+ + α− = 1. Then, Eq. (26) becomes(
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Plugging the above into Eq. (24) completes the proof.
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