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Abstract

The Forster transform is a method of regularizing a dataset by placing it in radial isotropic
position while maintaining some of its essential properties. Forster transforms have played a
key role in a diverse range of settings spanning computer science and functional analysis. Prior
work had given weakly polynomial time algorithms for computing Forster transforms, when
they exist. Our main result is the first strongly polynomial time algorithm to compute an
approximate Forster transform of a given dataset or certify that no such transformation exists.
By leveraging our strongly polynomial Forster algorithm, we obtain the first strongly polynomial
time algorithm for distribution-free PAC learning of halfspaces. This learning result is surprising
because proper PAC learning of halfspaces is equivalent to linear programming. Our learning
approach extends to give a strongly polynomial halfspace learner in the presence of random
classification noise and, more generally, Massart noise.
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1 Introduction

1.1 Forster Transforms and Their Applications

The Forster transform is a method of regularizing a dataset X (in particular, by placing it in radial
isotropic position) while maintaining some of its essential properties. Forster transforms have been
an essential tool in a diverse range of settings, including functional analysis [Bar98 (GGdOW17],
communication complexity [For02], coding theory [DSWI17], mixed determinant/volume approxi-
mation [GS02], learning theory [HM13, HKLM20, DKT21, DPT21] and the Paulsen problem in
frame theory [KLLRI&, [HM19]. The reader is referred to [AKS20] for a more detailed discussion.

Known algorithms for computing (approximate) Forster transforms [HM13) [AKS20, DKT21]
rely on black-box convex optimization (e.g., the ellipsoid algorithm) and consequently have weakly
polynomial runtimes. Here we study the question of whether Forster transforms can be computed
in strongly polynomial time. We then leverage Forster transforms for the problem of PAC learning
halfspaces (both in the realizable setting and in the presence of semi-random label noise).

Intuitively speaking, a Forster transform is a mapping that turns a dataset into one with good
anti-concentration properties. Specifically, given a dataset X C ]R a Forster transform of X is
an invertible linear transformation A € R?¥“ such that the set of points Y = {Ax/||Az|j2,z € X}
is in isotropic position (i.e., has identity second moment matrix). Formally, we have the following
more general definition allowing for approzimate isotropic position.

Definition 1.1 (Approximate Forster Transform). Let X be a set of n nonzero points in R? and

0 < e <1 be an error parameter. An e-approrimate Forster transform of X is an invertible linear

transformation A € R?¥? such that, considering the mapping f4 : R — S? defined by fa(x) def

Az /|| Az||2, the matrix M4(X) def (1/n) Y ,ex fa(@) fa(z) " satisfies 156 T < Ma(X) < H<T.

An ezact Forster transform (corresponding to € = 0 in Definition aims to linearly transform
a given dataset so that the normalizations of these points are in isotropic position. This notion
is known as “Forster’s isotropic position” or “radial isotropic position” and can be viewed as
an outlier-robust analogue of isotropic position. As already mentioned, radial isotropy has been
extensively studied in functional analysis and computer science.

Remark 1.2. At a high-level, a Forster transform aims to transform a given dataset so that it
becomes “well-conditioned” in a well-defined technical sense. We note that several other such
transformations have been studied in the literature, including the “outlier-removal technique” of
Dunagan and Vempala [DV04a] (improving on [BFKV96]) and the rescaling method of Dunagan
and Vempala [DV04b] for linear programming. We provide a summary of these techniques and a
comparison to radial isotropy in Section [1.5]

Existence Forster [For02] showed that if the set of points X is in general position, then a Forster
transform exists. Interestingly, generalizations of Forster’s theorem appear implicitly in [Bar9g§]
and explicitly in [GS02]. We note that there are datasets for which a Forster transform does not
exist. For example, if there is a d/3-dimensional subspace that contains half of the points in X,
then after applying any such transformation to our dataset, this will still be the case; thus, there
will be a d/3-dimensional subspace over which the trace of the second moment matrix is at least
1/2. In a recent refinement of the aforementioned works, [HKLM20] showed that this is the only
thing that can go wrong. That is, a Forster transform of a given dataset X exists unless there is a
k-dimensional subspace, for some 0 < k < d, containing at least a k/d-fraction of the points in X.
We use R. to denote the set R\ {0}.




Efficient Computability Forster’s existence proof proceeds via a non-constructive iterative ar-
gument. By analyzing a convex program proposed by Barthe [Bar98|, Hardt and Moitra [HM13]
(see also [AKS20Q]) showed that the ellipsoid method yields a weakly polynomial time algorithm
to compute an approximate Forster transform (when it exists). (More recently, [DKT21] pointed
out that a simple explicit SDP can be used to obtain a similar guarantee.) We remind the reader
that the term weakly polynomial time algorithm refers to the fact that the number of arithmetic
operations performed by the algorithm scales polynomially with the bit complexity of the numbers
in the input. Specifically, in our Forster setting, the number of arithmetic operations required by
the ellipsoid method is poly(n,d, b,log(1/¢)), where € is the accuracy parameter of Definition
n is the size of the dataset X, and b is the bit complexity of X.

Starting from the convex programming formulation in [Bar98], Artstein-Avidan, Kaplan, and
Sharir [AKS20] gave an SVD-based gradient-descent method for computing approximate Forster
transforms. This method incurs a poly(1/€) runtime dependence and is still weakly polynomial,
i.e., the number of arithmetic operations scales polynomially in the bit complexity b. Finally, it is
interesting to remark that Forster’s rescaling is a special case of operator scaling and tensor scaling
(see |[GAO18] for a survey). Efficient algorithms have been developed for these more general tasks,
see, e.g., [AGLT18, BFG™18], albeit with weakly polynomial guarantees.

Weakly versus Strongly Polynomial Time As is standard for computational purposes, we
assume that every integer or rational number appearing in the input is encoded using its binary
representation. Let N € Z, denote the number of integer numbers given as input and b € Z;
denote the bit complexity of the largest integer appearing in the input description. An algorithm
for the underlying computational problem is called weakly polynomial, if its worst-case running time
is bounded by a fixed-degree polynomial in the Turing machine model of computation.

The concept of strongly polynomial time was introduced by Megiddo [Meg83|, under the name
“genuinely polynomial”. A strongly polynomial time algorithm satisfies the following properties
(see, e.g., Section 1.3 of [GLS88]): (i) it uses only elementary arithmetic operations (specifically,
integer addition, subtraction, multiplication, and division), (ii) the number of arithmetic operations
is bounded above by a polynomial in N, and (iii) the algorithm is a polynomial space algorithm:
that is, all numbers appearing in all intermediate computations are rational numbers with bit
complexity bounded above by a polynomial in the input size (i.e., poly(N,b)).

The key difference between strongly and weakly polynomial time lies in property (ii) above. In
a weakly polynomial algorithm, the number of arithmetic operations is allowed to scale with the bit
complexity of the numbers in the input. In sharp contrast, in a strongly polynomial time algorithm
no bit complexity dependence is allowed.

Forster Transforms in Strongly Polynomial Time? Motivated by the fundamental nature
and the varied applications of Forster transforms, here we ask the following question:

Is there a strongly polynomial time algorithm to compute
an approximate Forster transform of a given dataset (assuming one exists)?

Our main algorithmic result (Theorem answers this question in the affirmative by giving the
first randomized strongly polynomial-time algorithm for computing approximate Forster transforms
— corresponding to € = Q(poly(1/(n,d))) in Definition Importantly, a constant value of €
suffices for our learning theory application to learning halfspaces. Obtaining a strongly polynomial
time algorithm for inverse exponential values of € is left as an interesting open problem (see Section
for a discussion).



1.2 Halfspaces and Efficient PAC Learnability

One of the main motivations behind this work was leveraging Forster transforms as a tool for
the algorithmic problem of distribution-free PAC learning of halfspaces. We review the relevant
background in the subsequent discussion.

Halfspaces We are concerned with the efficient learnability of halfspaces in Valiant’s distribution-
free PAC model [Val84]. A halfspace or Linear Threshold Function (LTF) is any Boolean-valued
function f : R? — {£1} of the form f(z) = sign(w - = — t), for some w € R? (known as the weight
vector) and ¢ € R (known as the threshold). (The function sign : R — {£1} is defined as sign(u) = 1
if w > 0, and sign(u) = —1 otherwise.) Halfspaces are one of the most extensively studied classes of
Boolean functions due to their central role in several areas, including complexity theory, learning
theory, and optimization |[Ros58, Nov62, MP68, [Yao90, [GHRI2, [EFS97, Vap9g|, STCO0, [O’D14].

Background on PAC Learning The major goal of computational learning theory is to develop
learning algorithms for expressive concept classes that are both statistically and computationally
efficient. To facilitate the subsequent discussion, we formally define Valiant’s PAC model.

Definition 1.3 (PAC Learning). Let C be a class of Boolean-valued functions over X = R¢ and
Dx be a fixed but unknown distribution over X. Let f be an unknown target function in C. A
PAC example oracle, EX(f, Dx), works as follows: Each time EX(f,Dx) is invoked, it returns a
labeled example (x,y), where x ~ Dx and y = f(x). Let D denote the joint distribution on (z,y)
generated by the above oracle. Given an accuracy parameter v > 0 and access to i.i.d. samples
from D, the learner wants to output a hypothesis i : R? s {£1} such that with high probability
the misclassification error of h is at most v, i.e., we have that Pr, ,y.p[h(z) # y] < 7.

The hypothesis h in Definition does not necessarily belong to the class C. Namely, we
focus on the standard notion of improper learning, where the learner can output any efficiently
computable hypothesis. The special case where h is required to lie in C is known as proper learning.
While proper learning might be desirable for some applications (e.g., due to its interpretability),
there exist natural concept classes for which proper learning is computationally hard and improper
learning is easy (see, e.g., [KV94]). An improper hypothesis is as useful as a proper one for the
purpose of predicting new function values.

Remark 1.4. The PAC model of Definition is known as realizable because of the assumption
that the labels are consistent with the target concept. While our main learning application is on
the realizable learning of halfspaces in strongly polynomial time (Theorem , our positive result
extends for learning halfspaces in the presence of random or semi-random label noise (Theorem |1.8]).

PAC Learning Halfspaces and Linear Programming With this terminology, we return to
our discussion on halfspaces. Suppose we are given a multiset of n labeled examples, (:c(i) , y(i)), with
2@ ~ Dy and y) = f*(z®)), where f*(z) = sign(w* -  — t*) is the target halfspace. Then we can
find a consistent halfspace hypothesis h(z) = sign(@ -  — ¢ ) (i.e., a halfspace that agrees with the
training set) via a reduction to Linear Programming (LP); see, e.g., [MT94]. Indeed, each example
(@, y®) gives rise to the linear inequality (w -z — t)y® > 0 over variables (w,t) € R4,
This gives us an LP with d + 1 variables and n constraints, which is feasible (as (w*,t*) is a
feasible solution by assumption). We can thus use any polynomial-time LP algorithm to compute
a feasible solution (@,%). By standard VC-dimension generalization results (see, e.g., [KV94]),
if the sample size n is sufficiently large, namely for some n = O(d/'y), the halfspace hypothesis



h(x) = sign(@ -z — t ) with high probability satisfies Pr(, y)~plh(x) # y] <~. This straightforward
reduction gives a PAC learning algorithm for halfspaces on R? with sample complexity O(d/v)
and running time polynomial in the input size. Formally speaking, the running time of such an
algorithm is weakly polynomial, i.e., its worst-case number of arithmetic operations scales with the
bit complexity of the input examples.

Interestingly, the aforementioned reduction can be reversed. That is, one can use any PAC
learner that outputs a halfspace hypothesis as a black-box to solve the linear feasibility problem
Aw >0, w # 0, where A € R"*¢ and w € R?, by considering each linear constraint as an example.
Intuitively, the vector w can be viewed as the weight vector defining the target halfspace.

Learning Halfspaces in Strongly Polynomial Time? All known polynomial time algorithms
for LP, including the ellipsoid algorithm and interior-point methods, are weakly polynomial. The
existence of a strongly polynomial LP algorithm is a major open question in computer science,
famously highlighted by Smale [Sma98]. The straightforward reduction of PAC learning halfspaces
to LP leads to a weakly polynomial learner. Interestingly, the reduction in the opposite direction
has lead various authors (see [Coh97] and recently [DGT19, [CKMY20]) to suggest that learning
halfspaces in strongly polynomial time is equivalent to strongly polynomial LP. The catch, of course,
is that this equivalence only holds if we restrict ourselves to proper learners.

Several weakly polynomial time algorithms for PAC learning halfspaces have been developed
over the past thirty years, starting with the pioneering works [BEKV96, [(Coh97, [DV04b] and recently
in [DGTI19, ICKMY20, DKT21]. (These works do not proceed by a black-box reduction to solving
LPs.) These learners succeed not only in the realizable setting, but also in the presence of (semi)-
random label noise. Importantly, all prior learners are weakly polynomial — even restricted to the
realizable setting. This discussion serves as a motivation for the following question:

Is there a strongly polynomial time algorithm for PAC learning halfspaces?

The main learning-theoretic result of this paper (Theorem answers the above question in the
affirmative. This algorithmic result generalizes to yield strongly polynomial time algorithms for
learning halfspaces in “benign” noise models, including Random Classification Noise (RCN) [ALSS]|
and, more generally, Massart noise [MNO6] (Theorem [1.8).

1.3 Our Results

The main algorithmic result of this work is the first randomized strongly polynomial time algorithm
for computing an approximate Forster transform of a given dataset, assuming that one exists.

Theorem 1.5 (Approximate Forster Transforms in Strongly Polynomial Time). There erists a
randomized algorithm that given a set X C R? of size n and a parameter € € (0,1), runs in time
strongly polynomial in nd/e, and has the following high probability guarantee: either the algorithm
computes an e-approximate Forster transform of X, or it correctly detects that no Forster transform
of X exists by finding a proper subspace W C R such that | X N W| > (n/d) dim(W).

In more detail, the algorithm of Theorem performs poly(n,d, 1/¢) arithmetic operations on
poly(n,d, 1/e,b)-bit numbers, where b is the bit complexity of the points in X. As discussed in
the introduction, previous algorithms for this problem rely on the ellipsoid method and therefore
are weakly polynomial even for constant values of €. The running time of our algorithm has a
polynomial dependence in 1/€; hence, our algorithm does not run in polynomial time when e is
inverse super-polynomially small in n, d. Importantly, for our application in halfspace learning (and
several other applications of Forster transforms) constant values of the parameter e suffice.



By using the algorithm of Theorem as a black-box (for ¢ = 1/2), we establish our main
learning result (see Theorem for a more detailed statement).

Theorem 1.6 (PAC Learning Halfspaces in Strongly Polynomial Time). Let D be a distribution
over labeled examples (x,y) € R x {£1} such that the distribution over examples is arbitrary and
the label y of example x satisfies y = f(x), for an unknown halfspace f : R? > {&£1}. There is an
algorithm that, given vy > 0, draws n = poly(d/~) i.i.d. samples from D, runs in strongly polynomial
time, and returns a strongly polynomial time computable hypothesis h : R? s {£1} such that with
high probability we have that Pr, . plh(r) # y] < 7.

Given the equivalence of proper halfspace learning and LP, we view this algorithmic result as
fairly surprising. Theorem gives the first strongly polynomial time PAC learning algorithm for
halfspaces. In more detail, if b is the bit complexity of the examples (i.e., the maximum number
of bits required to represent each coordinate of each example vector), our algorithm uses poly(n)
arithmetic operations on poly(n, b)-bit numbers. Finally, we note that the hypothesis h computed
by our algorithm is a decision-list of poly(d/~) many halfspaces. Importantly, for each point z, the
value h(z) is computable in strongly polynomial time (in n).

Remark 1.7. The list of concept classes for which efficient learners have been developed in Valiant’s
distribution-free PAC model is fairly short. The class of halfspaces is of central importance in this
list. Specifically, a strongly polynomial algorithm for PAC learning halfspaces immediately implies
(via the kernel trick) strongly polynomial learners for broader concept classes, including degree-k
polynomial threshold functions for any k = O(1) (see, e.g., [BEHWS9]).

It is worth pointing out that the idea of using Forster transforms for halfspace learning was
recently used in [DKT21] for the problem of PAC learning with Massart noise. In the Massart
model [MNOG], an adversary independently flips the label of each point x with unknown probability
n(z) <mn < 1/2. The learner of [DKT21] used a weakly polynomial Forster transform routine. By
instead using our algorithm of Theorem [I.5] we obtain the following generalization of Theorem

Theorem 1.8 (PAC Learning Massart Halfspaces in Strongly Polynomial Time). Let D be a
distribution over labeled examples (x,y) € R x {&1} such that the distribution over examples is
arbitrary and the label y of example x satisfies (i) y = f(x) with probability 1 — n(zx), and (i)
y = —f(z) with probability n(x), for an unknown halfspace f : R — {x1}. Here n(x) is an
unknown function that satisfies n(x) <n < 1/2 for all z. There is an algorithm that, given v > 0,
draws n = poly(d/~) i.i.d. samples from D, runs in strongly polynomial time, and returns a strongly
polynomial time computable hypothesis h : R? s {£1} such that with high probability we have that

Pr y~plh(z) #y] <n+7.

Theorem generalizes Theorem (which corresponds to the case of n = 0). For the
special case of uniform noise (i.e., when n(x) = n < 1/2 for all ) — this is known as Random
Classification Noise [AL8S] — Theorem achieves the information-theoretically optimal error and
runs in strongly polynomial time. It thus qualitatively improves on the classical work of [BEKV96]
who gave a weakly polynomial time algorithm with the same error guarantee.

Theorem similarly improves prior work on learning halfspaces with Massart noise. Prior
algorithms for learning Massart halfspaces have weakly polynomial runtimes and achieve the same
error as Theorem [I.8 which is believed to be the computational limit for the problem. In more
detail, the first (weakly) polynomial learner for Massart halfspaces was given in [DGT19] and
achieves error 7+, as our Theorem[I.§ While this error guarantee is not information-theoretically
optimal in the Massart model (the optimal error is OPT = E;[n(z)]), there exists strong evi-
dence [DK20), NT22, DKMR22] that the bound of 1 cannot be improved by any polynomial time



algorithm. Finally, we note that subsequent work to [DGT19] gave a proper learner for Massart
halfspaces [CKMY20], which is inherently weakly polynomial.

1.4 Owur Techniques

1.4.1 Strongly Polynomial Approximate Forster Transform

Overview of Algorithmic Approach Letting fa(z) def Az/||Ax||2, given a dataset X of n

points in R?, our goal is to efficiently compute an invertible linear transformation A € R%x¢

such that the matrix My(X) def (1/n) > ex fa(x)fa(z)" is approximately equal to (1/d)I;

in particular, we would like it to have eigenvalues in [13¢,14€]. Since the trace of M4(X),
tr(Ma(X)), is always equal to 1, this goal is equivalent to finding a matrix A such that the
squared Frobenius norm of Ma(X), |[Ma(X)||%, is close to 1/d (Lemma . This observation
gives rise to the natural idea of using an iterative algorithm to compute such an A. In partic-
ular, given a linear transformation A such that ||Ma(X)|/% is somewhat small, our goal is then
to find another linear transformation C' € R%*? such that the corresponding second moment ma-
trix Mea(X) = (1/n) > ,cx foa(z)fea(z) T has squared Frobenius norm, ||Mca(X)|/%, somewhat
smaller than || M4 (X)||%. Equivalently, since for any point = € R? it holds that foa(x) = fo(fa(z)),

we consider the set of transformed points X4 = f4(X) def {fa(z) : x € X} and aim to make the
second moment matrix of fo(X4) smaller than the second moment matrix of X 4. If for any in-
vertible A we can find such a C, then by iteratively replacing A by C'A we can achieve smaller and
smaller values of |[M4(X)|%, until in the limit it approaches 1/d.

Since tr(Ma(X)) = 1, if ||Ma(X)|/% is bounded away from 1/d, some of the eigenvalues of
M4(X) (which average to 1/d) must differ substantially from 1/d. This in turn implies that
M4(X) must have a reasonably-sized eigenvalue gap. In particular, this means that there exist
subspaces V and V-, that are each spanned by eigenvectors of M4(X), such that the eigenvalues
of V1 exceed the eigenvalues on V by at least some reasonably large § > 0. Roughly speaking, if
we can find a matrix C' that decreases the squared Frobenius norm of M4(X) on V+ x V< and
increases the squared Frobenius norm on V x V, this will improve the desired squared Frobenius
norm.

A natural approach to achieve this goal is to let C' be equal to Iy,1 + (1 4+ «)Iy, the identity
on V1 and (1 + a) times the identity on V, for some suitable o > 0. It is not hard to see that
this choice of C strictly decreases the second moment matrix on V-, and strictly increases it on
V. Unfortunately, it might also create cross-terms that will increase the Frobenius norm. To
understand the effect of the cross-terms, it is important to consider how close vectors in X4 are
to being in V or in V. In particular, let 3 be the maximum distance that any vector in X4 is
from being in either V or V. If a = O(1), this moves approximately o3 of the trace of M4 (X)
from V* to V, which improves (i.e., decreases) the squared Frobenius norm by roughly a3? (times
some inverse poly(dn/e) factors). On the other hand, this also creates cross-terms in the order of
af3, which increases the squared Frobenius norm by a quantity on the order of a24%. Thus, as long
as « is less than 8 times a sufficiently small polynomial in dn/e, we obtain an improvement in the
squared Frobenius norm on the order of a3%/poly(dn/e).

This improvement suffices for our purposes, unless 5 happens to be very small. The latter occurs
if all of the points in X4 are either very close to V or very close to V*. In such a case, the simple
choice of matrix C' described in the previous paragraph may not be sufficient, as it will produce
too many cross-terms. In order to make progress here, we require a different approach, which we
describe next. To describe our approach for this case, we introduce additional terminology. We
let X% be the set of points in X4 that are close to VL. Moreover, let U be the span of the |V|



smallest eigenvectors of the matrix ). X5 zz ', and let UL be the orthogonal subspace. We now

define the new matrix C' to be Ij;1 + (1 4+ «)Iy, the identity on U+ and some very large multiple
(1+ ) of the identity on U. We claim that this choice actually does not create much in the way of
cross-terms. In particular, the matrix erXA‘? (Cx)(Cx)T =CT erXA‘? xx" C will have no U x U+

term, since erX}?; zx' does not — as U is an eigenspace of ZmEXE rzx. The second moment
matrix ) XB fo(z)fo(x) T will have some contribution to U x U~ cross-terms coming from the

renormalization; but these will only be on the order of (a3)*. On the other hand, the matrix
ZxEXA\XE fo(z) fo(z) T will have small U x U™ terms, because each fo(z) will nearly lie in U~

If B is sufficiently small, this leads to roughly (a $)? mass being moved from U+ x U+ to U x U,
while only creating off-diagonal terms on the order of (a3)*. Thus, this alternate choice of C' can
be used to decrease the squared Frobenius norm by poly(a/(dn)).

The preceding outline provides a procedure that produces a sequence of matrices Aq, As, ...
such that if e; = ||Ma,(X)||% — 1/d, then e;+1 < e; — poly(ei/(dn)). Therefore, after polynomially
many iterations, we have that |[My,, (X)||% < 1/d + (¢/d)?, which implies we have obtained an e-
approximate Forster transform. This gives us an efficient algorithm for computing an approximate
Forster transform in the real RAM model, assuming the availability of an algorithm for exact
eigendecomposition computation.

Additional Technical Obstacles The above iterative procedure forms the basis of our final
strongly polynomial time algorithm. Unfortunately, as is, this procedure does not directly imply a
strongly polynomial time algorithm for two reasons: First, we need to control the bit complexities
of the matrices A; (which might become exponentially large). Second, we need to show that
our algorithm works with approximate eigendecompositions (which can further be implemented in
strongly polynomial time). We elaborate on these issues in the following discussion.

Controlling the Bit Complexity via Rounding Recall that, in a strongly polynomial time
algorithm, all intermediate numbers computed throughout the algorithm must fit in polynomial
space. To handle the bit complexity in our setting, we establish the following statement. If the
points in the initial dataset X C R? of size n have bit complexity at most b, then the following
holds: given a matrix A € R¥? and any 6 > 0, we can approximate A by another matrix A’ of bit
complexity poly(b, d, n,log(1/d)) such that || M (X)||% < ||[Ma(X)||% + 6 (see Theorem [5.1)). This
structural result suffices for our purposes for the following reason: Replacing each intermediate
matrix A; (in our iterative procedure) by the corresponding A} obtained by rounding (for an
appropriately small §) at each step of our algorithm suffices to keep the bit-complexity under
control.

To prove the desired structural result, we proceed as follows: First, if A has condition number at
most exp(poly(n, b, d)), it suffices to merely approximate each entry of A to some poly(bdn/log(1/9))
bits of precision. The difficulty arises if the condition number of A is quite large — in fact, expo-
nentially large in our other parameters. If the condition number of A is large, it is because there
are large multiplicative gaps in the singular values of A. In such a case, there will be subspaces
V and V' such that the V-'-component of any vector is multiplied by a huge amount relative to
the V-component. In particular, any vector that was not exponentially close to V' to begin with,
after multiplying by A ends up essentially in V. Our basic strategy here is to decrease the size
of this singular value gap of A to be at most (merely) exponential, without much affecting any of
the normalized transformed vectors. Our goal is to scale down the subspace V' to decrease the
multiplicative eigenvalue gap. However, we must ensure that the vectors of X that are sufficiently
close to V1 after applying A do not end up being essentially in V. To achieve this, we consider a



subspace W spanned by such problematic vectors and build an improved matrix AT such that T
does not affect vectors in W, but rescales significantly vectors lying in a subspace R that is very
close to V*. Via this step, we can reduce the condition number of A to be appropriately bounded
without affecting the mapping f4 significantly; after that, we can make do with a suitably precise
rounding to obtain the output matrix A’.

Approximate Eigendecomposition in Strongly Polynomial Time So far, we have assumed
the availability of a routine for exact eigendecomposition. In fact, there are several places in the
above intuitive overview of our algorithmic approach where we need to compute an eigenvalue
decomposition of a matrix. This is required first when we need to find the initial eigenvalue gap in
Mu(X) o< e X4 zz", and again later when we need to find the span of the large eigenvalues of
> 2eXB xx'. Unfortunately, computing exact eigenvalues is impossible in our model of computation
(as doing so might require finding roots of high-degree polynomials). Fortunately, it is sufficient
for us to find merely an approximate eigenvalue decomposition of these matrices. A subtle and
important point is that our required notion of approximation is significantly stronger than the
typical guarantees explicitly available in the literature. Interestingly, we show that the desired
strongly polynomial guarantees can be achieved in our model using some variation of the power
iteration method. This requires a novel proof of correctness, that we provide here.

We are now ready to describe our strongly polynomial approximate eigendecomposition routine
in tandem with a sketch of its analysis (see Proposition . The standard power iteration method
says that in order to approximate the principal eigenvector of a symmetric, PSD matrix M, it suffices
to multiply a random vector v by a large power t of M. If we express v as a linear combination
of eigenvectors of M, then multiplying by a large power of M scales each of these components by
an amount depending on the eigenvalue. It is not hard to see that if there is a reasonable gap
between the largest and second largest eigenvalues, then the vector M!v will likely end up close
to a multiple of the largest eigenvector. Once an approximate principal eigenvector is computed,
one can attempt to repeat the same procedure, i.e., projecting onto the orthogonal subspace to
find the second largest eigenvalue; and so on. This iterative procedure is known to succeed in
finding approximations to the eigenvectors and eigenvalues in question, so long as the eigenvalues
are not too close to each other. On the other hand, if M has (nearly) degenerate eigenspaces,
then this method may fail to separate eigenvectors with very similar eigenvalues. However, in this
(near-)degenerate case, such an approximation is usually not needed, as the eigenvalues are close to
begin with. One can hope that the matrix M corresponding to the computed eigendecomposition
is close to M in an appropriate sense. In particular, standard results (see, e.g., [Par98]) show how
to compute such an M satisfying |M — M||y < €||M|o.

Unfortunately, this notion of approximation is not sufficient for our purposes. For example,
in the case where the parameter § is small in our Forster algorithm, it is important for us to
compute the spaces V' and W’ to very good accuracy. This is because the linear transformation
that we apply will multiply elements of V' by a large factor of roughly 1/8. This means that
we need to compute V' to error on the order of 3 in order to ensure the accuracy of our result.
More generally, we will need a qualitatively stronger guarantee for our approximate eigenvalue
decomposition. In particular, we need that for some small € > 0, for any vector v, it holds that
lvT (M — M)v| < e(v" Mv). This means that if v lies in a space spanned by eigenvectors of M
with very small eigenvalues (as V' is above), then we need that Muv to be correspondingly small.
Fortunately, we can obtain this much stronger “multiplicative” guarantee via power iteration. The
intuitive reason this works is essentially because if we have a space V' spanned by eigenvectors of
M with eigenvalues at most 3, then multiplying a random vector v by powers of M reduces the size
of the projection of v onto V' by a power of 5. This means that power iteration produces vectors



that are very nearly orthogonal to V’ with the error in this approximation scaling with 3.

1.4.2 Learning Halfspaces in Strongly Polynomial Time

As already mentioned in the introduction, we leverage our algorithm for approximate Forster trans-
forms to obtain the first strongly polynomial algorithm for PAC learning halfspaces. It turns out
that this approach goes through both in the realizable case (Definition and in the presence of
(semi-random) Massart noise on the labels. In fact, it is not difficult to verify that by plugging in
our new Forster algorithm into the learning algorithm of [DKT21], one directly obtains a strongly
polynomial halfspace learner in the presence of Massart noise. For the sake of the completeness,
here we focus on the realizable case and provide a simpler, self-contained algorithm and proof.

Note that it is without loss of generality to assume that the threshold of the target halfspace is
zero (one can reduce the general case to the homogeneous case). The main challenge in PAC learn-
ing halfspaces is that the target halfspace may have very bad anti-concentration (aka “margin”). If
the margin is not too small (i.e., at least inverse polynomial), simple iterative algorithms (e.g., per-
ceptron) efficiently learn halfspaces (in strongly polynomial time). A natural idea is then to reduce
the general case to the large margin case by appropriately transforming the data. A number of such
reductions have been developed in the literature [BEKV96, [DV04al DV04bl DKT21]. The methods
developed in [BFKV96, [DV04a, [DV04b] are inherently not strongly polynomial. Recently, [DKT21]
pointed out that one can use Forster transforms for this purpose.

For our purposes, we require a stronger guarantee than what is provided by the vanilla percep-
tron algorithm. Specifically, we want a learning algorithm for halfspaces that correctly classifies at
least some reasonable fraction of points, if the points are guaranteed to be well-conditioned (for
example, in the sense of being unit vectors with E[zz"] ~ I). By using an approximate Forster
algorithm, we can transform the input points in order to make them well-conditioned, while pre-
serving the notion of halfspaces. We can then apply our learner to this set in order to learn a
classifier that works on some reasonable fraction of the points. Repeating this procedure iteratively
on the unclassified points eventually gives a halfspace learning algorithm.

More precisely, the modified perceptron algorithm of [DV04b] is a strongly polynomial time
algorithm with the following performance guarantee: given labeled examples consistent with an
unknown linear classifier, the algorithm learns a classifier that correctly labels all points whose
margin is not too small. It is not hard to see that, for points in approximate radial isotropic
position, at least a 1/d-fraction of points have not-too-small margin. Therefore, if we have a set of
points in approximate radial isotropic position, the modified perceptron algorithm finds (in strongly
polynomial time) an explicit halfspace that separates out a roughly 1/d-fraction of the points all
of the same sign. By standard generalization bounds, this gives us an algorithm that in strongly
polynomial time learns a partial classifier, i.e., outputs a partial function that correctly classifies
an Q(1/d)-fraction of the points while misclassifying an O(vy/d)-fraction. In other words, this
procedure produces a partial classifier that labels at least a 1/d-fraction of points and misclassifies
at most a v-fraction of these points.

To learn an arbitrary halfspace, we use our approximate Forster transform to put the points
in approximate radial isotropic position without changing the notion of a halfspace on them. We
then apply the above partial learner to these new points in order to obtain a non-trivial partial
classifier that makes mistakes on only a 7-fraction of its classified set. We repeat this process on
the unclassified points, using a new approximate Forster transform, to learn a non-trivial fraction
of the unclassified points. Repeating this procedure iteratively as necessary, we eventually obtain
a partial classifier that produces an answer on essentially all points of the domain and only makes
mistakes on a vy-fraction of them.



1.5 Related Work

In this section, we summarize additional prior work that was not covered in the introduction.

Comparison to Strongly Polynomial Algorithm for Matrix Completion It is worthwhile
to compare our techniques for the Forster transform to [LSWO00], who developed the first strongly
polynomial time algorithm for the matrix scaling problem. To put this problem in terms more
analogous to ours, one is given a set of d vectors z1, zs, . .., zq in R%. The goal is to find a diagonal
matrix A such that if y; := Az; /|| Az;||1 is the ¢; normalization of Ax;, then the absolute deviation
of the j*" coordinates of the y’s around 0 are (approximately) the same for all j. In particular,
it should hold that Z?:l |(yi)j| = 1 for all 1 < j < d. Note that for our problem, we have n
(possibly greater than d) vectors, A can be any matrix, we take y; to be the ¢ normalization and
we want the mean square deviation of the y’s in any direction (not just along coordinate axes) to
be approximately the same.

The algorithm in [LSWO00] works roughly as follows. We construct A through an iterative
sequence of improvements. Given a specific A, we compute the appropriate values of y; and then
compute the absolute deviations of each coordinate. If these are all close to each other, we are done.
Otherwise, by sorting the deviations and finding the largest gap, we can split our coordinates into
two sets, B and S, so that the deviation of any coordinate in B is substantially larger than the
deviation of any coordinate in S. One then defines the diagonal matrix C' to be (1 + ¢) on the
coordinates in S and 1 on the coordinates in B, and replaces A by A’ := C'A. It is not hard to
see that by doing this, one increases the deviations along all coordinates in S while decreasing
it along all coordinates in B (and keeping the total sum of deviations the same). By picking ¢
carefully, [LSW00|] show that the variance of these coordinate-wise deviations can be decreased by
some polynomial amount in each step. Thus, by iterating this method a polynomial number of
times, one obtains a scaling where the coordinate-wise deviations are sufficiently close.

The starting point for our algorithm is somewhat similar. Given a matrix A, we try to find a
matrix C such that the matrix A’ := C'A is closer to satisfying our condition (in the sense that
||M4/(X)||F should be smaller than ||[M(X)|7 by an additive inverse polynomial term). To do
this, we compute subspaces Vg and Vp (by finding an eigenvalue gap in M4(X)) such that the
variance of the y; := Ax;/||Az;||2 in any direction along Vg is substantially larger than along any
direction in Vg. Ideally, we would like to take C' = I + aly, for some carefully selected a. While
this does only increase the variance in directions along Vg and decrease it along Vg, in our setting
this also creates off-diagonal terms that increase our potential. While it is always possible to ensure
that this error does not overwhelm the progress we make by taking o small enough, in some cases
(particularly where all of the y’s are either very close to lying in Vp or very close to lying in V), this
is not compatible with making polynomial progress in each step. In this other case, we need to use
a subtly different method for finding C' in order to minimize the contribution of these off-diagonal
terms. Furthermore, unlike in [LSW00], the matrices C' used might have large numerical complexity
(perhaps on the order of the complexity of A). If we naively apply the iterative algorithm as is,
it might lead to computations involving matrices with exponentially large bit complexity. In order
to fix this, we also need to add a rounding step, whereby in each stage we reduce the numerical
complexity of A down to some manageable level but without substantially affecting our potential.

Comparison to Other Data Transformations The Forster transform is one of several data
transformations that have been studied in the literature to make a dataset “well-conditioned”.
Here we explain two similar in spirit such transformations, namely the “outlier removal” tech-
nique [BEKV96, [DV04a] and the rescaling method of [DV04b]. Both of these techniques have been
used to obtain weakly polynomial learners for halfspaces with random noise.
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The “outlier-removal” technique was introduced in [BEKV96] and was significantly refined by
Dunagan and Vempala [DV04a]. Given a dataset X and a parameter 8 > 0, a point in X is called
a B-outlier if there exists a direction v such that the squared length of x along v is more than g
times the average squared length of X along v. The goal of the method is to efficiently find a
large subset of X’ C X such that X’ has no B-outliers, for as small 3 as possible. This would
give a reasonable sized sub-distribution on which the desired anti-concentration holds. As shown
in [DV04a], the parameter 8 (which affects the quality of the resulting anti-concentration) needs to
scale polynomially with the bit complexity b of the dataset X. Consequently, the resulting runtimes
in applications of this method will be inherently weakly polynomial. Interestingly, this is the reason
that the (random noise tolerant) halfspace learner of [BFKV96] is only weakly polynomial.

A different algorithm for learning halfspaces with random classification noise is implicit in
the rescaled perceptron algorithm of Dunagan and Vempala [DV04b] for efficiently solving linear
programs (see also [Bet04]). The key ingredient of their approach is a rescaling step that linearly
transforms the data so that, roughly speaking, the margin increases in each iteration by a factor
of 1+ 1/d. Since the initial margin scales with the bit complexity, so does the total number of
iterations. (Since this leads to a proper learning algorithm, a dependence on the bit complexity is
expected; otherwise, one would obtain a strongly polynomial algorithm for LP!)

Strongly Polynomial Special Cases of LP A line of work, starting in the 80s, has developed
strongly polynomial time algorithms for interesting special cases of LP, including minimum cost
circulations [Tar85, (GT89, [0rl93], min cost flow and multi-commodity flow problems [Tar86l, VY96,
and generalized flow maximization [Végl4], (OVIT, [OV20] (see also [DHNV20, DNV20(]). Strongly
polynomial time algorithms have also been developed for certain structured convex programs, see,
e.g. [Végl6| (GVI9] in the context of equilibrium computation, and [LSWO00] for matrix scaling.

1.6 Organization

The structure of this paper is as follows: In Section [2| we record basic notation and facts that will
be used throughout this paper. Section [3| presents our Forster decomposition algorithm, assuming
exact eigendecomposition and ignoring bit complexity issues. Section [ establishes our strongly
polynomial guarantees for approximate eigendecomposition. Section [b|shows that we can efficiently
round the entries of the underlying matrix without losing much in the desired guarantees. Finally,
Section [6] puts all the pieces together to obtain our strongly polynomial Forster algorithm. Section 7]
presents our strongly polynomial halfspace learning algorithm. Finally, in Section [§] we summarize
our results and provide directions for future work.
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2 Preliminaries

Here we introduce some terminology and establish a basic technical fact (Fact that will be
used throughout this paper.

Basic Notation We use Z, to denote the non-negative integers, R? for the d-dimensional real
coordinate space, R? for R?\ {0}, and Sy for the unit fo-sphere. For a set S C R, we will denote

max(.9) def maxzeg x and min(.S) def mingeg .

For z € R?, we use ||z||2 to denotes the fo-norm of . We use tr(-), || - ||, and || - ||2 for the
trace, Frobenius norm, and spectral norm of a square matrix. For matrices A, B € R¥? we write
A > B (or B = A) to denote that A — B is positive semidefinite (PSD). We use I for the d x d
identity matrix, where the dimension will be clear from the context. If M € R%*? is a PSD matrix,
we denote by A\;(M) and ¢;(M) the i-th largest eigenvalue and corresponding eigenvector of M.
That iS, )\1(M) Z )\Q(M) Z Z )\d(M) Z 0 and Mql(M) = )\z(M)ql(M) for all ¢ S [d] We
denote by A(M) the set of eigenvalues of M and Q(M) the set of eigenvectors. That is, A(M) =
{Ni(M),i € [d]} and Q(M) = {q:(M),i € [d]}. For S C [d], we denote Ag(M) = {\i(M),i € S}
and Qs(M) = {g:(M),i € S}.

For a finite set of vectors S C R%, we use span(S) for their span. For a subspace V C R%, we
use dim(V) for its dimension and V1 for its orthogonal complement. For x € R? and a subspace
V', we will denote by projy z the projection of z onto V. If V' = span(S), we will sometimes use
projg  to denote projy x. For conciseness, we sometimes use =) for projy z. We denote by Iy
the d x d matrix with eigenvalues 1 in V and 0 in V* (the projection of I onto V).

Additional Notation and Basic Fact For a dataset X C RY of size |X| = n and a linear

def Ay

transformation A € R? let fa : R? — Sy be defined by fa(z) = Thals" We aim to find an

invertible A € R?*? such that f4 brings a given dataset X in (approximate) radial isotropic position.

We denote fa(X) = {”fﬁ |z e X } We will use various “covariance-like” matrices for the initial
def

dataset X and its subsets. For X’ C X, we denote Ma(X') = (1/n) Y ,cx: fa(z)fa(z)". For

subspaces Vi,V, € R? and X’ C X, we denote by MXI’V2 (X") def (1/n) > ex fj(élvl)(x) E‘V2)(:B)T,

where we used the shorthand notation y(¥) = projy, y. Note that the normalization factor is fixed
in both cases. We start by recording some useful properties of the transformation f4.

Fact 2.1. Let A, B € R¥™? be full-rank matrices. For any x € R? and a € R,., the following hold:
(a) faa(x) = fa(az) = fa(x).
(b) fa(z) = fB(fa(x)).
(¢) For B = I, we have that || fpa(z) — fa(z)|l2 < ||B = I||2.

(d) Let V C R be a subspace and letlB =I+aly forfome a > 0. Then, fg;) (x) = Ax) ff(lv) (),
where 1 < A\(z) <1+ a, and fgi‘ )(x) = p(x) fgv )(m), where ﬁ < pu(r) <1.

See Appendix [A] for the simple proof.
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3 Approximate Forster Transform in Strongly Polynomial Time

In this section, we describe and analyze our algorithm that either computes an approximate Forster
transform of a given dataset or certifies that no Forster transform exists. There are two technical
caveats in the algorithm presented in this section: First, we assume the existence of exact routines
for matrix eigendecomposition. Second, we do not bound the bit complexity of the associated
numbers. Both of these technical issues are handled in subsequent sections.

3.1 Algorithm Pseudocode

The algorithm aims to find a matrix A € R%*? such that the transformation f4 : R¢ — R? brings
the set X in (approximate) radial isotropic position. Starting from the initial guess A = I, the

algorithm iteratively improves the current matrix A until the desired approximation is obtained or
a proper subspace W of R? is found such that | X NW|/n > dim(W)/d.

Algorithm 1 Main algorithm for computing Forster Transform

1: function FORSTERTRANSFORM (set X C R? of n points, accuracy parameter €)
2 Let A« I > Initialization of transformation matrix A

8 Ma s Ma(X) = (1/n) ¥ ex fa(@) fa(z)"

4 while |[Ma]% > 1+ do

5 Set A < IMPROVETRANSFORM(A, X)

6 Set Ma + Ma(X) = (1/n) ¥ e x fa(a)fa(a)”

7

return A

3.2 Analysis of Algorithm

Our Potential Function Our algorithm measures the improvements between consecutive iter-

ations using the potential function

Bx(A) LM% (1)

corresponding to the squared Frobenius norm of the matrix

def def
Ma = Ma(X) = (1/n) 3 fa(@)fa(@)" .
zeX
Recall that approximate radial isotropy condition amounts to the condition %I <= My = %I .
Equivalently, we want that [[M4 — 2I|| < £ or that the eigenvalues of My lie in [15¢, 14€]. This
is guaranteed to hold when the potential function becomes less than 1/d + €2/d?, as shown in the

following lemma.

Lemma 3.1. Consider any dataset X C R? and any full-rank matriz A € R4, The following
properties hold for the potential ®x (A)= || Ml%.

1. 1/d < dx(A) < 1.

2. If x(A) < 1/d+ €%/d? for some € € (0,1), then for every eigenvalue \ of My it holds that
IAN—1/d| < e/d.

3. If®x(A) > 1/d+€?/d? for some e € (0,1), then (a) there exists an eigenvalue \ of Ma such
that |I\—1/d| > €/d? and (b) there exists a pair of consecutive eigenvalues \; and \iy1 of Ma
such that \; — /\i+1 > 6/d3.
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Algorithm 2 Find Improved Transform Matrix

1: function IMPROVETRANSFORM (current matrix A € R4 X RY, accuracy parameter ¢)

2 Set My e Ma(X) = (1/n) Xy fa(2) fale)"

3: Compute the set of eigenvalues, A = A(M4), and eigenvectors, Q = Q(My), of M4.

4 Set v O(%)7 where n := | X|

5 Partition (A, @) into two sets of eigenvalues and corresponding eigenvectors, (Ap, @p) and
(Ag, Qs), maximizing min(Ap) — max(Ag).

> Consider the Following Two Cases

6: if there exists © € X such that HpronBfA(x)‘ o pronSj'",L;(:c)H2 > v then
7: Set U « span(Qs).
8: Set a ﬁ
9: else
10: Set XB « {z e X: [projg, fa(w)ll2 = v}
def
11: Set ME + Ma(XB) = (1/n) Y cxn fa(@)fa(z)T.
12: Let @1, and Qs be the sets of top |@p| and bottom |Qs| eigenvectors of M% respectively.
13: Set U « span(Qs).
U
14: Set B« max,c xn || £ (@)])2.
15: if 5 =0 then
> No Forster Transform Exists
16: Output the subspace span(Qy,).
17: else > Case where > 0
18: Set a +— %e/(?den) -1

19: return A’ := (I +aly) A

Proof. Note that for any set X the matrix M4 is PSD (as an autocorrelation matrix). Let \; =
Ai(May), i € [d], with A\; > Ag > ... > Ay >0, be its eigenvalues. Then we have that

3 = (0 = (1/0) 3 o (fa@)fa(e)T) =1

zeX

where we used the linearity of the trace and the fact that all points fa(x) have unit fo-norm.
Moreover, for the squared Frobenius norm of My it holds that ||[Mal% = tr(M3) = 2%, A2,
Below we prove each of the stated properties.

1. Given that Z?Zl A\; = 1, the maximum possible value of |M4||%2 = E?:l A? is equal to 1, and
the minimum possible value is equal to 1/d (which is achieved when \; = 1/d, for all i € [d],
i.e., when M4 = (1/d)I, as desired).

2. Since >2% | \; = 1, it holds that S>7 | A2 = 1/d+ Y% (A —1/d)?. By the assumed upper bound
on ®x(A), we get that Z?Zl()\i —1/d)? < €% /d?, and thus max;e (g [N — 1/d] < €/d.

3. By the assumed lower bound on ®x(A), we get that Z?Zl()\i —1/d)? > €2/d?. By an averaging
argument, there exists j € [d] such that with (A\; — 1/d)? > €?/d?, and thus |\; — 1/d| > €/d°.
This proves (a). Since Ay > max{\;,1/d} and Ay < min{\;,1/d}, it follows that A\; — Ay > €/d>.
This implies that there is a gap between consecutive eigenvalues of M4, namely there exists
i € [d— 1] such that \; — A\;41 > ¢/d®. This proves (b).
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O]

Bounding the Decrease in Potential We now proceed with the analysis. We show that

the algorithm IMPROVETRANSFORM either correctly determines that no Forster transform exists

or computes a transformation matrix with significantly reduced potential value. This statement

implies correctness and simultaneously allows us to bound the running time of our algorithm.
The main result of this section is the following proposition.

Proposition 3.2. Let A € R™? be a full-rank matriz and X be a set of n points in RE such that
dy(4) > L+ fi—z for some € € (0,1). The algorithm IMPROVETRANSFORM returns a matriz A’
such that

Dy (A) = Dx(A) > Q(°/(n°d')) (2)
or correctly determines that no Forster Transform of X exists, in which case it returns a subspace
W such that | X N W| > (n/d) dim(W).

In the rest of this section, we provide a proof of Proposition [3.2

Assuming that a Forster transform of X exists, the algorithm IMPROVETRANSFORM returns
the matrix A" = (I + a Iy) A, where V C R? is an appropriate proper subspace of R% and o € R+
is a carefully selected parameter (that depends on the structure of the dataset X). The algorithm
distinguishes two cases: In the first case, o is a small positive quantity, equal to €/(8nd?), see
Line |8 in Algorithm 2| In the second case, « is set to %e/ (3d?n) — 1, and can be significantly larger
than 1 as it depends on a small parameter 8 which is a function of the dataset X. See Line [18|in
Algorithm [2]

3.2.1 A Useful Structural Result

We will use the notation My = My (X) and My = Ma(X). To bound the desired quantity,
Px(A) — Px(A) = [Mal|% — || Ma||%, we will make essential use of the following key lemma:

Lemma 3.3. For any X C R? and any full-rank matriz A € R¥? the following holds. For any
subspace V. C R* and any scalar a > 0, for A’ dzef(f + aly)A, we have that

1y L L
Dx(A) = @x(A) = 2 (MM V) = M(MYY) —2D;) Dy — 2 M (3)

. d
where k = dim(V) and Dy € 157, (1757 @)1 - 1757 ()13).

n

Lemma bounds the improvement in potential in terms of two opposing contributions. On
the one hand, there is a decrease in the potential proportional to the amount of mass D transferred
from the subspace V- to the subspace V times the eigenvalue gap between the subspaces V and
VL. On the other hand, there is an increase in potential due to the cross terms V' x V1 that get
created after the transformation by A’.

Proof of Lemma[3.3, By definition, we have that ®x(A) — ®x(A) = |[[Mal/% — | Ma||%. We
decompose each matrix into block matrices specified by the subspaces V and V+. We write My as

MX’V + MX’VL + MXL’V + MXL’VL, where we recall that for subspaces S and T we defined Mj’T
as IgMaIr. Since V and V1 are orthogonal subspaces, we also have that

vV v,v+ vy vivt
[Mallf = 1Mo 5+ 1My E+ My 7 E 4+ 1My 7

We can thus express ||Ma||% — [[Ma||% as the sum of the following three terms:
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(i) I I — 1M

(i) a2V I3 = 1M

(i) 225" B~ 205" |13
By Fact part for any z € RY, we have that f(‘,/)(:13)(]‘"(‘,/)(3:))T - fISXV)(ac)(flgv)(ac))T and
f(YL)(x)(fg‘,/L)(:r))T = fngL)(a:)(fIng)(x))T. Since MX’V is equal to (1/n) times the sum of

ngL)(x)(fng)(x))T over z € X, we obtain MX,’V - MX’V and MX,L’VL = MXL’VL.
We will use the following linear-algebraic fact to bound from below the first two terms.

Fact 3.4. Let A, B € R™? be symmetric PSD matrices. If A = B, then it holds that
2tr(A — B)A(B) < [|AlF — [1BIF < 2tr(A - B) Ai(4)
where k = rank(A) and \i(B) is the k-th largest eigenvalue of B.

Proof. We use e to denote the entrywise inner product between two matrices. Note that A e B =
tr(A" B) which is equal to tr(AB) if the matrices are symmetric. We have that

1AIF = 1BI[F = (A — B) & (A + B) = tx((A+ B)(A — B)).

Since both A+ B and A — B are PSD, multiplication by A 4+ B increases the eigenvalues of A — B
by at least a factor of 2A\x(B) and at most 2A;(A). Thus, tr((A+ B)(A — B)) is bounded between
2tr(A — B)A\i(B) and 2tr(A — B)A\1(4). O

We start by bounding term (i) from below. Using Fact applied to the matrices M V'V and MX’V,
we get that

IMYYIE = MY 1% > 20 (Y ) (MY — MYY)
2 v v
=200 S (Y @I - 178 @13) - @

zeX

Similarly, we can bound below term (ii). Using Fact applied to the matrices MXL’VL and
1 yL
MX, v , we get that

VJ‘,VJ‘ VJ‘,VJ‘ VJ‘,VJ‘ VJ_’VJ_ VJ‘,VJ‘
1My N = M I > 20(My, 7 Jer(My 7 = My, )

2 1yl i 1
= a0y ) 3 (I @I - 15 @li3)

zeX
=20 S (I @B -1 @R) . )
zeX

where k = rank(MX,L’VL) and the last equality follows since fogv) ()13 + HfngL)(ac)Hg =1.
Finally, we straightforwardly bound from below the third term as follows:

v,v+ v,v+ vyt
20M " NF —21My" IE = —20M g |7 (6)
. 1% 1% .
Overall, recalling that Dy = %erx(||f£1/ )(:L‘)H% - ||f£1 )(a:)||%), @, ©). (6) give that

€ 1 1
x(A) = ox(4) z 2 (MO V) = MgY)) Dy =20y
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To complete the proof, we note that
ML) S ML)+ 1M = MY
and that
(M V) < (MY ) I YT = MY = (M) MY = MY

Finally, we have that

Y =V s < -S| @ Y @ - 1@ @7
zeX
=S (@B -1 @13)
reX

where the last equality follows from Fact [2.1((d)l Combining the above completes the proof of
Lemma 3.3 O

In the following two subsections, we analyze the two cases of IMPROVETRANSFORM separately.
Note that IMPROVETRANSFORM requires that we be able to do exact singular value decompositions
in order to compute the subspace U. Our final algorithm will not be able to do this exactly and
will need to make do with an approximate singular value decomposition (see Section . In order to
make our extension easier, we will show that the potential decrease holds even when U is replaced
by some V which satisfies some approximation of the properties that U does.

3.2.2 Case I: There exists € X such that |[projg,, fa()ll2, [projgsfa(z)|l2 >~

In order to analyze this case, we prove the following proposition:

Proposition 3.5. Suppose that X is a set of n points in R? and A an invertible d x d matriz.
Suppose that V C R is a subspace so that for o, p > 0 with a < €/(64nd>):

1. The mazimum over x € X of min(HfIE‘V)(:L")H27 Hf,ng)(x)Hg) equals p.

2. Amin(MY V(X)) = Amax (MY (X)) > 55

3. [MYVE(X)||r < ap.
Then for C = (I + aly)A we have that ®x(C) < ®x(A) — p*e/(8nd>).

We note that if ®x(A) > é + ;—2, then by Lemma part |3 the difference between the largest
and smallest eigenvalues of M4(X) will be at least €/d”, and therefore the largest eigenvalue gap
will be at least ¢/d3. Thus, for V taken to be the U given in Algorithm [2| Property [2| will hold.

Furthermore, for as U is an eigenspace of M4 (X), MX’UL (X) = 0 and Property [3| will hold.

The rest of this section will be devoted to proving Proposition

To bound below the improvement in potential, we will make essential use of Lemma [3.3] We
bound the relevant quantities in the following lemmas.

Lemma 3.6. Letting Dy = 23 <”fg/)(x)||% — Hfl(qv)(x)H%), we have that O‘Q—’f < Dy < 2a.
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Proof. By Fact it follows that Dy < 2«, as C = (I + aly)A and ||(I + aly) — I]j2 < a.
This implies that ||fév) (z) — (V)( )||2 < llfo(z) — fa(z)]]2 < « for all x. Thus (since z — 22 is

2-Lipschitz on [0, 1]), we have that ch (z)]13 — Hflgv)(x)H% < 2a for all z, so Dy < 2a.
To bound Dy from below, consider an z* € X that maximizes the quantity

min{||projgy fa(z)ll2, [[projgg fa(2)ll2}

over x € X. Recall that the maximum value of the above quantity equals p.
By assumption, we must have that p > ~. As Fact [2.1{(d)| implies that all terms in the sum
defining Dy are nonnegative, we have that

1 * "
Ds = = (£ ) a@) B =17 @ >H%) .

Let y = fa(z*), and recall that we use y(V) = f1(4V)( *) and y(V f(V )( *) for the projections
of y onto V and V= respectively. With this notation, we can write

1+ Oé)QHy(V)II2
D> 2 ( > ™2 |

where we used Fact and the definition of the transformation f4. The Pythagorean theorem
and the definition of y give that ||y(")||3 + ||y(VL)H% = ||ly/|2 = 1. We thus obtain

V) 2 201 _ 2 2 2
sz 20 ly™ 13 1y 13 S 2ap7(1 0)2%20(7 ’
n (1+«)? (1+«a)?n 2n 2n
where the last inequality follows since « is sufficiently smaller than 1 and p? < % O

Finally, we bound HMg’VL |% from above in the following lemma:

Lemma 3.7. We have that HMg’Vl % < 4a%p?

Proof. By the triangle inequality for the Frobenius norm, we have that
AT AT ATeE AT
IS < (1Y e+ MG = MY )

i
We have that HMX’V lF < ap, by assumption. We bound above the second term using the following
sequence of inequalities:
2

IS (1@ @) - 1@ @)

vVt vVt
|t =y = |

reX F
V) (V) V) p(VH) 2
<
< max| | @)@ = @A @7
2
1+« i n
= ma . V@A @ -1 @ @)
11+ a)f @2 + 1Y @)l P
W) () 7V LTl
<
conbtoR ol
<a’p*(1—p?) < a’p?,
where the third line uses Fact [2.1{(b){ and the definition of the transformation f4. O
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Combining the above lemmas, we obtain that

2
By (A) — Dy (C) > (ﬁ - 4a) % —8a2p? .

We note that so long as a < ¢/(64nd®) the above is at least

o) () - 50) 2

n

This completes our proof of Proposition [3.5

3.2.3 Case II: For all z € X, either [|projg, fa(z)ll2 <7 or [[projo, fa(z)[2 <

In this case, all points « € X lie within a v margin from the subspaces spanned by the vectors
@B and Qg. The algorithm updates the matrix A by considering only the set of “big” points
XB, ie., the points in X whose images under f4 have sufficiently large projections on the sub-
space spanned by the large eigenvectors of M 4. In more detail, instead of using the eigenvectors
@B, Qs of the matrix M4 = M4 (X), the algorithm uses the eigenvectors @y, Qs of the matrix
Ma(XB) = (1/n) Y cxn fa(x)fa(z)", setting U = span(Q,). This is done to ensure that the

cross-terms MX’Ul (XB) start out at 0 initially and remain small despite significant rescaling of the
subspace U. Moreover, despite the change in the definition, we show (in Claim and Claim
that the corresponding subspaces U and U™ satisfy a similar margin condition to the subspaces
spanned by Qg and Qg and that there is still a significant eigenvalue gap between U and U~+. The
margin condition is shown in Claim and Claim [3.10 and the eigenvalue bounds are proven in
Lemmas [3.12] and B.111

These properties will allow us to bound the decrease in potential in this case. We will show the
following result.

Proposition 3.8. Suppose that X is a set of n points in R? and A an invertible d x d matriz.
Suppose that for some k < n that \g(Ma(X)) — Aga1(Ma(X)) > €/(2d3). Let W be the span of the
d — k smallest eigenvalues of Ma(X).

Suppose furthermore that for some vy at most a sufficiently small multiple of €2/(d*n?) that

~ : (W) (W) B
every x € X satisfies min(||f) " (x)||2, | f4 (2)|l2) < v. Let X* denote the set of v € X so that

”fﬁ{W)(.’IJ)HQ <7 and X° = X\XPB. Let 0 < 6 <. Suppose that V C R? is a (d — k)-dimensional
subspace so that:

1o (MY (X)) < (M (X)) + 62,

2 (MY (X)) > My V(X)) - o7,
8. Ne(MY TV (XB)) 2 M(Ma(XP)) -6,

4. MY (XB)|p < B0,

where = max,cxs ||f£1V)(:L‘)||2. Then if B = 0, VL contains more than kn/d elements of X.
Otherwise, setting o = ¢/(3Bd*n) — 1 and C = (I + aly)A, we have that

Dy (C) < Dy (A) — Q3/(dTn?)) .
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We note that if V is taken to be the space of the bottom d — k eigenvalues of M4(XB) that
the above properties trivially hold with § = 0. Properties [I] and [2] follow from the variational
characterization of eigenspaces. Properties [3] and [4 hold trivially.

We know that elements of XB are close to W= and elements of X° are close to W. We will need
to claim that elements of XB are also close to V1 and elements of X* are close to V. We establish
this in the next two claims.

Claim 3.9. We have that 23 s Hfi‘v)(x)H% <2+ 82, In particular, for any x € XB, it holds
that | £ ()]l2 < V2nr.

Proof. This follows from Property [ and the fact that
(M (XP) Z 175 @)13 <
wGXB

O

Claim 3.10. We have that £ 2zeX\XB Hf,(alVL)(:E)H% <42 +62. In particular, for any v € X \ XB,
it holds that ||f1gVL)(:c)H2 < V2n7y.

Proof. Recalling that W+ is the span of the principle eigenvectors of M4(X), by the variational
characterization of eigenspaces, it maximizes the quantity tr(Mf’Z(X ) = % Zye Fa(X) ”y(Z) |3 over
all subspaces Z with dim(Z) = dim(W+) = k. In particular, it holds that
S D VLT S Al
yefa(X) yefa(X)

On the other hand, by Property [2] we have that

1 L vivt wtwt 1 L
SD DI VA R 67 NG o R/ R S IR A DI VA RS

yEfa(XPB) yefa(XB)

Subtracting the above two inequalities, we get that

1 vt 1 wt
= > I @Bs Y T @B+ <+ 62
rzeX\XB zeX\XB
This gives the claim. O

The case that 5 > 0: Here we assume that § > 0 and show that we can obtain an improvement
in our potential function. To bound below the improvement in potential, we will make essential
use of Lemma and we bound the relevant quantities in a sequence of lemmas.

We begin by bounding below Aj (MXL’VL (X)). In particular, we show that it is nearly as big
as A\ (M4 (X)). Morally, this holds because

4 1 4 1
Ne(Ma(X)) = A (MY (30) m MM (X))
Formally, we have the following.

Lemma 3.11. We have that \y(MY V" (X)) > Me(Ma(X)) — 4y, for k = dim(V>).
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Proof. We bound the k-th largest eigenvalue of MXL’Vl via the following sequence of inequalities.

MM V() > MMV (0B (7)
> A (M( B)) — v (8)
> Ae(MY (X)) — 3y 9)
> A (MW W )—37 o (10)
= Ae(My) = 3y — (11)

Inequality follows since
1 1 1 1 yL
MY = M) MY XP) MY ()

Inequality follows from Property [3|and § < ~.
Inequality @ follows since Inequality follows since

wLwt WL wt WL wt
1My (X) — My (XP)]|2 = (| M (X\ X))
This is at most 72 as it is bounded by

1
sup v' | — Z fA(a:)(WL)(fA(:I:)(WL))T v < sup ma}§|v fa(z )(Wl)|2 <+
[vll2=1 " oexs [[o]l2=12€X

Equality follows since MKVL’WL and My agree in the top k eigenvalues by definition of
the subspace W, as the span of the top k eigenvectors of M 4.
Lemma now follows as 2 < v < 1. O

Next we bound from above )q(MX’V(X )). In particular, we show that it is not much larger
than Agy1(M(X)). Morally, this holds because

wW,wW A%
Mer1(Ma(X)) = (M7 (X)) = (M, (X)) .
Formally, we have the following.
Lemma 3.12. We have that )q(MX’V(X)) < N1 (Ma(X)) + 8.

Proof. We bound the largest eigenvalue of MX’V via the following sequence of inequalities.

MMEYY < A (MY (X XB)) 4292 (12)
<A (MA(X\ XB)) + 4y 4 242 (13)

< MMV (X XB)) + 6y + 292 (14)

< M(MYPY(X)) + 67 + 292 (15)

< A1 (Ma(X)) + 8y (16)

Inequality follows since )q(MX’V) < )\1(MX’V(X \ XB)) + Al(MX’V(XB)) and

A% A%
A (M7 (XP)) = [[M " (XP)]| E 1F (@)1 < 292,
xEXB
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where the last inequality follows from Claim [3.9] and since 6 < 7.
Inequality (I3) follows since |[Ma(X \ XB) — MXV(X \ XB)||2 < 47. Indeed, note that

M XP) = MY OO XP) < S I @@ - fa@fa@) e

zeX\XB
2 \4 2 VL
<= 3 W@ -fa@l=> Y 1A @l <4y,
zeX\XB zeX\XB

where the last inequality follows from Claim
Inequality follows since

1

Y (X XP) - M\ XP) o< - S A @) A @) - fa@) fa@)
zeX\XB
<2 S @ - a@h=2 Y I @)l <2,
rzeX\XB 2€X\XB

where the last inequality follows from the definition of X \ XB.
Inequality follows since MXV’W(X) - MXV’W(X \ XB).
Inequality follows since Al(MXV’W) = Mep1(Ma(X)) and 42 <y < 1.
This completes the proof of Lemma [3.12 O

Note that together Lemmas and show that )\k(MXL’VL (X)) — Al(MX’V(X)) is nearly
as large as A\, (MA(X)) — App1 (Ma(X)) > €/(2d3).
Next we bound the off-diagonal terms of the transformed vectors.

Lemma 3.13. We have that HMX’VL 12 < (14 a)®B3 + (1 + a)B6 + 27)2.

Proof. By the triangle inequality, we have that
\ASS vVt vVt
1M e < IMe ™ (XP) e+ 1M (XN XP)|p -

We use this to bound the contributions from the vectors in X® separately from the contributions
from X \ XB.

For the contribution from XPB, we note that if x € X® and y = fa(z), then one obtains fo(x)
by multiplying the V-part of y by (1 4+ «) and rescaling slightly. Thus, the V \ V1 component of

1

fo(z) fo(z)T is roughly yV) (14+a)y(V )T, Summing over all y € f4(XB) gives roughly MX’V (XB),
which is small by assumption.

In particular, we have that

1 1 1
IMEY T (XB)|e < IMEYT(XB) = (1 + )My (XB)|p + (1 + )80

V), (VvhHT
Logs a0 s w0 g
n Iy + (1 + a)yV)|3 n
yEfa(XB) yEfa(XPB) F

= E —1)y"My + (1 +a)pé
(V) (V)12
n yGfA(XB) ||y +(1+Oé)y ”2 7

IN

(1+a) < 1 ) (V) (V)T
doo|1- vy |F+ (14 a)Bs
T yetaxm) Iy + (1 + a)y™3

< (14 a)B)> +(1+a)ss .
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The first inequality follows from Property The second equality follows from the fact that fo(x) =

— P V) fayVH)
friar, (fa(z)), by Fact [2.1(b)} and thus for y = fa(x) this is equal to T Tty The last

inequality follows since ||y (yV" N T||p < B and |[y") + (1 + )y |2 < 14 (1 + a)2B2.

To bound the contribution from X \ X®B, we note that applying fr+ar, can only decrease
the size of the V+-component of a vector. Thus, for each € X \ XB, fo(x) will have a small
V-+-component. In particular, we have

i 1
M XD =~ Y VYT

yefo(X\XB) F
1
< > Ve )T
yefo(X\XB)

1 1
Loy )<,
yefo(X\XB)

IN

L
where the last inequality follows since for any = € X \ X B, it holds that Hfév )(a:) |2 < HfIgVL)(x) |2,

as follows from Fact [2.1[(d)

Combining this with the above proves our lemma. O

Finally, we need to bound Dy, showing that it is neither too big nor too small. This follows by
noting that the greatest amount that any vector was modified is on the order of «/. In particular,
we have that:

Lemma 3.14. We have that (M - 72) < Dy < (14 a)?B% +2v2, where

14+(14a)? 82
1 vy _ 1 (V)2
Dy = n Z (A n Z ly13 -
yefe(X) yefa(X)

Proof. By the definition of 3, there exists x* € XB with Hflgv) (x*)||]2 = B. Such a point satisfies

(1+ )2/ )3 _ (1+app?
1Y @)+ A+ a2V @)z 182+ 1+ a)2B

14 * 1% %
A @G = £, (Fala*)I3 =
This point will contribute at least

1 1 2 22
% <||fé~V)(x*)||g - ||f1£1V)(x*)”%> > = (1—(1_(";3)0;)6262 _ 72>

to Df.
Moreover, for any other z € XB, ||fév)(x)||% < ||févv)(ﬂf*)||%
Thus, for points € XB, we have that
\%4 \%4
0< 57 @13 =177 @3 < (1 + )82

Finally, for all points 2 € X \ XB, we have that 0 < || f&” (2)2 = [ly% (2) 2 < 1— (1 —2¢2) < 242,
This implies the required bounds. O
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Combining the Lemmas [3.11} [3.12] [3.13] [3.14] with Lemma and setting n = (1 + «)f =
€/(3d*n), we get that

Ox(A) —Px(C) >

2

> 2 (AR(Ma(X)) = 4y = Megr (Ma(X)) — 8y — 21> — 47%) = ! (1177 —72> —2(n° 4+ nd + 27)°

2 2

n 2y 3 2
> — s
<2d3 167 =21 )< n ) 207"+ 3 +2)

2 2
€ 2\ (17— 27 6 2 2
> (— — - U R - - )
<2 3 — 167 — 27 ) < - ) 6n° — 6(nd)* — 24~

Given that both v and n? are less than a sufficiently small multiple of 75, the above is at least
2
€n 6 2 2
—6n° —6(nd)" — 24~~.
a5, — 61" —6(19) ¥

Given that § is less than a sufficiently small multiple of &, and v a small multiple of e2/(d*n?),
this is

Qen*/(d’n)) = Q(*/(d"n?)).

The case of § = 0: We now argue that in the case that 8 = 0, no Forster transform exists, as
the algorithm correctly identifies a subspace of dimension & containing more than a k/d fraction of
the points of X.

Since we have that \g (M (X )) Mer1(MA(X)) > €/(2d3) by assumption, either A (M (X)) >
I+ 15 Of A1 (Ma(X)) < 5 - 155+ The algorithm returns the subspace V< of dimension k, which
contains all points X B as 3 = 0. We claim that |X®B|/n > k/d, which would complete our analysis.
This is essentially because the large eigenvalues of M4(X) on V* imply that X must have many
points.

We consider two subcases below.

Case 1: A\p(Ma(X)) > % + 1% In this case, we have that

| XB B B
2l o (MA(XB)) > ke (Ma(XB))

Y

Ae(MY VT (XBY) — ko
Ae(MY V(X)) = k6 — 2k
A(Ma(X)) — Thy
Jd+k(e/(4d®) — Tv) > k/d ,

where the second line above follows from Property [3] the third line from Claim [3.10] The fourth
line follows from Lemma and the rest from e/d® > v > §.

Case 2: Apy1(Ma(X)) < 3 —

k
k
k
k

AV VARV,

155+ In this case, we have that

X5 v,V vivit

T = tr(Ma(X7) = (M (X)) +tr(My 7 (X)),
By Claim we have that tr(MXl’VL (X%)) < 242, On the other hand since 8 = 0, all elements
of XB are orthogonal to V and thus

(MY (X7) = te(MY (X)),
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This is at most (k—d)\; (MX’V(A)), which by Lemma is at most (k —d)Ag41(Ma(X))+8dy.
Combining with the above, we get that

| X7

< (k= d)higa (Ma(X)) +10dy < (k= d)/d — (k — d)e/(4d") +10dy < (k — d)/d .

Hence in this case as well | XB|/n =1~ |X°|/n > k/d.

This completes the proof of Proposition
This completes the proof of Proposition O

4 Approximate Eigendecomposition in Strongly Polynomial time

In this section, we give a simple algorithm that computes an approximate eigendecomposition with
multiplicative error guarantees in strongly polynomial time.

Proposition 4.1. Given a d x d PSD matriz M, an accuracy parameter ¢ > 0 and a failure
probability 6 > 0, there is an algorithm that computes orthogonal vectors qi,...,qq and scalars a;
such that the matrix M = Zle aiqiq;— satisfies the following: for all v € R?, it holds that

v (M — M)v| < e(v! Mv) .

The algorithm performs poly(d/e,log(1/d)) arithmetic operations on poly(d/e,log(1/4),b)-bit num-
bers, where b is the bit complexity of the entries of M.

Proof. We assume throughout that d is sufficiently large and e sufficiently small.

Our algorithm is based on the power method. In more detail, by taking a large power of M
times a random vector, we can obtain an approximation of the principal eigenvalue. Taking a large
power of M times another random vector and projecting onto the orthogonal complement of the
first, gives us an approximation to the second eigenvector. Repeating this process, we obtain an
approximation to the full eigendecomposition. Unfortunately, we cannot quite hope to learn the
eigenvectors themselves in general. Specifically, in the case where some of the eigenvalues are close,
we would require very large powers of M in order to distinguish them. However, in this case, it is
not necessary to learn the eigenvalues exactly in order to obtain a good approximation.

It is well-known that the aforementioned standard approach can be used to get an approximate
eigendecomposition such that ||[M — M|y < €||M||o. Unfortunately, this guarantee is weaker than
the result that we require. For our application, we require that if M has a large eigenvalue gap
somewhere, then M very precisely finds this gap. Fortunately, if there is a large eigenvalue gap,
this makes the power method that much stronger. Indeed, multiplying by a suitable power of M
will cause the components of the small eigenvector to shrink by an amount proportional to a power
of the gap size.

Our algorithm is presented in pseudocode below.

It is easy to see that this algorithm runs in the appropriate time and bit-complexity bounds.
The difficulty is in showing that the resulting M satisfies the desired error bounds. We begin by
giving this analysis under the assumption that M is non-singular.

We start by noting that if we take ¢/ to be the normalization of ¢; and take a/, to be (¢}) " M (q.),
then we have that a/(q))(¢/)" = aiqiq; , leading to the same matrix M. (Note that we cannot use
a; and ¢, in our algorithm only because normalizing ¢; requires taking square roots; an operation
that is not efficiently implementable in our model). We note that the ¢, are obtained from w; by
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Algorithm 3 Computing the approximate eigendecomposition of a matrix M
1: function EIGENDECOMPOSITION(Matrix M. 4, accuracy parameter €, error probability 0)

2: Let A be a random d x d matrix where the entries are i.i.d. uniform samples from
{1,2,...,N}, for N at least a sufficiently large constant multiple of d/J.

3: Let w1y, ws, . .., wq be the column vectors of M!A, for t a sufficiently large constant multiple
of d®/e?1og(d/s).

4 for i =1to ddo

5 Let ¢; be the projection of w; onto the orthogonal complement of wy,ws, ..., w;_1.

6: Let a; =01if ¢; =0 and a; = qiTMqi/(q,- - ¢;) otherwise.

7 return {a;, ¢}

applying Gram-Schmidt. From here on, we will consider the equivalent algorithm, where the ¢; are
obtained from the w; by applying Gram-Schmidt.

Let the eigendecomposition of M be given by M = 2?21 )\wiv; , where the v; are an orthonor-
mal basis and where A\ > Xy > ... > \g > 0. Let n = ¢2/d>.

We say that two consecutive eigenvectors v; and v;y; are in the same block if A\j11 > A;/(1+1n).
We say that \; and A; are in the same block for ¢ < j, if A, and Ay are in the same block for all
i <k < j. Note that if \; and A; are in the same block, their ratio is at most (1 +7)%; and that if
they are in different blocks, their ratio is at least (1 + 7).

Let aq,...,aq be the columns of A. Let (3; be the unique vector in span(aq, s, ..., q;) such
that v; - 8; = 0if j <7, and v; - B; = 1. We note that if B is the matrix with columns j3;, applying
Gram-Schmidt to the columns of M!B yields the same result as applying it to the columns of M*A.
We will need the following claim:

Claim 4.2. With probability at least 1 — § over the choice of A, we have that for all 1 < i <d it
holds that ||Bi||2 < O(d?/6)".

Proof. We note that 3, = > " | ticy, so that v;- (37 tiog) = > it ti(vj-0y) is equal to 0 for j < m,
and equal to 1 for j = m. In particular, the ¢; form the unique vector such that D,,[t1, t2, . .. ,tm]T =
[0,0,...,0,1]T, where D,, is the m x m matrix defined by (Dm)ji = [vj-aili<ij<m. Using Cramer’s
rule, we find that each ¢; is a sub-determinant of D,, divided by det(D,,). Since the sub-determinant
has absolute value at most the product of the norms of its rows or O(Ny/m)™~! = O(NVd)™, it
suffices to show that | det(D,,)| = Q(N&/d*/?)™.

In particular, we will prove that with probability at least 1 — ¢ over the choice of A we have
that |det(Dy)| = Q(NG&/(d??))* for all k. In fact we show that conditioning on the values of
1,9, ..., Qm_1, the probability that | det(D,,)| > Q(NJ/d*/?)| det(D,,_1)| is at least 1 — §/d. If
this holds for all m, our result will follow.

To show this, we note that conditioning on aq, aa, . . ., a;,—1 fixes all but the last column of D,,,
which is linear in «,,. The determinant of D,, equals a sum over the last column of the relevant
entry times an appropriate sub-determinant. In particular, det(Dy,) = > 1" Ci(vi - i) = U - iy,
where v = Y"1 Cyv; and C; are the appropriate sub-determinants. Note that vy, - u = Cy, =
det(Dy,—1). Therefore, |u| > |det(Dy,—1)|. This implies that u must have an entry of size at least
|det(Dy,—1)|/Vd. Fixing all other entries of a,,, we note that there is a probability of at least
1 — (6/d) that |u - au,| > N§/d>?. If this holds, then |det(D,,)| > Q(NG/d*?)|det(Dy,_1)|, as
desired. This completes our proof. O

We will show that so long as the conclusion of Claim holds, our algorithm will produce an
appropriate error guarantee.

26



We begin by defining
Vi = M"'Bi/ N},
where v; = 0 if \; = 0. Note that in this case A\; will be 0 for all j > i, and thus M'S; = 0.

Applying Gram-Schmidt to M!3; or to v; gives the same result, and thus ¢; can be thought of as
the result of applying Gram-Schmidt to the ;. Furthermore, we note that

0 Jif g <
vj-y =41 yif g =1
O(d?/5)%(N\j/\;)t , otherwise.

This implies that if A; and A; are in different blocks, then

i N
"Uj"yl’SSHlln 7]77 s
DY

where

s = (d/§)3 .
We require the following claim.

Claim 4.3. Letting q; be obtained from ~; by Gram-Schmidt, we have that if 1 <m < d and if \;
and Ay, are in different blocks, then

Am N
‘Ui qm‘ S S min (AZ,)\WL) Mm ,

where M is (C’d2/5)d+d2, for a sufficiently large universal constant C' > 0.

Proof. We proceed by induction on m. The case of m = 1 follows immediately from the above
observation and the fact that ¢ = 71 /||y1]]2 and that ||yi]]2 > v1 -1 = 1.

For the inductive step, we begin by assuming that our claim is true for all smaller values of m.
We note that ¢, = 7 /||7ml|2, where

m—1

P =Y — > (Ym - 445 -

j=1
We note that if m > j and A, and A; are in different blocks, then

d
- 5] <) 1ok Yl [0k - 5]
k=1
< d s max min )\—m, Mo min ( 22, 2F O(d?/6)4Mm—1
- k At Am )\k’ )\j
< 50(d?/6)? min <);\], )\;) Mm™L
where the second line above follows from the inductive hypothesis, the fact that A\, cannot be in
the same block as both A, and ), and the fact that ||y |l2 < [|Bmll2 = O(d?/5)%.
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From this we conclude that if A, and A are in different blocks, then

m—1
7 - okl < 1y - okl + D laj - vellgj - vl -
j=1
We know that
) smin [ —, — | .
Ym - Vk| > )\k ) Ao

For \; in the same block as A\, we have that |g; - vg||g; - vm| is at most

ol - on] < 5 O(@/6)  min (2, ) agm-1
)‘k: )\m

For \; and A, in different blocks, using the above bound on |y, - ¢;|, it is at most
Am Aj e A _
O(d?/8)*min ( =%, = ) min ( ==, &5 ) M™!
sO( /)mln(/\j,)\m min N A ,
which means that

. Am A m—
07 vl ] < 5 0/0)" min (5,35 ) armt

Summing over j, we find that for \,, and Ax in different blocks, we have that

["m - vk < 50(d?/8)? min (Am A’“) Mm™t (17)
Ak Am

We now just need to show that ||r,,||2 is not too small. To achieve this, we will show that g, has

a reasonably large projection onto the space orthogonal to ¢1,...,¢n—1. To show this, let ¢ be the

smallest number such that Ay and A, are in the same block. For £ < i < m, let ré denote the

projection of ~; onto the space orthogonal to q1, g9, ...,q_1. Namely, we define

{—1
== Y (e 45)4 -
j=1
We note that since each |7; - q;| < s O(d?/8)¥ M4, we have that |7} — ;|2 < s O(d?/§)4M?. We note

that rp, is the component of 77, orthogonal to 7y, ..., ., ;. This equals the ratio of the volumes of
the parallelepiped with sides 77, ..., 7}, to the volume of the one with sides 7y, ...,/ _;. The latter

volume is at most [|7y[|2 [|7) 1 ll2- - [|7,_1[l2 < O(d?/5)# . We can bound the former from below by
the determinant of the matrix with entries v; - 7“3, for ¢ <1i,j < m. However, we note that

j0i -7 — v - rj| <l = Tll2 < sO(d?/8) M7

On the other hand, the matrix with entries v;-7; is a lower diagonal matrix with 1’s on the diagonal
and entries of size at most O(d?/§)?. This matrix has determinant 1, and the difference between
its determinant and that of the matrix with entries v; - 7 is at most O(d?/8)* s M% < 1/2. Thus,

the matrix with entries v; - 7 has determinant at least 1/2. This implies that |[ry,[l2 > O(d?/8)~ ",
Combining this with Equation yields

Am A B A A
o ] <5007 min (53 ) a7 i (G 36 )
whenever \,, and Ay are in different blocks. This completes our inductive step. n
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Claim implies that if A\; and A; are in different blocks we have that

- < min (53 ) (/.

We now will try to understand the size of the a;’s. We have the following sequence of (in)equalities:

=q; Mg

d
=D Nl aif’
j=1

- > (14 O(dn)lv; - qil + O > (6/d)°X;(Ni/Xy)

A; in same block as \; A; in different block from \;

= )\Z‘O(dn+66/d6) + N Z |Uj -qi\Q

A;j in same block as A;

= XO(dn + 8 /d%) + N\ — N > v - qil?

A; not in same block as \;

= Ni(1+0(e/d%))

where we used the fact that the v;’s form an orthonormal basis, and therefore 1 = ||¢;[|3 = IR
2
ail*.

Our result will now follow from the proceeding claim:

Claim 4.4. For any 1 <1i,5 < d, we have that |v; (M — M)v;| < (¢/d*)\/X\; -

Proof. We begin with the case where )\; and A; are not in the same block. We have that viT Muv; =0
and that

d

d
Y . PPV . A Aj
! Mo;| < Zak\vi “qrllv; - ak| = 2:0()\16)(6/@3 min <)\k, /\) min (/\k, )\i) .
Y

k=1 k=1 i 2k

This in turn is at most

d
D O (/A (V A/ M) (VA AR) < (e/d®) /AN
k=1

If \; and \; are in the same block, then we have that

v Mu; = ar(vi - ) (vj - a) -

The contribution from A, not in the same block is once again O(\;e/d?). The contribution from
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Ak in the same block can be bounded above as follows:

Z ak(vi - qr)(vj - qr) = Z Ai(1+ O(€2/d*)) (vi - qi) (vj - i)

Ak in the same block as \; Ak in the same block as \;

= O(N€?/d?*) + \i > (vi - qr) (0] - k)

Ak in the same block as \;

= O()\ZEQ/CZQ) + Ai(v; - Uj) -\ Z (vi - Qk)(vj )

A not in the same block as \;
(\/ )\i/\j€2/d2) + )\i(si,j
(VAN €2 /d*) 4 v Mu; .

This completes the proof of the claim. O

=0
=0

To complete our analysis, let v = Z?:l ¢;v;. Then, we have that v Mv = Z?:l cg)\i > max; (|ei| V)2
On the other hand, we have that

d d
T (M=M)o| < Y eil el o (M=M)v;| < Y (e/d?) [eil |ej] /Aidj < emax(lei|v/Mi)? < e(v! M) .
ij=1 ij=1 ¢

This completes our analysis in the case where M is non-singular. When M is singular and rank £,
then assuming that the conclusion of Claim holds, we note that applying the same analysis to
the vectors Mtay, ..., Mtay as elements of the k-dimensional vector space Image(M ), we get the
desired result. O

5 Matrix Rounding

In this section, we establish our efficient rounding procedure, establishing the following;:

Theorem 5.1 (Matrix Rounding). There is an algorithm that given (i) a set of n points X C
{20, ... 2°3\{0} withb € Z, so that X spansR%, (ii) a full-rank dxd matriz A € {20, ... 2rbydxd
with v € Z, and (i) an accuracy parameter € € (0,1), outputs a matriz A" with integer entries

of magnitude at most (%)O(d?’b) such that for all points x € X it holds || fa(z) — far(z)||2 < €. The
algorithm performs poly(d,n,r) arithmetic operations on poly(d,n,r,b,log(1/€))-bit numbers.

This theorem will allow us to avoid having the matrices A in our main algorithm blow up in
bit complexity since every round we can replace A by A’ to reduce the bit complexity with at most
a small loss of potential.

Notation For a matrix A and a subspace W, we let AW) = Al be the matrix whose i-th row

is the i-th row of A projected onto the subspace W. We let opmax(A) to be the maximum singular
value of a matrix A and opin(A) to be the minimum non-negative singular value.

We also use [z] to denote the integer closest to the real number x, and use [A| to denote the
matrix obtained by applying [-] to each entry of the matrix A.

The rounding process is presented in Algorithm [4l The main idea of the algorithm is to itera-
tively reduce the condition number of matrix A without significantly affecting the transformation
on the pointset X. To achieve this, the algorithm identifies a subspace V such that V and V=*
have large multiplicative singular value gap amin(A(Vl)) / amaX(A(V)). It then aims to rescale the
subspace V* so that the condition number decreases. As this could significantly affect the trans-
formation for some points in X, it rescales instead a different subspace R that is very close to V1,
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but at the same time leaves unaltered the transformation for the set of problematic points in X
lying in a subspace W. Applying this technique iteratively, we reduce to the case where A has
bounded condition number. At this point, we can simply replace A by the matrix obtained by an
appropriate rounding of A’s entries.

Algorithm 4 Rounding the matrix

1: function ROUND(Matrix A € {—2", ... 27%14xd Set X of n points in {0,...,2°}¢, accuracy
parameter €)

2. Let N ¢ (4)0(d)
3: while not terminated do
4: Compute estimates &1 and &4 such that 1 (A) < 51 < 201(A) and 304(A4) < 54 < 04(A).
5: if the condition number &;(A)/54(A) > N then return [2A/5,],
6: Round the entries of A setting A < (QO(M) A/aq]
T: Using approximate eigendecomposition find a subspace V' and a parameter G, such that
4 . (vh) .
1 max 702(14) <G<L 7amm(A ) < ma 701(14) .
2 1<i<d—1 011 (A) Omax(AV)) ~ 1<i<d—1 0441(A)
8: Obtain (w;,p;)%_; by running EIGENDECOMPOSITIONFROMSET(A, )
Find the smallest index m > 0 such that p,,+1 > 1G(m“)/d ( )
. ‘ (o1 70is (A7)
10: Let W < span{ws, ..., wpy}, g < max{amix(J:ﬁ\l(g")),amax(mw)}
11: Consider the subspace R < span(W U VL) n W+,
12: and note that by Claim it holds that I = Ir + Iw + Iyy 1~y
13: Define a matrix 7 that rescales the subspace R by § = ©(27?) |
14: ile. T = 5IR—|—IW +IWJ-QV
15: Set A « AT

Algorithm 5 Eigendecomposition with respect to a Set

1: function EIGENDECOMPOSITIONFROMSET(Matrix A, Set X of n points)
[ Az|2 | Acls

2: Let w1 = arg mlnxeX B and P1= mlnxeX [|z]]2
3: for i =2 to d do
4: Set Wi—1 = span{wi, ..., wi—1}
L
5 Set w; = arg min zeX\W;_1 W
L
)
A 1
6: Set p; = mingex\w;,_, W
2
7 return (wi,pz‘)izl

This works by applying an iterative process to decrease the condition number of A followed
by appropriate rounding. In this iteration, we take V to be a subspace spanned by the small
singular vectors of A right before a large eigenvalue gap. We then define a sequence of vectors
w1, Wa, ..., Wy, where w; is (roughly) the element of X not in the span of wi,ws,..., w;—1 with
|| Aw;||2 minimal; and take W to be the span of wy,wa, ..., Wy, where ||Awy,4+1]|2 is substantially
larger than any of the previous values. This gives us a subspace W where any x € X is either
in W or has ||Az||2 substantially larger than the corresponding value for any small element of W.
We then replace A by AT, where T acts as the identity on W and W NV, but shrinks things
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considerably in orthogonal directions. As elements in z € W are preserved by T and x € X \ W
have most of their contributions to Az coming from parts orthogonal to W and V', we show (see
Proposition that fa(z) = far(z) for all z € X, and thus this operation does not substantially
change the potential. Furthermore, since 7" scales down the directions orthogonal to V' (which
are the large singular directions of A), we show (see Proposition that the condition number
of AT is substantially smaller than the condition number of A, which implies that repeating this
process enough times will eventually terminate with a matrix with not-too-large condition number.
Finally, in Proposition we show that once we have reduced the condition number, rounding the
appropriate matrix entries will not substantially change the Forster transform on any given vector.
The analysis of Algorithm [4]is based on three key propositions.

Proposition 5.2. Let A be any matriz with smallest singular value oq(A) > 0, Given € € (0,1)
and & such that 1o4(A) < & < gq(A), the integer matriz A = [%AJ satisfies

- w(A) < (A1 + o),
- for allz € RY, | fa(z) — f4(2)]l2 < 2¢, and
- the entries of A have magnitude O(dk(A)/€).

Proposition shows that so long as A has bounded condition number, letting A’ be the
rounding of an appropriate multiple of A yields a bounded precision matrix that nearly preserves
all of the transformed points.

Proposition 5.3. Let A € R¥™4 be q full-rank matriz. Let V,W be subspaces of R% so that

)

Omin(AY)) > g max{omax (A™)), omax(AV)}
for some g > 10. Define T = 61 + Ip1 for § > 8¢~" and R = span(W U VL) N W, It holds that
K(AT) < 300k(A) .

Proposition [5.3| shows that after every iteration the condition number of the matrix A is signif-
icantly reduced by a factor of O(9).

Proposition 5.4. Let A € R¥? be a full-rank matriz and X be a set of points. Let V,W be
subspaces of R® so that

mlnxex\w ”Ax(W )H2/Hx( H2 . (WL)
> d >
max{Tma( A, o (AT =9 LW [l = p

for some p € (0,1) and g > 1. Define T = 6Ig + Ip. for § € (0,1) and R = span(W U V)N W+,
For all x € X, it holds that

16
(g—1)pd

Proposition 5.4 shows that for every iteration of the algorithm, the update of A has a negligible
effect on the transformation f4.

We defer the proofs of the propositions to Sections and proceed with the proof of
Theorem [(.11

| fa(x) = far(z)]]2 <
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5.1 Proof of Theorem 5.1

Before we proceed with the proof, we argue that the steps of the algorithm are well-defined. In
particular, we must show that the choice of m is feasible. Indeed, the following claim shows that
such an index m € {0,...,d— 1} as required in Line |§| always exists, as there is at least one p; with
Di = (G/d)amax(A(V))

Claim 5.5. There is an index i € {1,...,d} such that p; > (G/d)omax(AM)).

(WZJL1) (inl) ) : d
) /lJw; ||l2, we note that the w;’s form an orthonormal basis of R

and that p; = ||Au;l|2. Therefore, we have that \/Zlepg = |A|lF > omin(AV)) > Gomax(AW).

Since Zle p? < Vdmax?_| p;, this means there is at least one p; with value at least (G /d)omax(AM)).
O

Proof. Letting u; = w

We now proceed to bound the improvement on the condition number of matrix A at every
iteration. Starting with a matrix A with condition number k(A), the algorithm finds a subspace
O'min(A(VL>)

V with a large multiplicative singular value gap G, i.e., e (A7)

> G. This gap G is at least
x(A)'/4, as the following claim shows.
Lemma 5.6. At any iteration of the algorithm, G > %K(A)l/d, and g > Q—Id/i(A)l/dz.

Proof. We prove each of the bounds separately.
We first bound G: Indeed, we have that

Tmin(AV)) 1 oi(A) 1 (omax(A\Y 1
Tmin\A ) 2 > /= =- .
T (AV)) = 214i%41 0711 (A) = 2 <amm(A)> 24

min{pm 41,0min (A )}

max{omax(AMW)) omax(AV))}
lower bound all four combinations of numerators and denominators separately.

e Term O'min(A(VL))/UmaX(A(V)):
By the definition of G, we have that

O'min(A(VL)) 2 GamaX(A(V))~

G =

We now bound g: Recall that g =

. To show the statement, we

e Term pm+1/0'max(A(V)):

Recall that the subspace W is defined by computing an eigendecomposition of A with respect
to the set of points X to obtain (w;,p;)% ;. It sets W = span{ws, ..., w,,} by choosing the
smallest m > 0 so that py,4+1 > %G(mﬂ)/damax(A(V)). This implies that

Pm+1 Z éGl/damax(A(V)) .

e Term pm+1/0'max(A(W)):
We also have that maxi<;<m pi < éGm/d < GYpy 4

Moreover, we have that

d max p; > | Y p2 = [|AM)|p > ATl = oppax (AT .

1<i<m
=1

This implies that amaX(A(W)) < dmax}” ; p; which in turn gives that amaX(A(W)) < dGl/dpmH.
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o Term omin(AY ™)) /T umax (AW

Moreover, the definition of m implies that for all i < m, we have p; < éG"/ damax(A(V)), and
since m < d, we have

Glfl/do,max(A(V)) < éGil/damin(A(VL)) ‘

B PS
This implies that
O'min(A(VL)) 2 Gl/dO'max(A(W)) .
2
Overall, we have that g > éGl/d > %;{(A)l/d ) 0

We can now apply Proposition to bound from above the condition number x(AT') of the
matrix AT for T = §Ig + I1. For § > 8g~ !, we get that

K(AT) < 300k(A) < O(27)K(A). (18)
Initially, the condition number is bounded by (2d)"®, as the following claim shows:

Claim 5.7. For any full-rank matriz A € {27 ... 2"°}4%d e have that k(A) < d927d.

Proof. Note that xk(A) = %"((ﬁ)) We have that y/det(ATA) H ", 0i(A), and thus we obtain
Omax(A) T omin(A) > /det(AT A) > 1, where the last inequality follows since A is full-rank and
has integer entries. This implies that £(A) < omax(A)?. The statement follows since opax(A4) <

|A|lF < Vd2220 < d2m. O

Thus, since at any iteration we have that g > Q(2°), as k(4) > N > 220 the condition
number significantly improves at every iteration by a factor of O(27); after O(dr) iterations, it
will become max{22(@*?) N},

We now proceed to bound the change in the transformation ||fa(x) — far(z)|2 for all z € X,
using Proposition To do this, we need to lower bound p. In particular, we show that for all
z € X \ W, it holds that |z )|y > d—d2-%.

Claim 5.8. For any iteration of ROUND, we have that minge x\w ||:U(WL)H2 > q~dg—db,

Proof. Note that at any iteration, the bit complexity of X stays the same as only the matrix A gets
updated. Fix any x € X \ W. Since W is the span of the linearly independent vectors wq, ..., wp,
for any x € X \ W, ||$(WL)H2 = W, where Vol(zy, ..., 2x) is the k-dimensional volume
of the parallelepiped defined by the Vecfofsrzl, ey 2k

Note that Vol(z1,...,z2x) is given by /det(Z7Z), where Z is the matrix [21]...|z;]. Since
the vectors wi,...,wm,,x € {—2”, cee 2b}d are integer vectors and linearly independent, the corre-
sponding volumes of the parallelepipeds they define have volume at least 1 and at most d92%. O

We thus get that we can apply Proposition with p = d~%2%. In particular, we conclude
that for all x € X we have
16 dO(db)

[ fa(x) = far(2)[|2 < CErs < AT

The total incurred error for the transformation across all iterations is at most

oW & CgO(db)
Iate) = fa @l < i 32" < g
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where the first inequality is because x(A) ends at N and decreases by a factor of 2(2°) every time.
3
This is at most €/2, if N > (d)Q(d 0,

. N . . Q(d3
Overall, we obtain a matrix A’ with condition number at most N > (%) @) Such that I fa(z)—
far(x)||2 < €/2. Applying Proposition we show that by rounding A’ to have integer entries of

magnitude at most (g) dsb), we get that || fa(z) — far(z)]2 < €

To ensure that the numerical operations of every iteration are poly(d,n), we need to efficiently
identify the subspace V. We note that we only need to compute the singular vectors approximately,
so that the singular values are approximated within a small constant. We can achieve this in poly(d)
operations using the algorithm of Proposition [4.1} Under this approximation, the multiplicative
gap G satisfies G > %/{(A)l/ @ which results in the same order of improvement, when the condition
number of A goes from k(A) to ©(27%)k(A) at every iteration. Thus, overall, the number of
arithmetic operations is poly(d,n,r), as the number of iterations is at most O(dr).

To ensure that the bit complexity of the operations remains bounded, we need some additional
care. It is easy to see that if the bit complexity of the points is poly(d,n,r,log(1/¢)), it remains
poly(d,n,r,log(1/€)) at the end of a single iteration. Yet, the increase may be significant over
multiple iterations and the bit complexity may blow up exponentially.

To keep the bit complexity bounded, we can apply Proposition [5.2] with accuracy parameter
€/200rd) 6 round the resulting matrix A, so that it has entries with bit complexity O(log(k(A))+
drblog(1/e€)). This has negligible effect on the decrease of the condition number at every iteration
(as it only increases it by at most a fixed constant), and ensures that the bit complexity of A at
every iteration is bounded by a fixed polynomial in d, n,r, b and log(1/¢). Moreover, the introduced
error in the transformation f4 for every iteration is at most /29 and thus over all O(dr)
iterations, it is at most O(e), as desired.

We finally remark that all constants used in the algorithm can be computed as a function of
the entries of X and A. In particular, 2°0®) = max,cx Hx||ooo(1) and 200" = max; ; || 4[| 90,
This completes the proof of Theorem We now proceed with the proofs of Propositions [5.2)

and £

5.2 Proof of Proposition

Let A, & %A. To prove the proposition, we first bound the condition number of A and then show
that the transformation f; is close to fa.

Matrix A, has singular values o1(A4,) = %01 (4) < 2%/{(%1) and o4(A,) = %O‘d(A) > %.
Moreover, after rounding the entries of matrix A, to the nearest integer to obtain A, for any unit
vector v, we have that

I(A = Ar)vll2 <

)

N

since A — A, has entries of magnitude at most 1 /2.

Therefore, we get that A has singular values o1 (A) < o1 (4,) +4 <01(4,)(1+¢€/2) and oq(A) >
oa(Ar) — % > 04(A,)(1 — €/2). This implies that the condition number is at most x(A,)(1 + 4e) =
k(A)(1 + 4€). Moreover, the magnitude of every entry is at most o1 (A) < Q%K(A)(l +€/2).

To bound the effect of the rounding on the transformation, we note that by Fact fa, = fa

35



and thus for any x we have that

1£4@) = F4@) = [ 4.(@) = F3(@)]2 = Hﬁu - uguz )
Apx — Az Az Az
= Tl |, ‘\\Awnz i Aale |,
_ A, — Azl ‘1_ | Az2
| Arz||2 | Arz|2
A, — A)x d
—QMHAM£H2§aAmJ§2ﬂ

5.3 Proof of Proposition [5.3

For any matrix T, we can bound the condition number of x(AT) by /ﬁ:(AT)R(T_I’Jj). We define
T = 6Iy,1 + Iy as the matrix that rescales the subspace V- by 6. We argue that x(AT) < 105k(A).

Claim 5.9. For any 6 > g~', it holds that k(AT) < 106k(A).

Proof. We first show that amaX(AT) < 200 max(A). Indeed, for any unit vector v € R?, we have
that

AT ]2 = 6407 + A0W) |1y < 6|40V Dl + | 400 |2 < G0max(A) + g Tmax(A) -

and since § > ¢!, this gives the required bound on JmaX(AT).
We now argue that opin(AT) > %O’min(A). For any unit vector v € R%, we have that

1AT ]|z = 640" + AvMly > ]| AVl — | 4™
> 00min(AY )]0V 2 — oax (AW [0V
> 0g0max (A [l = amax (AW [0V
> Gamax (AW ([0l = [0M)]l2)
where the last inequality follows since § > g~1. Since, omin(A) < min,ey.|jp|,=1 [[Av]]2 < Omax (A,

we get that the above is at least omin(A)(J|[0V)]|2 — [[v(V)[|2). This is greater than Lomin(A) if
o) || < 3. Moreover, if |0V || > 3, we have that

) . 3
IAT w12 2 owmin (AN T0]l2 2 owmin(A) [0z = 5 Omin(4) |

which again gives the required bound on Umin(AT). O
To complete the proof of Proposition we now bound H(T_IT).
Claim 5.10. We have that x(T1T) < 3.
Proof. Note that T—! = Iy 4+ 1/6Iy,. and that T = 61 + Iy + Iyyriqy . Since,
6T g =1Ir— (1—68)IyIg,
T Iy = Iy + (1 — 1/8)Iy,1 Iy,

A B
T IWimV - IWinV7
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and I = I + Iw + Iy Ly, this implies that
T =T+ 1/6— )y Iy — (1 —0)IyIg .

Our result will follow by bounding each of the terms ||(1/0 —1)Iy 1 Iy ||2, || (1 —0)Iyv IR 2 individually
below 1/4.
To bound the first term, we argue that for every unit vector w € W, we have that

lw® 2 < 2/g.
This is because ||Aw||2 < omax(AM™)) < g7 omin (A ), but
14wl > [ Aw )l — | Aw™ g > oumin(AY )" |2 — omax(AY) [
> nin(AYV ) (w2 — g7 [w]l2) = omin(AY ) (w2 — g7
We thus get that ||, Iy |2 < 2g~*. Thus,
1(1/6 — 1) Iy s Iw |2 < 2/(8g)le1 /4 .

To bound |[IyIg||2, it suffices to show that for any unit vector x € R, |Iyz|2 is small. As
x € span(WW U Vl), we can write z = zw + xy,1 with zy € W and zy,1 € VL. Since z € W, we
have that

0=aw -z =|lzw|3+ow - zys .

Thus,
lzwll = [zw -2y o] < oy illolllycIwawllz < (2/9) ey [l2llzwll2

which implies that w2 < (2/g) 2y [l2- and that [lz]2 > loy-[l2 — llowllz > (6/2 = 1)law 2
Therefore,
[Tvzlls = [Tvawz < lewlz < (/2 = 1) lla .

Thus for g > 10, ||(1 — 0)IyvIg|2 < 1/4. O

5.4 Proof of Proposition [5.4
We first show the following claim that relates the subspace R to V and W.

Claim 5.11. For any subspaces V,W of R, and R = span(W U VL) N W+, it holds that I =
IR + IW + IWJ-OV'

Proof. We first argue that vectors in W, R and W+ NV are pairwise orthogonal. Indeed, any vector
in the latter two subspaces belongs in W+ and thus is orthogonal to W. Moreover, note that any
vector 7 € R belongs in span(W UV 1) and can be written as r = w-+v for some w € W and v € V'*.
For any u € W+NV, it holds that u-r = w-w4u-v = 0, because u-w = 0 as u € W+ and w € W and
u-v=0asu € Vandv € VL. Wenow argue that span(W, R, W+NV) = R% Indeed, span(W, R) =
span(W,span(W U VL) N W) = span(W, span(W, projy,. V) N W) = span(W, projy,. V=4 =
span(W,V+). This is true, as for any subspaces A, B, span(A, B) = span(A, proj 4. B). Thus,
span(W, R, W+ NV) = span(W,VE, W+ nV) =R% O

We now proceed to show Proposition assuming x € X \ W as in the case that x € W, we

have that Tz = z and so fa(z) = far(z). We argue that for any such point = € X \ W, both fa(z)
and far(z) are close to %. To do this, we use Claim [5.12} which shows that the contributions

to Az of the projections of x to W and WL NV are small.
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Claim 5.12. For anyz € X \ W,
|42|; > (g — 1)p max{]| Az 5, [ AaV V)

Proof. We analyze two cases separately.

We first bound [ Az ")y, If z0V"1V) = 0, we have that |[Az0V""V) ||, = 0. Otherwise, we
have that

| Az

WY > W) )Y > gl w5, 1427 "2
142072 2 gl faoman (A7) 2 ga ™ oy

> gl| Az,

By the triangle inequality and since (W) = z(8) 4 z (W) we get that HA:U Mg > |AzV D) |lo —
| Az V)|, This implies that || Az®) ||y > (g—1)]| Az V) ||y and [|Az®)]y > (1—1/9)|| A=WV ) 2.

We now bound [|AzMW)|jy. If z0") = 0, we have that ||A2(")||; = 0. Otherwise, we have that

(e[ W) | Az
T T 2 gamax A 2 N (A
07, W)= 9w,
Now since [|[Az®) |y > (1 —1/g)|| Az )|, we get that
2
s > (o - Ll H” 42> > (g - 1l Az,
]
Using Claim we now have that for u = (g—ll)p:
Azl Az Az Az(B)
fa 2 < ||fa 2+ - 2
1)~ g < Vo)~ e+ Ve, ~ |
|42Vl + | Ae My | Az D)2
- [ Az [ Az|2
(R) (R)
< 2MHAU’? 2, | Az
[ Az|2 [ Az|2
Since ”1!‘;(32‘!2”2 € [1—2u,1+ 2u], we get that:

A.I'(R) 4,u

<
Az(R)

- 5 .
Similarly we get that ||far(z) — WHZ < 14%/6, by noting that ATz = §Az(H),
ATzW V) = AzWH0V) ang AT2W) = Az(W),
Combining the above we get that,
4 4o

1fa(z) = far(@)2 < 5 —on T 120/ < 16p/6 ,

for 6 € [0,1] and p/é € [0,1/4].
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6 Full Algorithm: Proof of Theorem [1.5

In this section, we will put together the basic algorithm from Section [3| with the approximate eigen-
decomposition algorithm from Section |4f and the bit complexity reduction routine from Section
to prove Theorem The final algorithm is given in pseudocode below.

Algorithm 6 Full Forster Transform Algorithm

1: function FORSTERTRANSFORM (set X C RY of n points, accuracy parameter )

2 Let A« I > Initialization of transformation matrix A

3. while |[Ma(X)|3 > 1+ % do

4 Set A <+— IMPROVETRANSFORM(A, X, €, ), for § a sufficiently small polynomial in €/dn.
5: if IMPROVETRANSFORM returned a subspace V' then

6 return V.

7 Set A + ROUND(4, X, ¢), for ¢ a sufficiently small multiple of €3 /(d'%n?).

8

return A

The full version of our IMPROVETRANSFORM function is given in pseudocode below.

Algorithm 7 Find Improved Transform Matrix

1: function IMPROVETRANSFORM (current matrix A € R¥4 X c R? accuracy parameter e,
error parameter o)

Let C be a sufficiently large constant.
Set n «+ | X]|.
Set ai,...,ad,q1,---,qq < EIGENDECOMPOSITION(M4(X),n,d), for n = €*/(C3d®n?).

Sort a;||g;||3 in descending order of size.
Find & maximizing ok gl — skt lgss 3
Let W be the span of qx+1, ..., g4

Let v be €2/(Cd*n?)

> Consider the Following Two Cases

9: if there exists © € X such that ||projy, fa(x)lls, [|projyo fa(x)|ls > v then
10: Set V <+ W.

11: Set o + €/ (64nd?).
12: else
13 Set XB+{z € X : |projyL fa(z)|l2 >~}
14: Let c1,¢2,...,¢q,71,72,...,7q < EIGENDECOMPOSITION(M 4(XB),n)
15: Let V be the span of the d — k vectors r; with the smallest values of ¢;||r;|3.
v
16: Set B« max,c yu || £ (@)])2.
17: if 5 =0 then
> No Forster Transform Exists
18: return The subspace V.
19: else > Case where > 0
20: Set a < ¢/(3Bd?*n) — 1

21: return ([ +aly) A

The rest of this section will be devoted to proving the correctness of this algorithm.
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To begin with, we note that if the algorithm returns a matrix A, it must be the case that
|Ma(X)||% < 1/d + €2/d?, and so by Lemma A will be an e-Forster transform matrix. Also
note that upon applying ROUND, we replace A with a matrix whose entries have bit complexity
poly(bdn/e). From there it is not hard to see that all arithmetic computations performed by this
algorithm are done to only polynomial precision. Finally, we note that in each iteration of the main
while loop, our algorithm performs a polynomial number of arithmetic operations. Therefore, in
order to prove correctness, we need to establish the following:

1. If our algorithm returns a subspace V, then |X N V| > | X|dim(V)/d.

2. In each iteration of our while loop, the potential function ®x (A4) := || M4(X)||% decreases by
at least an inverse-polynomial amount.

We note that if this is the case, we will only need to call EIGENDECOMPOSITION a polynomial
number of times, and thus we may assume that all such calls succeed, which we will assume
hereafter.

We begin with a basic consequence of our eigendecomposition lemma:

Lemma 6.1. We have that ||[M4(X) — Zle aigiq] ||F < Vdn.

Proof. Letting M = My(X) and M = ZZ 1aigig; , we have that for any unit vector v it holds
that [vT (M — M)v| < 5 (v Mv) < n. This means that |M — M|y < n. We note that since this is
the maximum eigenvalue of M — M, and since the Frobenius norm of M — M is the square root of
the sum of squares of the eigenvalues, we have that || M — M lr < Vdn, as desired. O

We next show that our approximate eigendecomposition exhibits an eigenvalue gap. In partic-
ular, we establish the following lemma.

Lemma 6.2. We have that ay ||qi||*> — ars1 l|are1)* > (3/4)(e/d?).

Proof. Note that tr(M (X)) = 1. Therefore, by Lemma and letting M = 25:1 aigiq; , we have
that that [tr(M) — 1| < v/d[|[Ma(X) — M||p < dn. Moreover, we have that ||M]|p > || Ma(X)||r —
Vdn. Thus, ||M||%2 > 1/d + €2/d? + O(n). On the other hand, we can write

d d d
IM17 = > (e l4:113)* = D _(aillaall3—1/d)* +2tx(M) /d=1/d = Y (aillaill3—1/d)* +1/d+O(dn) .
i=1 i=1 i=1

This implies that
d

> (aillall3 = 1/d)* = ¢/d® + O(dn) .

i=1
Thus, there must be some i with |a;||¢;||3 — 1/d| > (99/100)e/d?. Since the average value of a;||¢;||3—
1/dis (tr(M)—1)/d = O(dn), the difference between the biggest and smallest values of a; ||¢;||3—1/d
must differ by at least (3/4)(e/d?). Therefore, the biggest single gap between consecutive values of
llgi||3 must be at least (3/4)(e/d?). This completes our proof. O

It is now easy to show that IMPROVETRANSFORM decreases our potential in the case where there
exists x € X such that ||projy, fa(x)ll,, [[projy . fa(x)||y > v. To prove this, we would like to apply
Proposition[3.5] In particular, in this case, we let p = maxge x (min(||[projy, fa(z)|l, , [lprojy . fa(z)]|,))-
By assumption, we have that p > v and p = max,cx (min(||projy fa(z)|ly, |projy . fa(x)l,)), as
the first property in Proposition requires.
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Next we let M = M4 (X), and M = Zle aigiq; . We note that

NETHARESN ~
Aumin(MY17) = Anax (M YY) = ag [lawll3 — anr llgesa |3 > (3/4)(e/d”) .

Therefore, by Lemma we have that
1 yL
Amin(MY V) = Anae(MY) = ag g 13 — apsr lae 13 > ¢/ (2d%)

showing that Property 2 holds.
Finally, we note that
MYV =0,

Thus, by Lemma we have that
1MV g < Vdn<a<ap,

thus showing that the third property applies.
Therefore, applying Proposition if there is an « € X such that ||projy, fa(z)||y, |[projy -+ fa(z)|y >
7, then setting C' = IMPROVETRANSFORM(A, X, €), we have that

Dx(C) < Bx(A) — pPe/(8nd®) < dx(A) —~%¢/(8nd?) .

For the case where all x € X have min(||projy fa(x)|ly, [[projyw o fa(z)|ly) < v, we would like
to apply Proposition 3.8, We begm by shovvlng that all of the necessary properties apply.
For starters, lettlng M = ZZ Laigig] and M = M4(X), we have that

Ae(M) = Ne1 (M) = agllaill3 — arsllgrs1ll3 > (3/4)(e/d?) .
Since || Ma(X) — M| r < Vdn, we have that
Ae(Ma(X)) = A1 (Ma(X)) > (3/4)(e/d®) — 2Vdn > €/(2d°) .

The requirement that for each x € X that min(||projy fa(x)lls, [|projyw o fa(x)|y) < v is a bit
subtle, since the W used in Proposition is the relevant eigenspace of M4 (X), while our W is
merely an approximation of it. Fortunately, it is not hard to show that these spaces are relatively
close to each other.

Lemma 6.3. If v is a unit eigenvector of M, then |[projy, (v)|a < 3d"/?n/e < v/Vd if it is one of
the top k eigenvectors, and ||projy . (v)|le < (3d7/?n/€) < v/ d otherwise.

Proof. We have by definition that Mv = v for some A. We have that either A\ < A\ (M) —
(3/8)(e/d3) or A > Aot (M) + (3/8)(e/d3). Without loss of generality, we assume the latter. We
note that by Lemmathat |Mv — Muvljz < Vdn, and thus || Mv — \vl|s < V.

Letting v") and vW) denote the projections of v onto W and W+, and noting that MvW) e
W and Mo ¢ W+, we have that

|V 0™) — XMy < Vin .
On the other hand, we have that Ay — MWW > (3/8)(e/d®)Iy,. Therefore, we have that
(3/8)(e/d*)[[0™ ]|z < Vdn .

From this, we conclude that |[v(")||y < 3d"/?n/e < ~v/v/d. This completes our proof. O
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From the preceding, we note that for any unit vector u that is a linear combination of either
the top-k or bottom d — k eigenvectors of M that u is y-close to either W+ or W respectively (since

it is a sum of relevant eigenvectors). We have that for any x € X that either || fgw) (x)|l2 < 7y or

1
l ff(lw )(:z:) l2 < . In the former case, if u is a unit vector that is a linear combination of the bottom
d — k eigenvectors, then u is y-close to W, so u - f4(x) < 2v. This implies that the projection of
fa(x) onto the eigenspace of the bottom d — k eigenvectors has norm at most 2. Similarly, if

||f,£1WL)(m)||2 < 7, then the projection of fa(x) onto the eigenspace of the top-k eigenvectors is
at most 2. This shows that the hypothesis of Proposition [3.8| involving the projections of these
vectors onto what it calls W is satisfied with v replaced by 2.

For Property 1 we let M := Z?zl ciriry , and note that | M — MA(XB)||r < Vdn. We note

1
that V is the (d — k)-dimensional subspace minimizing tr(M">V'). In particular, this implies that
for U the span of the bottom d — k eigenvectors of M4(X), we have that

tr(M YV (XB)) < tr(MVV) +dn < tr(MYY) +dn < tr(MYY(XB)) +2dn < tr(MPY(XB)) +42/4 .
This shows that Property 1 holds for § = /2.
Property 2 holds similarly. Property 3 holds since
Ly ~ Lyl ~
MM (XP)) 2 MMV )=y = N (M) =V 2 A(Ma(XP)) =2V = Me(Ma(XP)—/2.

For Property 4, recall that § = max,c ys Hfzgv) (x)|l2- This implies that ||MX’V(XB)||2 < % By
the relative error property of Proposition this implies that for M := Zle rir that [|[MY'V |y <
2/3%2. Also note that by definition MYV =o. Next, let v be a unit vector in V and w a unit vector
in V+. We have that

(v+ Bw) M(v=+ fw) =v" Mo+ 2w Mw < 367 .
Thus, by the relative error property of Proposition we have that
(v £ Bw) " Ma(XP)(v £ pw) = (v £ pw) " M (v £ fw) + O(np?) .
Taking the difference, we get that
260" Ma(XP)w = (v + Bw) " Ma(XP)(v + fw) — (v — Bw) T Ma(XP)(v — w)

= (v+ Buw) M(XP)(v + pw) — (v = fw) " M(v — fw) + O(nf?)

= (v Mv + B*w" Mw) — (v" Mv + 2w’ Mw) + O(ns?)

=0(nB*) .
Thus,

v Ma(XB)w =0(np) .
Summing over a basis of v € V and w € V+, we get that
1M (XP) e = O(dng) < (1/2)8 .

This shows that Property 4 holds.
Thus, we can apply Proposition [3.8 and find that if we return a subspace, it has the desired
property; and otherwise that setting C' = IMPROVETRANSFORM(A, X, €), we have that

Dx(C) < Px(A) —Q(/(dn)) .
Thus, in either case, if IMPROVETRANSFORM(A, X, €) returns a matrix, the value of ®x(A) de-
creases by Q(e®/(d*"n?)). Since ( is less than half of this, each iteration of FORSTERTRANSFORM’s

main while loop decreases ®x(A) by at least Q(e®/(d'°n®)). Therefore, our algorithm terminates
in at most polynomially many iterations.
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7 PAC Learning Halfspaces in Strongly Polynomial Time

In this section, we give our strongly polynomial improper PAC learner for halfspaces, thereby
establishing Theorem
7.1 Approximate Forster Decomposition

Theorem is often difficult to use directly as it does not always guarantee a Forster ransform.
This is necessary because if many points are concentrated on a subspace, it may be the case that
no such transform exists. However, in this case we can at least find a dense subspace and hopefully
can find a Forster transform on that subspace. In general, we have the following result:

Proposition 7.1 (Forster Decomposition). There is an algorithm that given a multiset X of n
points in R and € > 0, runs in time strongly-polynomial in dn/e, and with high probability returns
a subspace V.C R with V' # 0 and a linear transformation A : V — RA™(YV) - sych that

1. | XNV|>(n/d) dim(V).
2. The eigenvalues of ﬁ Svexav fa@)(fa(x) arein [(1 —€)/dim(V), (1 + €)/ dim(V)].

Proof. The algorithm here is quite simple, presented in pseudocode below.

Algorithm 8 Extended Forster Transform Algorithm

1: function FORSTERSUBSPACE (set X C R? of n points, accuracy parameter ¢)
2. Let V=R%
3: Let d = dim(V) and let L be a linear isomorphism between V and R? of bit complexity
comparable to the bit complexity of V.
Let X' :={L(z):x € XN (V)}.
Run Algorithm [6| on X’ C R¥.
If it returns a subspace W, set V <~ L~ and return to Step
Otherwise, if it returns a matrix A, return (V, AL).

The essential guarantee of this algorithm is that V is always a subspace of bounded bit com-
plexity, such that | X N V| > |X|dim(V)/d. This is clearly true initially. If it was true for V', and
our algorithm finds a subspace W, it will also be true of V/ = L~'W. To see this, we note that

V'NnX|={zeXnNV:Lxz)e W} =|X"nW|>|X'|dim(W)/d
> | X |dim(V) dim(W)/(dim(V)d) = | X | dim(W)/d .

On the other hand, we note that W is generated by points in X', and thus V' is generated by points
in X, which in turn implies the bounded complexity claim. In particular, this allows us to define
an L with polynomial bit-complexity, which (along with the observation that dim(V") shrinks by at

least one each iteration) makes the algorithm clearly strongly polynomial.
The correctness follows from the above proof that [ X NV| > | X|dim(V)/d, and the fact that A
gives an e-approximate Forster transform of X’ on W. This completes the proof of Proposition
O
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7.2 PAC Learning Halfspaces

Since we work in the distribution-independent setting, will assume without loss of generality that
the target halfspace is homogeneous, i.e., has zero threshold. We can straightforwardly reduce
the general case to the homogeneous case by increasing the dimension by 1. In particular, if we
associate point € R? with 2’ = (, —1) € R%*!, then we note that w -z —t = (w,t) - (v, —1), and
thus a general halfspace over the x vectors is equivalent to a homogeneous halfspace over the z’.

The basic idea of our PAC learning algorithm is that if we are given a set of points in approximate
radial isotropic position, we can use a variant of the perceptron algorithm to efficiently compute a
hypothesis that correctly classifies a reasonable fraction of these points. In particular, we will be
using the following lemma, a version of which appears in [BEFKV9T7, [DV04Db]:

Lemma 7.2. Let S be a set of n labeled evamples (z,y) € R? x {41} such that there exists an
unknown vector w € R% with y = sign(w - ) for each (x,y) € S, and let v > 0 be a parameter.
There ezists an algorithm that given S and ~y has running time strongly polynomial in nd/vy, and
returns a vector v € Re that for all (z,y) € S with |v- x| > y||v|j2||z|l2 satisfies y = sign(v - x).

Proof. We begin with the assumption that we know a vector v such that v - w > 3||w|2/v and
|lv||3 = O(d/~?). The algorithm is the following:

1. While there exists an (z,y) € S with |v - z| > v||v||2]|z||2 and y # sign(v - x), do:

(a) Let Z be a positive multiple of 2 with ¢o-norm between 1 and 2.
(b) v <+ v+ y(z).

2. Return v.

It is clear that the returned value of v has the desired property and that each operation can be
performed with limited precision. It remains to show that, under the given assumptions on v, this
algorithm will terminate in a polynomial number of iterations.

For this, we note that in each iteration if we let v’ be the new value of v, we have that

10113 = [loll3 + 2yv - (@) + 1213 < [l + 4 + 2y(v - 2)[[E]l2/ [l ]]2 -
Noting that y and (v - ) have opposite signs, the RHS above is at most
[0]13 +4 = 2[v - z|/||z]l2 < [|v]|3 +4 = 2[v]2y -

Therefore, so long as ||[v||2 > 3/, we have that |[v'||3 < ||v]|3 — 2.
On the other hand, we have that

vVew=v-w+y(@w).

Since y has the same sign as x - w, which has the same sign as & - w, the above quantity is at
least v - w. This means that v - w only increases over the course of our algorithm, and therefore
throughout the algorithm ||v||s > |v - w|/||w||2 > 3/7. Give the above, this implies that ||v]|3 must
decrease by at least 2 each iteration. This cannot happen more than ||v||3 times, and therefore the
algorithm will terminate after at most O(d/~?) iterations.

It remains to show how to efficiently find a v with v - w > 3|lwl||2/y and [|v|3 = O(d/+?). We
claim that it is always possible to take v to be an appropriately large constant multiple of \/ZZ/’;/
times plus or minus a standard basis vector. This is because some coordinate of w must have
absolute value at least ||w||2/v/d. Thus, we can run the above algorithm in parallel for each such
initial value of v and run until one of them returns an answer. O
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Combining the modified perceptron algorithm of Lemma|7.2] with an approximate Forster trans-
form, gives us a way to learn a reasonable fraction of the points for any linearly separable dataset.

Lemma 7.3. Let S be a multiset of labeled examples (x,y) € RS x {£1} such that there exists an
unknown vector w € R with y = sign(w - x) for each (z,y) € S. There exists a strongly polynomial
time algorithm that with high probability returns a subspace V. of R%, a linear transformation A :
V — RIY)and a vector v € V such that for every (z,y) € S with x € V and |v - (Az)| >
lvll2 | Az]l2/(2v/d) we have that y = sign(v - ). Furthermore, this holds for at least a 1/(4d)-
fraction of points (z,y) € S.

Proof. First, we apply the algorithm of Proposition to the multiset X = {z € R? (x,y) € S}
with € = 1/2, to obtain V and A. We then let S’ := {(Axz,y) : (z,y) € S,z € V}. We note that for
all (z,y) € S” we have that y = sign(w - z) = sign(((A")"!w) - 2). This means that we can apply
the algorithm of Lemma [7.2 to S’, which we do with v = 1/(2v/d) to obtain v.

By the statement of Lemma we have that for each (Az,y) € S with |v-(Az)| > ||v]2 || Az||2/(2V/d)
that y = sign(v - (Ax)), as desired. It remains to show that this applies to a large fraction of points
(x,y) €8S.

To establish this, we note that

1 (Az) (Az)" ST\ [ L (Az) (Az) T dim(V) I 1
s % S Us) 51, 2 Al = (M07) (i) = 20

(I,y)ES,IEV Z,y)ES,ZEGV

Therefore, we have that

1 v- (Az) >2 T < 1 > o 1
11 Heel ( > (o5 ) v/lvl3 > o
o (x%):es { J | Az||2 [|v]|2 2 [v][2 ¥

2
v-(Azx) .
7\\,%\\2”@\\2) is at least

1/(2d). The contribution from terms with g(z) < 1/(2v/d) is at most 1/(4d). Since g(z) < 1 for

all z, this implies that at least a 1/(4d)-fraction of points (z,y) € S have g(z) > 1/(2v/d). This
completes the proof of Lemma O

This means that the average value over (z,y) € S of g(x) := 1{z € V} <

Ideally, we would like a version of Lemma [7.3] that works over a distribution rather than a
finite set. This can be achieved by running the algorithm of Lemma [7.3| on a suitably large set of
samples. To establish generalization guarantees, we leverage the fact that the collection of possible
classifiers comes from a set of bounded VC-dimension.

Proposition 7.4. Let D be a distribution over R? x {&1} such that for some unknown vector
w € R we have that for (x,y) ~ D that y = sign(w - ) almost surely. Given €,5 > 0 with
€ < 1/(20d), there exists an algorithm that draws n = O(d*log(1/5)/€?) i.i.d. samples from D, runs
in time strongly polynomial in n,d, and with probability at least 1 — & returns a vector subspace V
in R?, a linear transformation A:V — RYI™V) and a vector v € V, such that:

1. The probability over (x,y) ~ D that x € V, |v-(Az)| > |jv|]2 || Az||2/(2Vd), and y # sign(v- )
18 at most €.

2. The probability over (z,y) ~ D that x € V and |v - (Az)| > ||v||2 ||Az|2/(2V/d) is at least
1/(5d).
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Proof. We take a set S of n i.i.d. samples from D and apply the algorithm of Lemma to them
for n a sufficiently large constant multiple of (d?log(1/6)/€e?). This is clearly a strongly polynomial
time algorithm. It remains to prove correctness.

We note that the probability over (z,y) drawn uniformly from S that z € V, |v - (Ax)| >
|vll2 || Az |2/ (2v/d), and y # sign(v-z) is 0. Furthermore, the probability over (x,y) drawn uniformly
from S that x € V and |v - (Az)| > |Jv|2 [|Az||2/(2V/d) is at least 1/(4d). Tt suffices to show that
(with high probability over our samples) these probabilities over S are within € of the corresponding
probabilities if (x,y) were drawn from D.

In fact, we will show that with probability 1 —  over our choice of samples the following holds:
for any choice of V, A, and v, the probabilities over S and D of these events differ by at most e.
This will follow from the VC-Inequality [DLO01], if we can show that these events come from classes
of VC-dimension O(d?). We now proceed with the argument. We note that these events depend
only on the following simpler events:

e Whether y = 1.

o Whether z € V.

e Whether (v-x) > 0.

e Whether [v-2f? > [o]]3 | Az|3/(4d).

The first of these is a specific event, so has VC-dimension 0. The second event checks membership
in a subspace, which has VC-dimension d. The third event checks membership in a halfspace, hence
also has VC-dimension d. The last of these events is a degree-2 threshold condition, which has VC
dimension O(d?). Since the events we care about are logical combinations of finitely many events
of VC-dimension O(d?), they come from classes with VC-dimension O(d?). This completes our
proof. O

We are now ready to prove the main result of this section.

Theorem 7.5. Let D be a distribution over R? x {£1} such that for some unknown vector w € R?
we have that for (z,y) ~ D that y = sign(w-x) almost surely. Given €,0 > 0 with e < 1/(20d) there
is an algorithm that draws n = O(d*/?log(1/€)log(d/ed)/€*) i.i.d. samples from D, runs in strongly
polynomial time, and returns a strongly polynomial time computable function f : R4 — {£1} such
that with probability 1 — § over the samples it holds that Pr(,)plf(x) # y] < e.

Proof. For simplicity, we allow our algorithm to output a function f valued in {0,1,—1}. The
algorithm is as follows:

It is easy to see that the sample complexity and runtime are as desired.

For correctness, we note that S is a set of i.i.d. samples from the distribution of D conditioned
on f;—1(z) = 0. By the conclusion of Proposition this means that, with probability at least
1 — §/(2r) over the samples, the probability that f;(x) = 0 is at most (1 — 1/(2v/d)) times the
probability that f;_ij(x) = 0. Furthermore, with probability at least (1 — ¢/(2r)), we have that
|S| < 2M Pr[f;—1(x) = 0]. Combining the above, we see that with probability 1 — §, when our
algorithm returns an f, it is the case that Pr(, ,.p[f(z) = 0] < €/2.

Furthermore, if all the calls to the algorithm from Proposition [7.4] succeed, then the probability
over (z,y) ~ D conditioned on f;_i(z) = 0 that fi(z) =y is at least 1/(5d), while the probability
that f;(z) = —y is at most €/(10d).

Using this, we can show by induction on ¢ that

Prg ) ~plfi(z) = —y] < (¢/2) Prpy)wplfi(z) =yl -
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Algorithm 9 Halfspace Learning Algorithm

1: function LEARNLTF (sample access to distribution D over R? x {#1}, accuracy parameter )
2 Let fg =0.

3 Let C > 0 be a sufficiently large universal constant.

4 Let 7 = CVdlog(1/e) € Z,.

5: for For ¢ =1 to r do

6 Take M := Cd*log(d/e§)/e? samples from D and call the resulting multiset 7.

7 Let S be the set of (xz,y) € T such that f;_1(z) = 0.

8 if |S| < eM/4 then

9 return f;

10: else
11: Run the algorithm from Proposition 7.4 with parameters € < ¢/(10d) and 6 « 6/(2r)
to obtain V, A, v, using S as the set of samples.
12: Let
fi1(x) Af fici(z) #0
fi(x) :== { sign(v - (Az)) ,if fi1 = 0,2 € V,and |v - (Az)|/(2Vd)
0 , otherwise.

This combined with the result that Pr(, ,).p[fi(z) = 0] < ¢/2 for the returned f;, gives our final
result. O

8 Conclusions and Open Problems

In this work, we designed the first strongly polynomial time algorithm for computing e-approximate
Forster transforms of a given dataselﬂ By using this algorithm is an essential ingredient, we gave
the first strongly polynomial time algorithm for distribution-free PAC learning of halfspaces, both
in the realizable setting and in the presence of semi-random label noise. This algorithmic result is
surprising (even in the realizable case), as obtaining a strongly polynomial proper PAC learner is
equivalent to strongly polynomial LP — a major unsolved problem in TCS.

A number of open problems suggest themselves:

e Our e-approximate Forster transform algorithm has runtime scaling polynomially with 1/e. That
is, our algorithm runs in strongly polynomial time when ¢ is at least inverse polynomial in n,d.
An obvious open question is to develop a strongly polynomial algorithm with a polylog(1/e)
runtime dependence. To achieve such a guarantee with our approach, one needs to circumvent
two obstacles: First, one would need to reduce the number of iterations of our algorithm (that
is controlled by the progress in our potential function). Second, one would require a strongly
polynomial approximate eigendecomposition subroutine with a polylog(1/€) runtime dependence.

e We believe that the following question is of independent interest: Is there a strongly polynomial
time algorithm for approximate eigendecomposition with a polylog(1/e) runtime dependence?
Moreover, is there a deterministic algorithm?

2While our Forster algorithm is randomized, we remark that the only source of randomness is due to the method
we use to compute an approximate eigendecomposition. It is plausible that deterministic algorithms exist for this
purpose, in which case our Forster algorithm becomes deterministic as well.
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e The running time of our algorithm is strongly polynomial in n, d, but the polynomial dependence
is quite large (of the order of (nd)'?). While we did not make any effort to optimize the degree
of the polynomials, it would be interesting to understand the quantitative limitations of our
approach. Can our approach lead to algorithms with good practical performance?

e As mentioned in the introduction of this paper, Forster’s rescaling can be viewed as a very special
cases of operator scaling and tensor scaling [GdO18]. These tasks have attracted significant
attention in recent years from various communities, and efficient (weakly polynomial) algorithms
(in some cases with a poly(1/¢) dependence) have been developed, see, e.g., [AGL™18, BFG™18§]
and references therein. It would be interesting to explore whether our approach can be extended
to yield strongly polynomial algorithms (when € is not too small) for such generalizations.
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APPENDIX
A Proof of Fact [2.1]

We show each property separately.

(a) This follows directly from the fact that the transformation f4(x) = i zf;llz is scale-invariant.

(b) We have that fg(fa(z)) = fB ( |Ax||2) fe(Az) = % = fpa(z), where the second
equality follows from part

(c) Let a = ||B—1||2 and y = fa(x). Note that ||y||2 = 1. By property [(b)} we equivalently want
to show that || fB(y) — y|l2 < a. We have that

B
v
1 Byl|2

17206 = ol = |

y—y|| < max :H — .
1 Byl|2 o veR|v]2=1 2 IIByllz

The desired statement follows from the fact that the matrix T BB B has eigenvalues between

1+a and 1+ «, as B has eigenvalues between 1 and 1+ « and ||By||2 € [1,1 + a].

(d) We have that

F85362) = prody () = progy (L Aaa) _ (0Lt )13 ()

IBfa@)llz— [[Bfa(2)]2
Since 1 < ||Bfa(x)|l2 < 1+ a, it follows that 1 < A(z) def % < 1+ a, as desired.
Similarly, we can write
vJ_
~IBfa@)l2
Since 1 < ||Bfa(x)]l2 < 1+ a, it follows that p%a < u(z) = def m <1.

This completes the proof of Fact
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