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1. Introduction

The aim of this paper is to refine and extend to the more general case of a
class of tree graphs the approach used by Dalalyan, Hebiri and Lederer (2017)
to prove an oracle inequality for the Fused Lasso estimator, also known as total
variation regularized estimator. As a side result, we will obtain some insight
into the irrepresentable condition for signal pattern recovery over tree graphs in
that class.

The main reference of this article is Dalalyan, Hebiri and Lederer (2017),
who consider the path graph. We refine and generalize their approach (i.e. their
Theorem 3, Proposition 2 and Proposition 3) to the case of more general tree
graphs. The main refinements we prove are an oracle theory for the total varia-
tion regularized estimators over trees when the first coefficient is not penalized,
a proof of an (in principle tight) lower bound for the compatibility constant
and, as a consequence of this bound, the substitution in the oracle bound of the
minimum of the distances between jumps by their harmonic mean. We elabo-
rate the theory from the particular case of the path graph to the more general
case of tree graphs which can be cut into path graphs. The tree graph with one
branch is in this context the simplest instance of such more complex tree graphs,
which allows us to develop insights into more general cases, while keeping the
overview.
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The paper is organized as follows: in Section 1 we expose the framework to-
gether with a review of the literature on the topic; in Section 2 we refine the
proof of Theorem 3 of Dalalyan, Hebiri and Lederer (2017) and adapt it to the
case where one coefficient of the Lasso is left unpenalized: this proof will be
a working tool for establishing oracle inequalities for total variation penalized
estimators; in Section 3 we introduce the notation needed for the rest of the
article; in Section 4 we expose how to easily compute objects related to pro-
jections which are needed for finding explicit bounds on weighted compatibility
constants and when the irrepresentable condition is satisfied; in Section 5 we
present a tight lower bound for the (weighted) compatibility constant for the
Fused Lasso and use it with the approach exposed in Section 2 to prove an or-
acle inequality; in Section 6 we generalize Section 5 to the case of the branched
path graph; Section 7 presents further extensions to more general tree graphs;
Section 8 handles the asymptotic signal pattern recovery properties of the total
variation regularized estimator on the (branched) path graph and exposes an
extension to more general tree graphs; Section 9 concludes the paper.

1.1. General framework

We study total variation regularized estimators on graphs, their oracle properties
and their asymptotic signal pattern recovery properties.

For a vector v € R™ we write [[v]l; = > |v;| and [[v]|2 = L 31 | 02,

Let G = (V, E) be a graph, where V is the set of vertices and F is the set of
edges. Let n := |V| be its number of vertices and m := |E| its number of edges.
Let the elements of E be denoted by e(i,j), where i,j5 € V are the vertices
connected by an edge.

Let Dg € R™*™ denote the incidence matrix of a graph G, defined as

—1, if k = min(s, )
(De)r = § +1, if k = max(i, 5)
0, else,

where D, € R™ is the row of Dg corresponding to the edge e(i, 7).
Let f € R™ be a function defined at each vertex of the graph. The total
variation of f over the graph G is defined as

TVg(f):=|Dgfli= > Ifi— fil-

e(i,j)EE

Assume we observe the values of a signal f* € R" contaminated with some
Gaussian noise € ~ N,,(0,021,), i.e. Y = f +¢. The total variation regular-
ized estimator f of f° over the graph G is defined as

fi=arg min {|[Y = fI; + 2\ Dg I}
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where A > 0 is a tuning parameter. This is a special case of the generalized
Lasso with design matrix I,, and penalty matrix Dg. Hereafter we suppress the
subscript G in the notation of the incidence matrix of the graph G.

In this article, we restrict our attention to tree graphs, i.e. connected graphs
with m = n — 1. For a tree graph we have that D € R(~D*" and rank(D) =
n— 1. In order to manipulate the above problem to obtain an (almost) ordinary
Lasso problem, we define 5, the incidence matrix rooted at vertex ¢, as

. A nxn
e ff] cxee

where
A=(0,...,0, 1 ,0,...,0) € R",
~
1

In the following, we are going to root the incidence matrix at the vertex i = 1,
obtaining in this way a lower triangular matrix with ones on the diagonal, and
minus ones as nonzero off-diagonal elements. The square matrix D is invertible
and we denote its inverse by X := D!, B

We now perform a change of variables. Let 8 := Df, then f = X3. The
above problem can be rewritten as

B = in { ||V — XB|2 + 2\ :
B argégﬁg{ll Bl% + Zﬂzl},

=2

i.e. an ordinary Lasso problem with p = n, where the first coefficient £, is not
penalized. Note that, in order to perform this transformation, it is necessary
that we restrict ourselves to tree graphs, since we want D to be invertible.

Let X = (X1,X_1), where X; € R™ denotes the first column of X and
X_1 € R™(»=1) the remaining n — 1 columns of X. Let _; € R ! be the
vector 3 with the first entry removed. Thanks to some easy calculations and
denoting by Y and X_; the column centered versions of ¥ and X_1, it is
possible to write

~

Ba=arg min {IV - X182+ 2080 }
B_leRn—l

and

and both B\,l and B\l depend on .
Note that prediction properties of 3, i.e. the properties of X3, will translate
into properties of the estimator f, often also called Edge Lasso estimator.

Remark. In the construction of an invertible matrix starting from D, it would
be possible to choose A = (1,...,1) =: 1,, € R™ as well. Indeed, when we
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perform the change of variables from f to j, B_l estimates the differences of
the signal across the edges of G and thus gives information about the relative
location of the signal. However to be able to estimate the absolute location of
the signal we either need an estimate of the absolute location of the signal at one
point (choice A = (0,...,0,1,0,...,0), By = fi, in particular we consider the
case i = 1), or of the “mean” location of the signal (choice A = (1,...,1) =1,,

Bl = Z?:1 f z)
1.2. The path graph and the path graph with one branch

In this article we are interested, besides the more general case of tree graphs,
in the particular cases of D being the incidence matrix of either the path graph
or the path graph with one branch. The choice of A makes it easy to calculate
the matrix X and gives a nice interpretation of it.

Let P; be the path matrix of the graph G with reference root the vertex 1.
The matrix P; is constructed as follows:

P) {1, if the vertex j is on the path from vertex 1 to vertex i,
1)ij ‘=
0, else.

Theorem 1.1 (Inversion of the rooted incidence matrix). For a tree graph, the
rooted incidence matriz D s invertible and

X=D'=p.

Proof of Theorem 1.1. For a formal proof we refer to Jacobs et al. (2008) and
to Bapat (2014). The intuition behind this theorem is to proceed as follows. We
have to check that rank(f)) = n. One can perform Gaussian elimination on the
rooted incidence matrix. Keep the first row as it is and for row ¢ add up the rows
indexed by the vertices belonging to the path going from vertex 1 to vertex i.
In this way one can obtain an identity matrix and thus rank(D) = n. Similarly
one can find the inverse, which obviously corresponds to P;. O

Example 1.2 (Incidence matrix and path matrix with reference vertex 1 for
the path graph). Let G be the path graph with n = 6 vertices. The incidence
matrix is

-1 1

D= -1 1 € R°¢
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and the path matrix with reference vertex 1 is

c R6X6

e e e
= = =
_ = =

[ e —

1

11
Example 1.3 (Incidence matrix and path matrix with reference vertex 1 for
the path graph with one branch). Let G be the path graph with one branch.
The graph has in total n = ny + ng vertices. The main branch consists in n;
vertices, the side branch in ng vertices and is attached to the vertex number

b < my of the main branch. Take n; = 4, no = 2 and b = 2. The incidence
matrix is

-1 1
-1 1
D= -1 1 € RO
-1 1

-1 1

and the path matrix with reference vertex 1 is

c RGXG

e e )
e = =
—
—

1.3. Review of the literature

While to our knowledge there is no attempt in the literature to analyze the
specific properties of the total variation regularized least squares estimator over
general branched tree graphs, there is a lot of work in the field of the so called
Fused Lasso estimator. An early analysis of the Fused Lasso estimator can be
found in Mammen and van de Geer (1997). Some other early work is exposed in
Tibshirani et al. (2005); Friedman et al. (2007); Tibshirani and Taylor (2011),
where also computational aspects are considered.

In the literature we can find two main currents of research, the one focusing
on the pattern recovery properties (which is going to be briefly exposed in
Section 8) and the other on the analysis of the mean squared error to prove
oracle inequalities.
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1.3.1. Minimax rates

In this subsection we expose some results on minimax rates, making use of the
notation found in Sadhanala, Wang and Tibshirani (2016). In particular, let

T(C)={f eR":[|Df|. < C}

be the class of (discrete) functions of bounded total variation on the path graph,
where D is its incidence matrix. Assume the linear model with f° € T(C) for
some C' > 0 and with iid Gaussian noise with variance o € (0,00) . It has been
shown in Donoho and Johnstone (1998) that the minimax risk over the class of
functions with bounded total variation R(7T (C)) satisfies

R(T(C)) := ir%f fozl}rlzc)lE[llf— fO12] = (C/n)*/3.

Mammen and van de Geer (1997) prove that, if A < n=2/3C1/3| then the
Fused Lasso estimator achieves the minimax rate within the class 7(C). Sad-
hanala, Wang and Tibshirani (2016) also point out, that estimators which are
linear in the observations can not achieve the minimax rate within the class of
functions of bounded total variation, since they are not able to adapt to the
spatially inhomogeneous smoothness of some elements of this class.

1.3.2. Oracle inequalities

We expose some recent results, appeared in the papers by Hiitter and Rigollet
(2016); Dalalyan, Hebiri and Lederer (2017); Lin et al. (2017); Guntuboyina
et al. (2017). In particular we give the rates of the remainder term in the (sharp)
oracle inequalities holding with high probability exposed in these papers.

e Hiitter and Rigollet (2016) obtain a quite general result, in the sense
that it applies to any graph G with incidence matrix D € R™*". In par-
ticular for the choice of the tuning parameter A = ogp+/2log (em/§)/n,d €
(0, %), they obtain that the remainder term in their oracle inequality has

the rate ) )
P

@ log (em/d) |,

(e ostemio)

with probability at least 1 — 28, where, for a set S C [m)],

T
wo(8) = B Amnsh® 7!

is called compatibility factor and p is the largest />-norm of a column

of the Moore-Penrose pseudoinverse Dt = (47,...,6) € R™ ™ of the
incidence matrix D, i.e. p = max;c(m ||(5;'H2, and is called inverse scaling
factor.

For the path graph, we have m = n—1, p < v/n and, according to Lemma
3 in Hiitter and Rigollet (2016), kp(S) = Q (1), if |S| > 2.
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e Dalalyan, Hebiri and Lederer (2017) obtain that, VS # 0, for § €

(0, 2) and the choice of the tuning parameter A := 20\/2log (n/§) /n, the
remainder term has rate

slog(n/d) n
o ( n logn * Wmin,S ’

with probability 1 — 26, where S = {i1,...,is}, s = |S|, Wiin,s =
min1§j§3+1|z’j — ij_1|, with the convention io =1 and 7:54_1 =n-+1.

Lin et al. (2017) prove a result similar to the one of Dalalyan, Hebiri and
Lederer (2017) using a technique that they call lower interpolant. Their
result states that the mean squared error of the Fused Lasso estimator

1
with the choice of the tuning patameter \ = n-iW1 for n large

min,Sq?
enough, has error rate

S0 n
o(+v*=(a log1 1 — ),
(7 - (( og s + loglogn)logn + Wmin,S()))

with probability at least 1 — =7, where C' > 0 is a constant only de-
pending on ¢ and where v > 1. R
Guntuboyina et al. (2017) consider the sequence of estimators { fy, A >
0}, where

Fy = arg min {|IY = fI13 + 20X|D |1}

and prove that, when the minimum length condition Wiin s, > S?fl ,0 <
c1 < 1, is satisfied, then

. = op2] _ so+1 ne
;gfolE[HfA fln}—(?( - 10g<80+1)>7

where the value A\° at which the infimum is reached depends on f°, (see
Corollary 2.8 in Guntuboyina et al. (2017)).

Moreover Guntuboyina et al. (2017) prove, in a newer version of their
article, that under the minimum length condition and the maximum length

L _ R con ) ;
condition, i.e. maxi<j<so41lt; —ij—1| < ST 2 = 1 with the convention

ip=1and isz41 =n+1, if A< C(er,ca)q/ logn then

N 2
(1A - 1] =0 (5 togn).

where C(c1,c2) is a constant depending on ¢; and cy. Since ¢; and ¢y
depend on f°, so does implicitely the choice of the tuning parameter.

It is worth noticing that the results by Guntuboyina et al. (2017) hold also
with a weaker version of the minimum length condition which involves only
piecewise constant regions between jumps of opposite signs. However for
the ease and simplicity of exposition we exposed the results using the
stronger condition involving all the piecewise constant regions. Moreover,
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thanks to concentration results for penalized least squares estimators, high
probability bounds for the mean squared error are derived by the bounds
on its expectation.

2. Approach for general tree graphs

The approach we follow is very similar to the one presented in the proof of The-
orem 3 of Dalalyan, Hebiri and Lederer (2017). However, we refine their proof
by not penalizing the first coefficient of 8 and by adjusting the definition of
compatibility constant accordingly. Note that by not penalizing the first coeffi-
cient we allow it to be always active. This is a more natural approach to utilize,
considering our problem definition.

Let § € R™ be a vector of coefficients, S C {2,...,n} a subset of the indices
of 3, called active set with s := |S| being its cardinality.

Let v € R™ and T C [n] be a subset of indices of v. By vy we denote the
vector satisfying

(UT)i = V; ,Vi S T,
(UT)i =0 ,Vi ¢ T7

and by v_r we denote the vector satisfying
(v_T)l- =0 ,VieT,
(ver)i=vi ,VigT,
giving place to the equation v = vy + v_7p.

Definition 2.1 (Compatibility constant). The compatibility constant (S)
1s defined as

#2(S) == min {(s + DIIXBI2 : [Bsllh = IB=qiyusyll = 1}

Let V{1yus denote the linear subspace of R™ spanned by the columns of X
with index in {1} U S. Let II;;3us be the orthogonal projection matrix onto
V{l}US- We have that H{l}uS = X{l}US(Xil}uSX{l}US>_1X%1}US and that
Agyus = Ly — Ig1yus, where 1, denotes the n x n identity matrix.

Definition 2.2. The vector w € R™ is defined as
wj = [Aqyus Xjlln, Vi € [n].

Remark. Note that w;jyus = 0 and 0 < w < 1, since for tree graphs the
maximum |[|-||,-norm of a column of X is 1.

Definition 2.3. Take v > 1. The vector of weights w € R™ is defined as
Wa
wj=1—-LVj € [n].
! ol

Remark. Note that 0 < w <1 and that Wi1us = 1.
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For two vectors a,b € R¥, a ® b:= (a1by, asbo, ..., arby)’.

Definition 2.4 (Weighted compatibility constant). The weighted compat-
ibility constant K., (S) is defined as

Ko (8) = min {(s + D XBII7 : [1Bs]l = I(w © B)—(q13us)ll1 = 1} -

Remark. Note that the (weighted) compatibility constant depends on the
graph through X, which is the path matrix of the graph rooted at the vertex 1.

Remark. Note that a key point in our approach is the computation of a lower
bound for the compatibility constant over the path graph, which is shown to be
tight in some special cases. The concept of compatibility constant for total vari-
ation estimators over graphs is already presented in Hiitter and Rigollet (2016).
However, we refer to the (different) definition given in Dalalyan, Hebiri and
Lederer (2017), which we slightly modify to adapt it to our problem definition.

Theorem 2.5 (Oracle inequality for total variation regularized estimators over
tree graphs). Fiz § € (0,1) and v > 1. Choose A\ = vyo\/2log (4(n—s—1)/3) /n.
Then, with probability at least 1 — &, it holds that

IF= 0 < inf {1 = £Ol1% + 4MI(Df) s}

fER™
402 Y2 (s +1)
— 1) +2log (2 ———log(4(n—s—1 .
2T (s v+ 2iom /) + T o (it s - 1)/5))
Proof of Theorem 2.5. See Appendix A. O

3. Notation

Here we expose the notational conventions used for handling the (branched)
path graph and later branching points with arbitrarily many (K) branches.

3.1. Path graph

In the case of the path graph we write the candidate set of active edges S, which
has cardinality s, as

S={d1+1,dy+da+1,....;d1 +do+...+ds + 1}

and we define dg11 =n— Zle d;. In the next subsection on the branched path
graph we are going to introduce some dual notation, because we will have to use
different notations depending on the context. It is worth mentioning that in the
case of the path graph this is not necessary and we always can utilize the same
notation. Indeed, the need of the dual notation is due to the different possible
ways to decompose the branched path graph into three smaller path graphs. In
the case of the path graph it is evident that this problem is not present.
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3.2. (Branched) path graph

We decide to enumerate the vertices of the (branched) path graph starting from
the root 1, continuing up to the end of the main branch n; and then continuing
from the vertex n; + 1 of the side branch attached to vertex b up to the last
vertex of the side branch n = ny + ns.

We are going to use two different notations: the one is going to be used for
finding explicit expressions for quantities related to the projection of a column
of X onto some subsets of the columns of X. The other is going to be used when
calculating the compatibility constant and is based on the decomposition of the
(branched) path graph into smaller path graphs. In both notations we let the
set S C{2,...,n} be a candidate set of active edges.

First notation (for calculating projection coefficients and lengths of antipro-
jections).

We partition S into three mutually disjoint sets Si,Ss2,S3, where S; =
{2,...,0}NS, So={b+1,...,m}NS, S3={n1+1,...,n}NS. We write the
sets S, 52,53 as:

Sl = {i17~-~7i51}a5’2 = {j17--~7j52}753 = {kly-“aks?,}-

We write s; := |S;],i € {1,2,3}. Note that s := |S| = s1 + s2 + s3.
Let us write S = {&1,...,&s; 455455 - Define

B = {51_1752_517”'»551_gslflab_fsl_F]W
€s1+1 —b— 1a§31+2 - 551+17 oo 3581-1-82 - 5814—82—17”1 - 531-‘1-82 =+ 17

Esﬁ-sz-ﬁ-l —ny — 1a §s1+sz+2 - 551+52+17 cee, = §s1+82+83 + 1}
. 1 1 1 71 72 52 2 2
= {db,db,.. . dY L d AR

517 527

33 13 3
&.d3,. . d3 )

Define d* := CEIH +d3+d3.

This notation implicitely means that we cut the branched path graph into
three subgraphs, all of them being paths. These three subgraphs are obtained
by cutting the edges (b,b + 1) and (b,nq + 1). The set B is the set containing
the information about how many vertices are between consecutive jumps, i.e.
the length of the piecewise constant regions that a signal would have if its true
active set were S. Since the &;,7 € [s1 + s2 + s3] tell us which edges are in the
active set, at the beginning and at the end of each of the subgraphs obtained
as explained here above we need to subtract, respectively add, a vertex. Indeed,
say that the first element of S is & = 5. This means that we have a candidate
jump on the edge (4,5) and thus the first candidate piecewise constant region is
constituted by the vertices {1,2,3,4} and d} = &; — 1 = 4. Analogously suppose
that &, = 15 and b = 18. This means that the last candidate active edge of Sj is
(14,15) and thus the last candidate piecewise constant region is {15,16,17,18}.
It follows that d} ,; =b— &, +1=18 — 15+ 1.
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It is thus clear that the three sets {di,....d. ,d! i}, {d},d3,...,d% ,}
and {d3,d3,... ,d3 1} contain the information on the length of the candidate
piecewise constant regoins inside the three subgraphs obtained by cutting the
edges (b,b+ 1) and (b,ny + 1), when we suppose that S = 51 U Sy U S3 is the
candidate active set of edges.

Second notation (for bounding the compatibility constant).

What is meant with the second notation is that we decompose the branched
path graph into three smaller path graphs. However, the end of the first one
does not necessarily coincide with the point b and the beginning of the other
two does not necessarily coincide with the points b+1 and n; +1 respectively, i.e.
the three path graphs resulting from this operation are not necessarily obtained
by cutting the edges (b,b+ 1) and (b,n; + 1).

Let us write

Si={di+1,di+dy+1,....dj+ds+...+d}, +1} =Sn{l,...,b},
and
Si={pi+1,pi+ds+1,pi+ds+ds+1,....pi+dy+ds+...+d. +1},i=2,3,

where, using the first notation introduced, po = j1 — 1, p3 = k1 — 1, d?,ﬁl =
N1 —&sy+s, +1 and d§3+1 =n—E&s, 45,455 + 1. Note that d* = d;ﬁl +d2+d} =
di . +di+d3

The second notation differs from the first one only in regard to which edges
in the proximity of the branching point are cut to obtain a decomposition into
three path graphs. The second notation reflects a more flexible choice, where
the end of the first path graph does not have to coincide with the branching
point b. It is clear that the only difference with the first notation is in the length
of the piecewise constant pieces of the three subgraphs: di ., d3,d} are not
necessarily equal to CEI L1 d?,d3. We decide to keep the notation without tilde
for the situation where we have to bound the compatibility constant to remain
coherent with the notation in van de Geer (2018).

The quantities diﬁ_l, d?,d} can be seen as

) d;l 11 the length of the last piecewise constant region of the first path
graph obtained by decomposing the branched path graph into three path
graphs by cutting two edges which are not necessarily (b,b+1) and (b, ny+
1), when S is the candidate active set.

e d?,d3: the length of the first piecewise constant region of the second, resp.
third, path graph obtained by the decomposition procedure explained
above for d} _ ;.

3.3. Branching point with arbitrarily many branches

In Sections 4 and 7 we are going to consider branching points participating in
K +1 edges. In these cases we are ging go denote by d} ,+1 the number of vertices
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between the branching point and the last vertex in S in the main branch, with
these two extreme vertices included, and by d?, ... ,d{( *1 the number of vertices
after the branching point and before the first vertex in S (or the end of the
relative branch). In these more complex cases for the sake of simplicity we only
consider situations where the first and second notation coincide.

4. Calculation of projection coefficients and lengths of
antiprojections, a local approach

In this section we are going to present an easy and intuitive way of calculating
(anti-)projections and the related projection coefficients of some columns of a
path matrix rooted at vertex 1 of a tree onto a subset of the columns of the
same matrix. Let this matrix be called X. These calculations are motivated by
the necessity of finding explicit expressions for the length of the antiprojections
(for the weighted compatibility constant) and for the projection coefficients (to
check for which signal patterns the irrepresentable condition is satisfied).

In particular consider the task of projecting a column X;,j ¢ {1} U S onto
Xy1yus- This can be seen as finding the following argmin:

07— ; o 7 (|2
07 :=arg min [[X; - Xqj0s07|l2-

We see that:

e 07" corresponds to the j' row of XlX{l}US(Xil}USX{l}US)il;

o | X; — X(1yust |3 = nw3.

The direct computation of these quantities can be quite laborious. Here, we
show an easier way to compute these projections and we prove that they can
be computed “locally”, i.e. taking into account only some smaller part of the
graph.

We start by considering the path graph. Then we treat the more general
situation of a branching point with arbitrarily many branches.

4.1. Path graph

Let j ¢ {1} U S be the index of a column of X that we want to project onto
X{1yus- Define

j”i=max{i < j,ie{l}US}, (1)

jti=min{i > jic {1}uSuU{n+1}}, (2)

and denote their indices inside {1} USU{n+ 1} = {i1,...,is42} by [~ and [T,
i.e. 77 =i;— and j7 = 4;1. We use the convention X,,;1 = 0 € R". We are going

to show that the projection of X; onto X1y is the same as its projection onto
X¢j-yugi+y- This means that the part of the set {1} U S not bordering with j
can be neglected.



4530 F. Ortelli and S. van de Geer

The intuition behind this insight can be clarified as follows. Projecting X
onto X(1yus amounts to finding the projection coefficients /7 minimizing the

length of the antiprojection. The projection is then X{l}uséj. Since the columns
of X{13us can be seen as indicator functions on [n], this projection problem can
be interpreted as the problem of finding the least squares approximation to
1{;>;} by using functions in the class {1f;>;},5* € {1} US}.

We now apply a linear transformation in order to obtain orthogonal design.
Note that I,1; = DETD XD where DY ig the incidence matrix of a path
graph with s + 1 vertices rooted at vertex 1 and X1 is its inverse, i.e. the
corresponding rooted path matrix. We get that

o [1X; — Xayust I3 = jin [1X5 — X{1yus DTV 3,
where 77 = X(+t1g7 je. the progressively cumulative sum of the components
of 7 and X{l}usb(‘”l) e R™*(5+1) is a matrix containing as columns the indi-
cator functions {l{ingiHl},l e{l,...,s+ 1}}, which are pairwise orthogonal.
Because of the orthogonality of the design matrix, we can now solve s + 1 sep-
arate optimization problems to find the components of 77. It is clear that, to
minimize the sum of squared residuals (i.e. the length of the antiprojection), 7
must be s.t. _ _
{7/ tici- =0 and {7/ }inr = 1.
It now remains to find %lj_ by solving

~j . . =N 2 4 . 2 j+ - ] J B j_

7l =argmin {(j —j7)a* + (7 - )1 —2)*} = e
We see that, to get this projection coefficient, we either need to know j+ and
j~ or the information on the length of the constant segment in which j lies with

its position within this segment. Thus, we obtain that

0
0
0
0 ey
it =i
== | and 6= [
3T j=j
1 Jt=j~
0
1
0

and have proved the following Lemma.

Lemma 4.1 (Localizing the projections). Let X be the path matriz rooted at
vertex 1 of a path graph with n vertices and S C {2,...,n}. For j & {1} U S
define 5= and j* as in Equations (1) and (2). Then
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. 19 . S
min X—Xl USGJ = min X_X L 4 0J
ejeRSHH J {1} ||2 éjeRQH J {jyu{it} ||2,

i.e. the (length of the) (anti-)projections can be computed in a “local” way.
Moreover, by writing Ag1yus = In — Uj1yus we have that

Gt =G -5
G-

Furthermore, for j < is,j € {1} U S, the sum of the entries of 07 is 1.

| Ag1yus X3 =

4.2. General branching point

Using arguments similar to the ones above we can now focus on a branching
point of a general tree graph.

4.2.1. General branching point and S = ()

Let us consider K path graphs of length J%, LZ% . ,Jf +1 attached at the end of
a path graph (which we assume to contain the root) of length d ,,. We define

dr = d;ﬁl + lei;rl Jll The path matrix rooted at the first vertex is

X(Jilﬂ)
JZ
X = 1 X( 1) . Rd*xd*
1 X
and we want to find the projections of X ; onto X; = (1,...,1)". The entries
XD ge{dl ,,d?,...,dF""} of the matrix X are ¢ X q lower triangular ma-
trices of ones. Let us write j = 1+i,i € {1,...,d§ ., — 1} in the case j < d! |,

and j = d} ., + S dh — i€ {1,...,di"} for some i* € {2,...,K + 1}
in the case 7 > CE ,+1- Without loss of generality we can consider only one
i* €{2,..., K+ 1}. Note that the index ¢* tells us in which sub-path graph the
column we want to project onto X; lies. We now consider two cases.

e First case: j € {2,...,Ji1+1} .
We write j = ¢ + 1,7 € {1,...,d}1+1 — 1}. We want to compute the
projection coefficient onto X; € R, i.e. we want to find

07 = in| X, — X,67|2.
argggé{éll ;= X103

From the first order optimality condition we get that

g XXy _d—j+l _d i
XX, dr Codr T dr
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It follows that

(d* —1)

) .
HA{l}LJSXj”% = a ,1<i < d;1+1 - L

e Second case: j € {CEIH + Z;:j dh+1, CEIH + 22;2 d.}, for some i* €
{2,....,K +1}.

We write j = d ,; + Z;:gl di +i,ie{1,...,d"} and we see that

N LXIX, d A d -1
07 = in|| X; — X073 = L = o =i=2 ] =_.
arg H(EHH j 107113 XX, e T

This is the case because the value of X{X; is the number of nonzero
elements in X;. This number can be calculated by seeing that the index
i describes the position of X; inside X (i) starting from the left, which is
exactly the number of nonzero elements in X;. Alternatively we can see

that X{X, can be interpreted as the difference between aEl 1t Z;;z d
and j.
From the above calculation it follows that the length of the antiprojections
is
i(d* —1)
I Ayus X;ll3 = 0

Note that in the last region before the end of one branch, the approximation
of the indicator function we implicitely calculate does not have to jump up to
one and thus only one coefficient of the respective 67 will be nonzero and this
coefficient will be smaller than one.

1 <i<dl.

4.2.2. General branching point and S has elements in all the branches

Now we focus on the case where each of the branches (path graphs) involved in a
branching presents at least one jump (i.e. one element of the set S). The length
of the antiprojections is calculated in the same way as above. According to the
arguments exposed in precedence, we can consider only the jumps surrounding
the branching point. Indeed we observed in Subsection 4.1 that what happens in
a path graph between two elements of S does not influence and is not influenced
by what happens outside that region.

Let us call the jumps surrounding the branching point j1, jo,. .., jx+1. We
have to find
i - o j 12
¢ arg min [1X; — Xqy0s8 3

. ni2
= arg éjg]]lg}ll;l-%—l”Xj - X{jl}Uu-U{jK+1}9] H2
- . * yvxngll2
- arggjggEH”Xj - X{j1}U...U{jK+1}D X 0]”23
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where
1 1
-1 1 11

D= . . € RUCFIXIEHD and X* = | | , € RK+D
-1 1 1 1

are respectively the rooted incidence matrix of a star graph with (K +1) vertices
and its inverse. ~ ~
Let us write j = jy+4,i € {1,...,d} ., —1}and j = ji—i,i € {1,...,d}},l €

2,...,K +1}. We define d* = d. ,, + S K11 dl. Now let
s1+1 =2 1

/\j _ . * _7 2
7 =arg min || X; — Xy ; D*r7|5.
gTjE]RK+1|| J {71}u...U{jr 41} HQ

Note that in this case our task consists in calculating K + 1 projection coeffi-
cients, whereas we had to calculate only one of them in the preceeding subsec-
tion.

The first order optimality conditions translate into

’ o nd ’
D* X%jl}U---U{jKH}X{jl}U---U{jKH}D 7 =Dr X‘/{jl}U-~U{jK+1}Xj'

Note that X(; 0. .ufjx.,yD* differs from Xy 10, .ufjx,,) only in the first col-
umn which is X;_; — fi‘gl Xj,- Thus the columns of Xy; 0. ufjx..} D" are
orthogonal to each other and D*/Xijl}u...u{j;(“}X{jl}u---U{jxﬂ}D* is a diago-
nal matrix with first entry d*. The other diagonal entries are respectively the
numbers of nonzero elements of X,,,..., X;, ..

We can now distinguish two cases:

e First case: j € {j1+1,...,71 +d}1+1 -1}

We write j = j1 + 4,0 € {1,...,6?;1+1 — 1}. Then it follows that the
product (D*/X%jl}u.“u{j;(ﬂ})1,'XJ’ has value d* 4 j; — j = d* — i and the
product with the other rows of D*/Xijl}u--«u{jk'ﬁ»l} is equal to the 279 to
the (K + 1)* diagonal values of D*/Xf{jl}u...u{jwrl}X{j1}U~~U{jK+1}D*~

Thus, we get that:

7 =1,1={2,...,K + 1},

which translates into

0l =~ 1=1{2,.... K+1}.
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We thus get that

N . 2
1 . 7 « .
lamusxlp = (1-2) i+ (1-(1-5)) @ -0

(d —i)i . ;
= T’Ze{l’“"diﬁl_l}'

e Second case: j € {jy —d.,...,j» —1}, for some I’ € {2,... K +1}.

We write j = ji —i,i € {1,...,d.}. Then it follows that the product

(D*,Xf{jl}u.i.u{j,{“})1,-Xj has value 7, i.e. the number of nonzero elements

t-hat X; has in addition to Xj,,. Moreover (D*/)f{lzjl}UN-U{jK-f—l})i’.Xj = Q,
i € {2,...,K + 1} \ {l'} and the product (D*' X, (g, v X is

equal to the I''™™ diagonal entry of D*/Xijl}u...u{jk+1}X{j1}U~-U{j1<+1}D*'
By the diagonality of the above matrix it follows that:

K3
d
#=0,1€{2,...,K+1}\{I'},

~J
=

H=11=1,

which translates into

gL

1 d*’
él]:7%’l€{237K+1}\{l/}’
N )

¥ =1—-—1=1.

l a*’

We thus get that

. 2 . 9
[ * . 7 3
|Aayus X513 = (d—) (d ZH(ld_*) ;

5. Path graph

5.1.

Compatibility constant

In this section we assume G to be the path graph with n vertices. We give two
lower bounds for the compatibility constant for the path graph without and
with weights. The proofs are postponed to the Appendix B, where we present
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some elements that allow extension to the branched path graph and to more
general tree graphs as well. These bounds are presented in a paper by van de
Geer (2018) as well. We use the second notation exposed in Section 3.

Let S C [2,...,n] be a subset of the edges of a path graph with n vertices.

Assumption 5.1. Assume that S can be written as in the second notation in
Section 3, where we additionally require that d; > 2, d; > 4,Vi € {2,...,s},
der1 > 2.

Assumption 5.2. Assume that S can be written as in the second notation in
Section 3, where we additionally require that d; > 4,Vi € [s + 1].

Remark. Assumption 5.1 is required by Lemma B.3, see Appendix B, where
the proofs of this section are, while the slightly stronger Assumption 5.2 allows
us to obtain a simpler form for the upper bound on the weighted compatibility
constant.

Lemma 5.3 (Lower bound on the compatibility constant for the path graph,
part of Theorem 6.1 in van de Geer (2018)). Under Assumption 5.1 on S, let
{uj}5_y be a sequence of integers, s.t. 2 < wu; < dj —2,Vj € {2,...,s}.

Then for the path graph it holds that

9 s+11
> —
w(8) 2 T
where
1 /1 1 1
K=+ —+ +—.
d ; <Uj dj — Uj) dst1
Proof of Lemma 5.3. See Appendix B. O

Corollary 5.4 (The bound can be tight, part of Theorem 6.1 in van de Geer
(2018)). Suppose that Assumption 5.1 on S holds and that moreover d; is even
Vie{2,...,s}, so that we can take u; = d;/2. Let us now define f* € R™ by

-2 i=1,...,d
3—’; i=di+1,...,d, +do
fi*: :
(=13 =Y A+ d
(- =30 d 4 Ln

Let B* be defined by f* = XB*. Then

9 _s+11
w(8) = n K’
where
1 "\ 4 1
K=—+) —+
dy d;  dsa
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Proof of Corollary 5.4. See Appendix B. O

Remark. For the compatibility constant we want to find the largest possible
lower bound. Thus we have to choose the u;’s s.t. K is minimized. We look at
the first order optimality conditions and notice that they reduce to finding the
extremes of (s —1) functions of the type g(z) = 7=+ 1, 2 € (0,d), where d € N
is fixed. The global minimum of g on (0, d) is achieved at « = 4. Because of the
restriction € N, as soon as at least one d;,2 < j < s is odd, we can not obtain

a value of K giving a tight bound for our definition f*.

Lemma 5.5 (Lower bound on the weighted compatibility constant for the path
graph, Lemma 9.1 in van de Geer (2018)). Under Assumption 5.1 on S, let
{uj}i_s be a sequence of integers, s.t. 2 <wu; < d; —2,Vj €{2,...,s}.

Then for the path graph it holds that

R2(5)>3+1 1 s+1 1
T ()| VE + |[Dw2)2 T n 2(J[w]2% K + [|[Dwl]3)’

where D is the incidence matrix of the path graph.

Proof of Lemma 5.5. See Appendix B. O

5.2. Oracle inequality

Define the vector

A= (dy, |d2/2], [d2/2],. .., ds/2], [ds/2],dsy1) € RET!

and let A}, be its harmonic mean.

We now want to translate the result of Theorem 2.5 to the path graph. To
do so we need a lower bound for the weighted compatibility constant, i.e. an
explicit upper bound for > ,(w; — w;—1)?. In this way we can obtain the
following corollary.

Corollary 5.6 (Sharp oracle inequality for the path graph). Suppose that S is
s.t. Assumption 5.2 holds. Then we have that, with probability at least 1 — 9,

IF =2 < inf {|If = o2 + 4A|(Df) s}

feRrn
8log(2/6)0? +4025+1
n n
2725 s+1 n
*log(4(n—s—1 - 1 :
+ 8c’log(4(n —s—1)/5) A, +5 o log | o

Suppose Assumption 5.2 holds for Sy. If we choose f = f° and S = Sy we obtain
that, with probability at least 1 — 4,

If = %1% = Ollog(n/8)so/An) + Olog(n/5) log(n/(so + 1))(so + 1)/n).
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Proof of Corollary 5.6. See Appendix B. O

Remark. Since the harmonic mean of A is upper bounded by its arithmetic
mean, and this upper bound is attained when all the entries of A are the same,
we get a lower bound for the order of the mean squared error of

(o + Dlog(n) <<s+1>+10g(s%>>‘

Remark. Our result differs from the one obtained by Dalalyan, Hebiri and
Lederer (2017) in two points:

e We have Ay, the harmonic mean of the distances between jumps, instead
of min; A, the minimum distance between jumps;

e We slightly improve the rate from by reducing a log(n) to log(n/(s + 1)).
This is achieved with a more careful bound on the square of the consecutive
differences of the weights.

6. Path graph with one branch

In this section we consider G to be the path graph with one branch and n
vertices.

We present two assumptions, which are analogous to Assumptions 5.1 and
5.2 presented in Section 5

Let S be a subset of the edges of the branched path graph.

Assumption 6.1. Suppose S can be written as in the second notation in Sec-
tion 3, with

° di >2,Vi € [3];
° déiJrl > 2,Vi € [3];
° d; >4,Vj5 € {2,...782‘},Vi € [3}

Assump_tion 6.2. We require that Assumption 6.1 holds and, in addition, that
di >4, d.  >4,Vie{2,3}.

6.1. Compatibility constant

Lemma 6.3 (Lower bound for the compatibility constant for the branched path
graph). Under Assumption 6.1 on S, let u; € N satisfy 2 < u; < d; — 2 for
je{2,...,s} and i € {1,2,3}.

Then, for the branched path graph it holds that

9 s+11
S)> ——
w(8) 2 T
where
3 Si
1 2 1 1 1
K'=3. —ﬁZ(—ﬁ ; i>+ Z-
i\ 91 5\ dj — uj 5,1
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Proof of Lemma 6.3. See Appendix C. O

Corollary 6.4 (The bound can be tight). Suppose that Assumption 6.1 holds
and that moreover d;- is even Vi € {2,...,8;},1 € {1,2,3}. One can then choose
uf = dj/2,Vj € {2,...,s:},i € {1,2,3}. Moreover, assume that d} ., = df =
d3. Let fi,i € {1,2,3} be the restriction of f to the three path graphs of length

qi each implicitely obtained when using the second notation. Let us now define
[ eR% by

—% i=1,....d}
(273 j=di+1,...,d} +d}
A S e R A
R et 3 EE R
and for i € {2,3}
(CDeE =1
(_1)sl+2§_g j=di4+1,...,d} +dj

(—1)s1+si+1% j= Z;g dit1,..,50 d

(_1)s1+s1+1i¢ j :Zsi d +1,...,4q.

dy, 1 Jj=1"J

Let B* be defined by f* = XB*. Then

9 s+1 1
S) = —
W(8) =
where
3 S;
1 ~ 4 1
K’ = T2t
; dl ]22 dj d5i+1
Proof of Corollary 6.4. See Appendix C. O

Consider the decomposition of the branched path graph into three path
graphs, implicitely done by using the second notation in Section 3. Let D*
denote the incidence matrix of the branched path graph, where the entries in
the rows corresponding to the edges connecting the three above mentioned path
graphs have been substituted with zeroes.

Lemma 6.5 (Lower bound on the weighted compatibility constant for the
branched path graph). Under Assumption 6.1 on S, let u} € N satisfy 2 <
uh <di—2 for je€{2,...,s} and i€ {1,2,3}.
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Then, for the branched path graph it holds that

K2 (S) s+1 1 S8 +1 1
’ n (VEY|w|e + | D*w|2)2 ~ n 2(K*|wlZ, + [|D*w]3)
s+1 1
n o 2(K°|wl3 + | Dwll3)’
Proof of Lemma 6.5. See Appendix C. O

6.2. Oracle inequality

As in the case of the path graph, to prove an oracle inequality for the branched
path graph, we need to find an explicit expression to control the weighted com-
patibility constant to insert in Theorem 2.5. The resulting bound is similar to
the one obtained in the Proof of Corollary 5.6, up to a difference: we now have
to handle with care the region around the branching point b.

For the branched path graph we define the vectors

A= (dy, |dy/2], [dy/2],. . |dy, /2], [dy, /2], dy 4y) € R* i € [3],
and A := (Al A% A3) € R?. Let Aj, be the harmonic mean of A.

6.2.1. Jumps far away from the branching point

We first prove a result where all the jumps surrounding the branching point are
far enough from it.

Corollary 6.6 (Sharp oracle inequality for the branched path graph). Suppose
that S is s.t. Assumption 6.2 holds. Moreover assume that diﬁ_l,d%,d? > 2.
Choose d;1+1 = diﬁ_l, d? = d2,d3 = d3. Then we have that, with probability at
least 1 — 0,

1F =00 < jnf {IF = SO + 4N (D)l }
8log(2/8)o? +4025+1
n n

29%s | 5(2s+3) n+1
2 e
+ 8o°log(4(n—s—1)/0) ( A + m log 25+3) )

Suppose that Assumption 6.2 holds for Sy. If we choose f = f0 and S = Sy
we get that, with probability at least 1 — ¢,

If = £21I% = Olog(n/6)so/An) + O(log(n/8) log(n/(2s0 + 3))(2s0 + 3) /n).
Proof of Corollary 6.6. See Appendix C. O

This case with slightly stronger assumptions will be used in Section 7 to
further extend the result to more complex tree structures.
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6.2.2. Some jump close to the branching point

Our approach allows us to handle cases where some jump occurs close to the
branching point too. As made clear in the second notation in Section 3, we
require that all d} |,,d},d? > 2, ie. d* =d} , +di +d} > 6. This means that
our approach can handle the case where at most one of the jumps surrounding
the bifurcation point occurs directly at the bifurcation point. Note that neither
d: 11 =0 nor d? + d} = 0 are allowed.

We can distinguish the following three cases:
1) d? =0 or d} = 0;
2) d;ﬁ-l =1

a) @A =2;

b) d? Ad3 > 3;
3) ?=1ordd=1;
Corollary 6.7 (Sharp oracle inequality for the branched path graph). Suppose
that S is s.t. Assumption 6.2 holds.

Then we have that, with probability at least 1 — 6,
IF= 212 < nf {If = £OI2 + NI(DF) sl }

fER™
2
n 8log(2/6)o +4U2S+1
n n

2925 5(25 + 3) ntly ¢
o ¢
+ sologlatn —s - 1)/0) (% + X D og (1) 4 8

where
d*/2 | Case 1)

3 , Case 2)a)
d*/4 , Case 2)b) "
d*/4 , Case 3)

Suppose that Assumption 6.2 holds for Sy. If we choose f = f and S = Sy
we get that, with probability at least 1 — 6,

If = Ol = Olog(n/6)so/An) + O(log(n/d) log(n/(2s0 + 3))(2s0 + 3)/n)
+ O(log(n/d)¢/n).
Proof of Corollary 6.7. See Appendix C. O

7. Extension to more general tree graphs

In this section we consider only situations corresponding to Corollary 6.6. This
means that we assume that, even when at the branching point more than one
branch is attached, the edge connecting the additional branch to the branching
point and the consecutive one do not present jumps (i.e. are not elements of the

set .S).
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7.1. Oracle inequality for general tree graphs

With the insights gained in Section 4 we can, by availing ourselves of simple
means, prove an oracle inequality for a general tree graph, where the jumps in
S are far enough from the branching points, in analogy to Corollary 6.6.

Here as well, we utilize the general approach exposed in Theorem 2.5 and we
need to handle with care the weighted compatibility constant and find a lower
bound for it.

We know that, when we are in (the generalization of) the situation of Corol-
lary 6.6, to prove bounds for the compatibility constant, the tree graph can be
seen as a collection of path graphs glued together at (some of) their extremities.
As seen in Section 4, the length of the antiprojections for the vertices around
branching points depends on all the branches attached to the branching point
in question. Here, for the sake of simplicity, we only consider situations where
the first and the second notation exposed in Section 3 coincide.

Assumption 7.1. Assume that G is a tree graph composed of g path graphs
glued together at (some of) their extremities and assume S is s.t. d} > 4,Vj €
{1,...,8;+1},Vi € {1,..., g}, i.e. between consecutive jumps there are at least
four vertices as well as there are at least four vertices before the first and after
the last jump of each path graph resulting from the decomposition of the tree
graph.

Indeed, for d;- > 4, we have that log(dé») < 210g(d§/2) and this helps us find
a nice bound on the weighted compatibility constant.

Let G be a tree graph and S a candidate active set with the properties exposed
in Assumption 7.1 above. In particular it can be decomposed into g path graphs.
For each of these path graphs, by using the second notation in Subsection 3, we
define the vectors

AT = (dy, [dy/2], [dy/2],., [dg, /2], |di, /2], di 1) € R* i€ {1, g}

and
A = (/20 1120, T /2], |4 1 /2)) € B2, € {1, ).
Moreover we write
A= (AY,... A% €R* and |A| = (JA],,...,|A)9) € R2(s+9)_

We have that for G,
s+1l K< 2s

2
> —
K8z — — % = A,

where A}, is the harmonic mean of A. Moreover an upper bound for the inverse
of the weighted compatibility constant can be computed by upper bounding the
squared consecutive pairwise differences of the weigths for the g path graphs.
Assumption 7.1 allows us to use the standard machinery exposed in Section
5, and in particular in Corollary 5.6, for each of the g path graphs into which
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the more complex tree graph can be decomposed. In analogy to Corollary 6.6 we
can neglect the edges connecting these path graphs when we look for an explicit
lower bound on the weighted compatibility constant.

Let D* be the incidence matrix of a tree graph that can be decomposed into g
path graphs, where the rows corresponding to the g — 1 edges connecting these
g path graphs have been deleted. In analogy to the proof of Corollary 5.6 it
follows that

5 g 2(sj+1)
* 2 J
[D*wllz < —2727110% H H AVH
j=1 =1
= D (st g)log(A]) < —— (s + g)log(n/(2s + 24))
= 2 (5T 9)1og(IA) < 5o (s +g) log 9
< > (54 g)log(n/(s+g))
< (s tg)log )

where Assumption 7.1 is used.
We thus get that, in analogy to Corollary 5.6,

1 < 2n £+Es+glo n
R20S) T s+1\A, 2 0 B\s+g))

We therefore get the following corollary.

Corollary 7.2 (Oracle inequality for a general tree graph). Suppose that the
tree graph G and the candidate active set S satisfy Assumption 7.1. Then, with
probability at least 1 — 0,

IF =0 < inf {1 = 1%+ 4M (D f) s}

fER™
8log(2/8)o? 4428 +1
n n
2v%s  _(s+9) n
*log(4(n—s—1 - 1 :
+ 8o°log(4(n—s )/5)<Ah +5 — log pprys

Remark. Notice that it is advantageous to choose a decomposition where the
path graphs are as large as possible, s.t. g is small and fewer requirements on the
dz-’s are posed, because we have less extremities. Indeed, in Assumption 7.1 we
require dé- >4,Vje{l,...,s;+1},Vi € {1,...,¢g}. This requirement is weaker
if we choose a decomposition into longer path graphs.

Remark. This approach is of course not optimal, however it allows us to prove
in a simple way a theoretical guarantee for the Edge Lasso estimator if some
(not extremely restrictive) requirement on G and S is satisfied.
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8. Asymptotic signal pattern recovery: the irrepresentable condition
8.1. Review of the literature on pattern recovery

Let Y = X3 + €, ~ N,,(0,0°1,,), where Y € R?, X € R"*P 3 € RP e € R".
Let So := {j € [p] : B9 # 0} be the active set of 5° and —S; its complement. We
are interested in the asymptotic sign recovery properties of the Lasso estimator

. o
B = arg min {||Y = X8| + 27[B]1 } -

Definition 8.1 (Sign recovery, Definition 1 in Zhao and Yu (2006)). We say
that an estimator (3 recovers the signs of the true coefficients B° if

sgn(ﬁ) = sgn(ﬁo).
We then write X
ﬁ =s ﬂo'

Definition 8.2 (Pattern recovery). We say that an estimatorf of a signal
f° on a graph G with incidence matriz D recovers the signal pattern if

Df =, Df°.

Definition 8.3 (Strong sign comnsistency, Definition 2 in Zhao and Yu

(2006)). We say that the Lasso estimator (3 is strongly sign consistent if I\ =
Aln) :
lim P (B()\) = 50) =1

n—roo

Definition 8.4 (Strong irrepresentable condition, Zhao and Yu (2006)).
Without loss of generality we can write

50— (62:0 ) _ (/3%0) _ (ﬂ?)
B, 0) "\s)’

where 1 and 2 are shorthand notations for Sy and —Sp, and

G X'X (ill 212)
) n Yo1 Yoo/

Assume that $11 is invertible. The strong irrepresentable condition is satisfied
if 3n € (0,1] :
1221277 sgn(BY) |l <1 =17

Zhao and Yu (2006) prove (in their Theorem 4) that under Gaussian noise the
strong irrepresentable condition implies strong sign consistency of the Lasso es-

timator, if 30 < ¢; <y <land Cy > 0:s9 = O(n) and n e minjeg, | 9] >
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(. For our setup this means that sg has to grow more slowly than O(n) and that
the magnitude of the smallest nonzero coefficient has to decay (much) slower
than O(n=1/2).

In the literature, considerable attention has been given to the question
whether or not it is possible to consistently recover the pattern of a piece-
wise constant signal contaminated with some noise, say Gaussian noise. In that
regard, Qian and Jia (2016) highlight the so called staircase problem: as soon
as there are two consecutive jumps in the same direction in the underlying sig-
nal separated by a constant segment, no consistent pattern recovery is possible,
since the irrepresentable condition (cfr. Zhao and Yu (2006)) is violated.

Some cures have been proposed to mitigate the staircase problem. Rojas and
Wahlberg (2015); Ottersten, Wahlberg and Rojas (2016) suggest to modify the
algorithm for computing the Fused Lasso estimator. Their strategy is based on
the connection made by Rojas and Wahlberg (2014) between the Fused Lasso
estimator and a sequence of discrete Brownian Bridges. Owrang et al. (2017)
propose instead to normalize the design matrix of the associated Lasso prob-
lem, to comply with the irrepresentable condition. Another proposal aimed at
complying with the irrepresentable condition is the one by Qian and Jia (2016),
based on the preconditioning of the design matrix with the puffer transforma-
tion defined in Jia and Rohe (2015), which results in estimating the jumps
of the true signal with the soft-thresholded differences of consecutive observa-
tions.

8.2. Approach to pattern recovery for total variation regularized
estimators over tree graphs

Let us now consider the case of the Edge Lasso on a tree graph rooted at vertex
1. We saw in Section 1 that the problem can be transformed into an ordinary
Lasso problem where the first coefficient is not penalized.

We start with the following remark.

Remark (The irrepresentable condition when some coefficients are not penal-
ized). Let us consider the Lasso problem where some coefficients are not penal-
ized, i.e. the estimator

3= in {|lY — XB8|2 +2)\|5_
8 argﬁrreukg{ll BlIz +2MB-vll1},

where U, R, S are three subsets partitioning [p]. In particular U is the set of the
unpenalized coefficients, R is the set of truly zero coefficients and S is the set of
truly nonzero (active) coefficients. We assume the linear model Y = X 3% +¢, ¢ ~
N, (0,0%1,). The vector of true coefficients 5" can be written as

BY

B0 =1 5%
0
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Moreover we write

vU z?US Xi:UR
su  Xss YXsm
Yru XRrs XRrr

Assume that |U| < n and that f]UU, f]gs and are invertible. We can write the
irrepresentable condition as

[ XRAuXs(X5AuXs) 28]l <1 -1,

where 22 = sgn(B%), Ay = I,, — Iy is the antiprojection matrix onto Vi, the
linear subspace spanned by Xy, and ly := Xy (X[, Xy) ' X[, is the orthogonal
projection matrix onto V.

Indeed, write § := 3 — 8°. The KKT conditions can be written as

/
Xpe _

Suudy + Susds + Surdr — 0; (3)
. . . Xie R R -
Ysudy + Xssbs + Xsror — pa Mg = 0,25 € 6| Bs|li; (4)
~ ~ A X%e R R N
Yrudy + XRs0s + XRROR — T Mg =0,%2gr € 6|Br]1- (5)

By solving Equation 3 with respect to dy7, then inserting into Equation 4 and
solving with respect to dg, then inserting the expression for d in the expression
for 6y to get 0y (dr) and ds(dr) and by finally inserting them into Equation
5 by analogy with the proof proposed by Zhao and Yu (2006), we find the
irrepresentable condition when some coefficients are not penalized, which writes
as follows: In > 0:

| (iRs - iRUi(}biUS) (iss - 2Alw&?bim?) 22loe < 1=,
where 29 = sgn(52).
Note that Il = %XUfJ{]%]X{] and we obtain the above expression.

Thus, by using the notation of the remark above we let U = {1}, S = Sy and
R=[n]\ (SoU{1}).
Lemma 8.5. We have that

I X 2 X (13080 (X {13080 X (13080) ™ 2{1jus, lloo = X5 A1 X5, (X5, 41 X5,) 7 28, |l oo

Proof of Lemma 8.5. See Appendix D. O

This means that for tree graphs the irrepresentable condition can be checked
for the “active set” {1} U Sy instead of Sy, but then the first column has to
be neglected. This fact is justified, however in a different way than the one we
propose, in Qian and Jia (2016) as well.
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Remark (The irrepresentable condition for asymptotic pattern recovery of a
signal on a graph does not depend on the orientation of the edges of the graph).
We assume the linear model Y = 0 + ¢,e ~ N, (0,0°1,). Then the Edge Lasso
can be written as

N TR
f = arg min {|IY ~ fII% + 2007 Df) 1] }

where
Tez= {f € R", T diagonal, diag(]) € {1,—1}”}.

Define 8 = IDf. Then f = XIf. The linear model assumed becomes Y =
XIBY + € and the estimator

T T i
B =arg min {|IV ~ X8| +2M8-al } T € .

It is clear that now the design matrix is XI. Let us write, without loss of

generality,
f:@w%~0 )
0 I(qyuso)

According to the Lemma 8.5 we can check if 35 € (0, 1]:

1= (113080 X" (113080) (X 13050 X (130s0) ™ 1113080 Fajus, loe < 1 —1,

i 0 N - - - .
where 2, ¢ = (S) and 38, = sgn(83,) = Is,sen(Df°) = Is,sen(3),
0

where 8% = DfO, i.e. the vector of truly nonzero jumps when the root has sign
+1 and the edges are oriented away from it.
Note that I_({13us,) does not change the £*°-norm and by inserting the ex-

pression for égl}uso we get that, VI € Z,
~ e 0
HI—<{1}USO>X'—<{1}USO>(Xh}usz{l}uso) Hiyus, ( Is ) (-0 )
Y [eS)

where Zgo = sgn(3°). This means that it is enough to check that 35 > 0:

/(0 .
HX’—m}uso)(Xil}usz{l}uSo) ' (zg )H sl-nvlel
0 o0

to know, for all the orientations of the graph, whether the irrepresentable con-
dition holds. The intuition behind this is that, by choosing the orientation of
the edges of the graph, we choose at the same time the sign that the true jumps
have across the edges.
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8.3. Irrepresentable condition for the path graph

Theorem 8.6 (Irrepresentable condition for the transformed Fused Lasso, The-
orem 2 in Qian and Jia (2016)). Consider the model for a piecewise constant
signal and let Sy denote the set of indices of the jumps in the true signal, i.e.

S():{]fjo#fjo—la]:2a 7”}:{i17"' aiso}v

with sg = |So| denoting its cardinality. The irrepresentable condition for the
FEdge Lasso on the path graph holds if and only if one of the two following
conditions hold:

e The jump points are consecutive,
i.e. o =1 or maxao<j<s,(ip —ip—1) = L.
o All the jumps between constant signal blocks have alternating signs, i.e.
0 0 0 0
(fip, — fi—1)( g1 ik+1—1) <0,k=2,--,5 — 1L
Remark. This fact can as well be easily read out from the consideration made
in Section 4 and in particular in Lemma 4.1.

8.4. Irrepresentable condition for the path graph with one branch

Corollary 8.7 (Irrepresentable condition for the branched path graph). As-
sume Sy # 0. The irrepresentable condition for the branched path graph is sat-
isfied if and only if one of the following cases holds,

e sp=n—1o0rsy=1;
o sgn( ?Sl) = —sgn(B)) = —sgn(B),) and in the subvectors (7, and
B?bmﬁl:n) there are no two consecutive nonzero entries of B° with the

same sign being separated by some zero entry.

Note that:
o Ifis, = b, then the requirement above is relazed to sgn(B),) = sgn(By, );
o If j1 = b+ 1, then the requirement above is relazed to sgn(ﬁ?sl) =
—sgn(B),);
o If k1 = ny + 1, then the requirement above is relazed to sgn(ﬁ?ﬁ) =
—sgn(B9)).
Proof of Lemma 8.7. This is a special case of Theorem 8.8 and follows directly
from it. |

8.5. The irrepresentable condition for general branching points

When the graph G has a branching point where arbitrarily many branches are
attached, for the irrepresentable condition to be satisfied it is required, in addi-
tion to the absence of staircase patterns along the path graphs building G, that
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the last jump in the path graph containing the branching point has sign + (resp.
—) and all the first jumps in the other path graphs glued to this branching point
have sign — (resp. +), with respect to the orientation of the edges away from the
root. For the index of the K + 1 jumps surrounding the branching point we use
the same notation as in Subesction 4.2, i.e we denote them by {j1,...,jx+1}-

Theorem 8.8. Consider the Edge Lasso estimator on a general “large enough”
tree graph. The irrepresentable condition for the corresponding (almost) ordi-
nary Lasso problem is satisfied if and only if for the signal on the path graphs
connected at the branching points the conditions of Theorem 8.6 hold and for
the true signal around any branching point involving K + 1 edges, the jump just
before it and the jumps right after it have opposite signs. More formally, this
last condition writes:

1. sgn(j1)sgn(j;) < 0,V € {l* €{2,..., K+ 1},6211* + 0}
2. and sgn(j;)sgn(jr) > 0,VI,1" € {l* €{2,....K+1},d # 0}.

et 7 JK+1 2
3. and dy, , —1,d3,....d' " < ZEd.

Note that if CEIH =1, then the condition requiring that sgn(j1)sgn(j;) < 0, for
alll € {l* €{2,....K +1},d # 0} is removed.

Proof of Theorem 8.8. See Appendix D. O

9. Conclusion

We refined some details of the approach of Dalalyan, Hebiri and Lederer (2017)
for proving a sharp oracle inequality for the total variation regularized estimator
over the path graph. In particular we decided to follow an approach where a
coefficient is left unpenalized and we gave a proof of a lower bound on the
compatibility constant which does not use probabilistic arguments. The key
point of this article is that we proved that the approach applied on the path
graph can indeed be generalized to a branched graph and further to more general
tree graphs. In particular we found a lower bound on the compatibility constant
and we generalized the result concerning the irrepresentable condition obtained
for the path graph by Qian and Jia (2016).

Appendix A: Proofs of Section 2

Proof of Theorem 2.5. Deterministic part

Recall the definition of the estimator
B =arg min {||Y — XB|Z + 2A[|B_1]11 } -
BER™
The KKT conditions are

1 ~ R N ~
EX'(Y — XB) =A2_1,2-1 € 9|B-1]l1,
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where Z_; € R" is a vector with the first entry equal to zero and the remaining
ones equal to the subdifferential of the absolute value of the corresponding entry

of B. Inserting ¥ = X B° + € into the KKT conditions and multiplying them
once by 8 and once by 8 we obtain

—LFXX(B - %) — ) = Al

and 1
——FX(X(B - %) — ) = ABLiZ1 < AlBallh,

where the last inequality follows by the dual norm inequality and the fact that
IZ_1]|co < 1. Subtracting the first inequality from the second we get

~(B - BYX'(X(B~ 5% — ) < A5l — 1B,
Using polarization we obtain
IXGE= B2 +IXE-IE < X582+ (- pyX'e
+ 22 (181l = 1B-ally)
Let S C {2,...,n}. We have that

1Bsllr = 1Bslls = 1B=qiyus)lls = [1B=({13us)lla
2(1B-(q13us)ll1

18=1lh = 11B=11h

1Bs — Bsll1 — |B=13us) — B-({13us) |1
2(18-g1yus)llr-

+ IN +

Thus we get the “basic” inequality
1X(B = B2 + X (B — B2 < 1IX (B — B2 + 4M1B-(yus) Il
2 ~ ~
+ Z@-pyxe+ 22 (118 - Bsh — 18- B)cyush)

I

We are going to utilize the approach described by Dalalyan, Hebiri and Lederer
(2017) to handle the remainder term I with care. Since I,, = {1305 + A{13us,
it follows that

(B—B)X'e=(B—B)X'Tyuse+ (B — B)(1yu9) X (11308 Ai(1juse.

Indeed the antiprojection of elements of Vg is zero. Note that

(B - B)/—({I}US)XL({I}US’)A{l}Use < Z 1B - ﬂ\j|€/A{1}uSXj|-
je—({1}us)
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Restricting ourselves to the set
’ An .
F = q|€ApyusX;| < 7|\A{1}usz||n,VJ g ({11us) e,
for v > 1 we obtain
92 .
I S ﬁ(ﬁ - B)/X/H{l}use
+ 23 (16 = B)slh = 15 - B)-wpuslh + 12 © B - H)-uslh

d
v
X = Bl Meyusell
Vi Vi
+ 2 (1B = B)sh ~ lwo B = 8)-(yush)

Using the definition of the weighted compatibility constant and the convex
conjugate inequality we obtain

<

HX(g—ﬁ)Hz ||H{1}us€||2 vs+1

I < 2 Tn ( i +)\Hw(8)>
) ||H{1}us€||2 s+1 2
< IXG-pi+ (e B

We see that || X (B — B)|I2 cancels out and we are left with

IX(B -2 < inf {IIX(8— B2 +4NB_1yuslli}

,BGR"
L (IMwusel |\ VSETY
Vvn Kw(S) )

It now remains to find a lower bound for P(F) and a high-probability upper
bound for [|II13us¢l2.

Random part

e First, we lower bound P(F’), thanks to the following lemma.

Lemma A.1 (The maximum of p random variables, Lemma 17.5 in van de
Geer (2016)). Let Vi,...,V, be real valued random variables. Assume that
Vvje{l,...,p} and Vr >0

-2

E [erlv]l} <2e7.

Then, ¥t > 0

P ( max |V;| > /2log(2p) + Zt) <e

1<j<p
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We now apply Lemma A.1 to F. Note that F' can be written as

R

o

GIA{I}USXj
ollAqyus Xl

F :{ max
Jje—({1}U9)

Since X} Af1yus€ ~ N(0, aQHX]’-A{l}USH%), we obtain that for the standard

normal random variables Vi,...,V,_s_1 ~N(0,1)
A
F:{ max |V]|<ﬂ}
1<j<n—s—1 Yo

The moment generating function of |Vj| is

2

E [erl‘/ﬂ} — (1 — B(—r))eT < 2T, ¥r >0

Choosing, for some § € (0,1), A = vo\/2log (4(n — s — 1)/§) /n and ap-
plying Lemma A.1 with p=n —s—1 and t = log (%), we obtain

P(F)>1-6/2.

Second, we are going to find an high probability upper bound for

2

a ||H{1}US’€H%
I 2 7 Tyee iz
Mnyoselln = — ;

0—2
—_———
2
~Xs41

where rank(Il;3us) = s + 1. We use Lemma 8.6 in van de Geer (2016),
which reproves part of Lemma 1 in Laurent and Massart (2000).

Lemma A.2 (The special case of x? random variables, Lemma 1 in Lau-
rent and Massart (2000), Lemma 8.6 in van de Geer (2016)). Let X ~ x2.
Then, Vt > 0

IP’(X > d+2\/£+2t) <et
Note that from Lemma A.2 it follows that

1}»(\/7&%%@) zp(xgdm\@mt) >1—et

Define

G = {w < @(¢s+1+\/2log(2/5))}.

By applying Lemma A.2 with ¢ = log (2/9), for some 6 € (0,1), we get

P(G) > 1—6/2.
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If we choose A = yoy/2log (4(n — s — 1)/8) /n and apply twice the inequality
(a+b)? < 2(a®+b?), we get that with probability P(FNG) > 1—46 the following
oracle inequality holds

1XB =805 < nf {1X(8 = B + 48— qayus) I }
802
+ . log (2/9)

+ 4% ((s+1) n 75—(;)1)1%(4@_5_ 1)/5)) .

w

The statement of the theorem is obtained using the identity f = Xz. O

Appendix B: Proofs of Section 5

Let f € R™ be a function defined at every vertex of a connected nondegenerate
graph G. Moreover let

oy > > fay

be an ordering of f, with arbitrary order within tuples. Let D denote the inci-
dence matrix of the graph G.

Lemma B.1 (Lemma 11.9 in van de Geer (2018)). It holds that

IDfllx > feny — fu)-

Remark. For the special case of G being the path graph, we have equality in
Lemma B.1 when f is nonincreasing or nondecreasing on the graph.

Proof of Lemma B.1. Since G is connected there is a path between any two
vertices. Therefore there is a path connecting the vertices where f takes the
values f(,) and f(1). The total variation of a function defined on a graph is
nondecreasing in the number of edges of the graph. Let us now consider fp, the
restriction of f on a path P connecting f(1) to f(,). If f is nondecreasing on the
path P, then || Dfp|l1 = fm) — f), otherwise | D fp|l1 > f(n) — f(1)- Since G has
at least as many edges as P:

IDfllr > [[Dfpllh > fin) — f1)- O

Lemma B.2 (Lemma 11.10 in van de Geer (2018)). It holds for any j €
{1,...,n} that

1 n
fi = IIDflli < faoy < EZ | fil,
=1

and

1
=1
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Proof of Lemma B.2. For completeness and readability, we report the proof
which can also be found in van de Geer (2018).

We have from Lemma B.2 that |[Df[[1 > fu) — f1). Moreover, f; < f,).
Thus

fi = IDfllx Ji = (foy — fny)
fy = (fy = fa))

= fu-

if fr1) <0, obviously fi1y < 23", [fil.
if f(l) >0, then f; > 0 for all ¢ and then

n

fay € fi/n=>"Ifil/n.
=1

i=1

<
<

In the same way

—fi = IIDfll1 —fi = (fm) — fy)
—fay = (fm) — fy)

= ~Jw

if f(n) > 0, then —fy < 3 320, [fil.
if fin) <0, then f; <0 for all 7 and then

—fy S =3 filn =" 1fil/n. O
=1 =1

Lemma B.3 (Lemma 11.11 in van de Geer (2018)). Let f € R™ be defined
over a connected graph Gy whose incidence matriz is Dy. The total variation
of f is |Dsfl|l1. Analogously, let g € R™ be defined over a connected graph G,
whose incidence matriz is D,. The total variation of g is || Dggll1. Then for any
je{l,...,n} and k€ {1,...,m}

n m

1 1
Ifi = gkl = 1Ds flln — [ Dggllr < - S OIfl+ - > il

i=1 i=1

Proof of Lemma B.3. Suppose without loss of generality that f; > g,. Then by
Lemma B.2

1fi = gkl = 1D flly = [1Dgglls = (f5 = 1Dy flln) + (=gx — [ Dggll1)
<Ei Mil/n <y lgil/m

Rl 0

IA
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Proof of Lemma 5.3. For completeness and readability, we report the proof by
van de Geer (2018).

We may write for f = X[,

1Bsllt — 1B=t13us)llx

dy di+us2
< far = fal =D Ifi= fil = D0 1fi — fical
i=2 i=dq+2
dy+da di+da+us
+ favdorr = faral = D Afi=fial= D |fi— fil
i=di+uz+2 i=d1+d2+2
+ |farttdos41 = fdy+otda s |
di++ds—1 di+-+ds—1+us
- > \fi— ficdl = > 1fi— finl
i=dy 4 Fds_atus_1+2 i=dy 4 ds_142
+  |farttdo+1 = fditotd, |
di+-+ds n
- > [fi=ficl = D> Ufi— fiml
i=di1++ds—1+us+2 i=di+-+ds+2
d; di+us2
1 1
< XMl — Y Il
1 Uz .
1=1 i=di+1
dy+do di+da+us
1 1
T g Z | fil + — Z | fil
2 — U2 . us .
i=di+uz+1 i=d1+d2+1
di+-+ds_1 di+-+ds_1+us

1 1
+ o —w. Z | fil + o Z | fil

i=di+-Fds—atus_1+1 % i=di+-+ds_1+1

dy+-+ds n
1 1
i — > il + - > A
ST imdy et de 1 us+1 St iy ot
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where the last step follows from the Cauchy-Schwarz inequality. We thus infer
Lemma 5.3, since

s+1_ (s+DIfII3
nK = n(|[Bsll — [IB-13us)l11)?

VB eR™

implies that

s+1 <

nK —
Note that Lemma B.3 is used in the proof. The idea behind the proof is to cut
the graph into smaller pieces of length u; and d; — u; respectively. The places
of these cuts are the edges indexed by S. Then Lemma B.3 is applied to obtain
terms to which one can apply the Cauchy-Schwarz inequality to finally obtain
the term || f||2 multiplied by some factor. Notice also that in the first inequality
some edges indexed by —({1} U S) are left out. Indeed we want each f; to be
part of the average of only one piece of graph when we apply Lemma B.3, to
get a more convenient expression after applying the Cauchy-Schwarz inequality.
Thus the path graph is cut into 2s smaller path graphs. Consecutive pairs of
path graphs are then used to apply Lemma B.3. U

K2(S).

Proof of Corollary 5.4. We report, for completeness and readability, the proof
of Theorem 6.1 in van de Geer (2018).
Note that by the definition of f* = X3*,

* - * * n 2n
1851l = Jz::l |fa, 41— fa;| = FRREEN
2n n 2n
dy  ds

2n n 2n
dsfl ds
n

n u n n
= —+4 — + ,

and also

j : p52 1 px 2 s+1 ex 2
% = N d1 + e + d5+1

=2 dj ds+1
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Note also that

||/8i({1}US)||1

dy da n
= Z|fi**fi*—1|+ Z i = fial++ Z Lf = fil

=2 i=d;+2 i=dy+-+ds+2
= 0

It follows that
(s + DIIXB|I3 IR DY i
n(l1B5l = 18~ (1y08)l11)? s ?
(e n(zj_l 1 — f;].|)
s+ 1

= . O
n
T+ 2d dui1

Proof of Lemma 5.5. For completeness and readability, we report the proof of
Lemma 9.1 in van de Geer (2018). See Appendix B.1 for an intuition.

Let g; :=w;fi,i=1,....n

We have that

[(w® B)slly = [[(w @ B)—q1yus) llh
_Zj 1 Wayttdy 41 far+otd+1 = faito 4,
—1 —di+...+d;
Zl o Wil fi — fic1| — 23:2 Zzld1+ +21+1 wilfi — fi-1l

_Zz di+...+ds +1wz|fz fiz1

di+us2
< |9di+1 — 9as | Z lgi = gical— > lgi — gi1l
i=dy+2
dy+do di+da+us
+ |gd1+d2+1 - gd1+d2| - Z |gi - gi—1| - Z |gi - gi—1|
i=d1+uz+2 i=d1+d2+2
+19dy++de 141 — Gdy oty | I
dit+-+ds—1 di+-+ds—1+tus
- Z 9i — gi—1| — Z l9i — gi-1l
i=di+Fds_2t+us_1+2 i=di+Fds_1+2
+ 19dy -t dot1 = Gds -+ |
di+-+ds n
- Z l9: — gi—1] — Z 9i — gi-1]
i=di1+-+ds—1+us+2 i=di1+--+ds+2

+ 3 wi — wia|lfieal,

iel

II



Total variation regularization over graphs 4557

where
J=n\{l,di +us+1,dy+do+us+1,...;d1 +... +ds—1 + us}
Moreover, by Lemma B.3 and by the Cauchy-Schwarz inequality

d d dy+d
1 1 1 1tu2 1 1+d2
I < = lal+— > lail+ > lail
dy “ Uz . dy —uy
i=1 i=d1+1 i=di1+uz+1
1 di+da+us
+ o= > g+
us .
i=d1+d2+1
di+-+ds—1 di+-+ds—1+us

+ Tiuﬂ 3 gl > la

i=di+-Fds_atus_1+1 S i=di4Fds—1+1
di+-+ds n

> lgi + dl > gl

i=dy+-+ds—1+us+1 s+1 i=dy+-+ds+1

1
ds — Ug

IN
N
INgE

g

+

ol =

&
¥
§

&

=1 i=d1+1
1 dy+da di+da+us
2 2
+ w? + — Wl
(d2 —u2)* _ uz
i=d1+uz+1 i=dy+da+1
1 di4-+ds_1 di4-+ds_1+us
2 2
N — > w0 w}
(ds—l - Us—l) . Us .
i=di+-+ds_otus—1+1 i=dy+-+ds—1+1
it tds
1 1

+ 7@3 — )’ Z w?

i=di4+ds_1+us+1

) n D\ 2 o\
T B Z wi) X(;fi)

2
SHL i=dy ot do+1

n 1 n 1 n 1 1
ds—l — Ug—1 Ug ds — Ug ds+1

IN

and by the Cauchy-Schwarz inequality

D (wi—wia)? [ fE

icJ i€J

II

IN

n

D (wi —wi)?, | > f2.
i=1

=2

IN



4558 F. Ortelli and S. van de Geer

We thus infer Lemma 5.5. O

Proof of Corollary 5.6. Let Agyus = I, — Ilf13us denote the antiprojection
matrix on the coulmns of X indexed by {1} US. By using the definition of w;
and w;, we have that

n

[Dw||3 = (wi —wi1)* = 2 Z —wi—1)

=2

1 n
= 22 2 AmusXill: = | Appus Xieall2)
=2

Let us define the function f(z) = —222 + 2(c + 1)z — (¢ + 1), where ¢ > 0 is
a positive constant.
For the path graph we have, thanks to Section 4,

- 2 AR dj —(i—1)))?
S (wi —wina)? = 222 de D(d; - (- 1))

=2 j=114i=1

B & (i(dy— i) — (i - 1)(d; — (i —1)))?
= ZZ \/deZJr\/z—ld*(Z*l)))

s+1 d

—2i +d; +1)?
<
- 222d —2¢2 +2d +1)i—(d;j +1))
A A |
< — d; — .
7 2 2 77
Now note that the function f(z) is strictly concave, has two zeroes at © =
“H + C =1 and a global maximum at z = “'51. We also note that Ve > 1

the left zero point < — —Vc; < 1. Moreover, Va € [1,¢/2], f(x) > cx. Using
the symmetry of quadratic functions around the global maximum we obtain, in
partial analogy to Dalalyan, Hebiri and Lederer (2017),

n s+1 [d;/2] 1 Ld;/2] 1
2 _ ) - il
1Dwlf = 3 (wi=wi) g Z 2 di 2 di
=2 Jj=1 1=1 =1
s+1 2(s+1)
< 11d;/2)) = log |A;
=1
5 5
= o (5+1)10g(|A\) T(s+1)log(n/(25+2))
5
< (a4 1)log(n/(s + 1)),
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where |A| is the geometric mean of |A|, which is upper bounded by the arith-
metic mean of |A|, which is n/(2s 4+ 2). Moreover the constant 5/2 and the
assumption d; > 4,Vj € [s 4 1] come from the fact that

koo
i it
log @

is finite only if ¢ > 2, is decreasing in i and has value approximately 2.16 when
i = 2. Moreover the vector |A| € R?572 is defined as

|A| € R2S+2 = (Ldl/QJa [dl/Q—la cee Lds+1/2Ja ’Vds+1/2]) :

We now have to find an upper bound for K. Since the choice of u; is arbitrary,
we choose u; = |d;/2],j € {2,..., s}, which minimize the upper bound among
the integers. We thus have that K < i—sh, where A}, is the harmonic mean of A.

Finaly, for the path graph we have

1 < 2n
k2(S) T s+

(K + | Dwl)

2n 2725 s+1
= 5 1 1),
o (s ot 1)
and we obtain the Corollary 5.6. ([

B.1. Outline of proofs by means of a minimal toy example

For giving an intuition to the reader we present a minimal toy example. Consider
the path graph with n = 8 and let S = {3,7}. In this example d; = 2,dy =
4, us = 2,d3 = 2. We write

1Bslly = 1B—qiyus)lls = |fs = fol = |fo = fil = |fa — f5]
+fr = fol = |fe — fs| — |fs — f+l
—|f5 — fal

The idea now is to apply Lemma B.3 twice. The first time we apply it to the
path graphs ({1,2},(1,2)) and ({3,4}, (3,4)). The second time we apply it to
the path graphs ({5,6},(5,6)) and ({7,8},(7,8)). Note that the term |f5 — fu|
is not needed to apply Lemma B.3 and thus can be left out. We get

8
1
1Bslly = 15-cyus)lh < 5 DI < V2] 2,
=1

where the last step follows by the Cauchy-Schwarz inequality. We thus see that
we can handle graphs built by modules consisting of small path graphs contain-
ing an edge in S and at least one vertex not involved in this edge on each side.
The edges connecting these modules can then be neglected when upperbounding

18sll1 = 11B=(13us) I
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In the weighted case we define g; = w; f;,1 =1,...,8 and write

[(w® B)sll = [[(w® B)—((13us)llx

S wslfs — fa| —wal|fo — fi] —wa|fs — f5]
+wr|fr — fo| —wel|fo — f5] — ws|fs — frl
<93 — g2l — |92 — 91| — |94 — g3

+lg7 — 96| — 196 — 95| — g8 — g7l

1 8
+ 3w —wia | fical + ) _wi = wi || fical
=2 1=6

</ 1/4llwli3]If]l2
4 8 7
+ Z(wi*w¢—1)2+2(wi*wz—l)2 Zfz2+zf12
i=2 i=6 i=1 =5
4 8
< V2wl + | D (wi —wimn)2 + > (wi — wis1)? | [ f]a-

=2 =6

Here as well, note that the squared difference of the weights across the edge
connecting the two modules (smaller but large enough path graphs containing
an element of S) can be neglected. The procedure exemplified here can be used
to handle larger tree graphs, as long as one is able to decompose them in such
smaller modules. The fact that squared weights differences can be neglected at
the junction of modules will be of use in the proof of Corollary 6.6.

Remark. The limits of this approach are given by Lemma B.3, since its use
requires the presence of at least a distinct edge not in S on the left and on
the right for each edge in S not sharing vertices with edges used to handle
other elements of S. Thus s < n/4. However, this limitation is very likely to
be of scarce relevance if some kind of minimal length condition holds, see for
instance Dalalyan, Hebiri and Lederer (2017); Guntuboyina et al. (2017); Lin
et al. (2017).

Appendix C: Proofs of Section 6

Proof of Lemma 6.3. The result follows directly by the proof of Lemma 5.3 (i.e.
Theorem 6.1 in van de Geer (2018)), by the decomposition of the branched path
graph into three path graphs. See Appendix B.1 for an intuition.

We consider here the case where the first and the second notation introduced
in Section 3 coincide. The case where the two notations do not coincide differs
from the case exposed here only in the choice of the edges around the branching
points which are chosen to bound the last jump in S; and the first jumps in
So and S3 by the mean of the signal values at some vertices surrounding these
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candidate active edges. The case we expose here can be seen as an analogous to
Corollary 6.6.

Let us define b' = 0, e! = b2 = b, €2 = b> = ny, €3 = n. In analogy with the
proof of Lemma 5.3,

18sl1 = 1B (t1yusll

3 bi+d} bl +d +uz
SZ |fbi+d§+1_fbi+d§|_ Z |fr = fr—al = Z |fr = fo—1l
i=1 k=2 k=bi+d}+2
bl +di+di

> |fr = fr-1]

k=bi+di +us+2

+ | foigdi vdiv1r — Foigaival —
bi+d} +dj+us

- Y fe— el

k=bi+d}+di+2

b tdi A di_y bipdi oot di | tus
- > \fr = el - > |fr = Fral
k=bitdi++d]_ytus—1+2 k=bi4di 4 +di_ +2

+ | forvdiotairr = Soivdirotar

bidi 4 dl e’
- > i — fooal — > i = futl
k=bi4di+-+dl_ | +us+2 k=bi4di+-+di+2

We can thus infer Lemma 6.3 by applying exactly the same passages applied
in the proof of Lemma 5.3. It is crucial to notice here that the term —|fp+1 —
fol = | fni+1 — fo] is upper bounded by zero, i.e. simply discarded, since is is not
used when we apply Lemma B.3. Indeed, in the case considered here, the edges
(b,b+1) and (b,ny + 1) are cut to obtain three path graphs and thanks to our
tools do not have to participate in the bound of the compatibility constant and
can be discarded. The same reasoning can be applied in the case when other
edges are cut to obtain a decomposition into three path graphs. The proof of
these cases is essentially the same. It only requires the introduction of additional
heavy notation. O

Proof of Corollary 6.4. The proof follows by direct calculations in analogy to
the one of Corollary 5.4 (i.e. Theorem 6.1 in van de Geer (2018)). O

Proof of Lemma 6.5. In the proof of Lemma 5.3 and Lemma 5.5 (i.e. Theorem
6.1 and Lemma 9.1 in van de Geer (2018)) and in Appendix B.1 it is made clear,
that the use of Lemma B.3 requires that the edges connecting the smaller pieces
into which the path graph is partitioned are taken out of consideration when

upper bounding ||5S||1 - Hﬁ—({l}uS)Hl resp. H(BQU))S”1 - H(ﬁQw)—({l}US)Hl'
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This results in an upper bound containing only the square of some of the consec-
utive pairwise differences between the entries of w, the vector of weights. This
“incomplete” sum can then of course be upper bounded by ||Dwl|2, where D is
the incidence matrix of the path graph.

In the case of the branched path graph the same reasoning applies in par-
ticular to the two edges connecting together the three path graphs defined by
the second notation. Indeed, these can be left out. Thus, in full analogy to the
procedure exposed in the proofs of Lemma 5.3 and 5.5 (i.e. Theorem 6.1 and
Lemma 9.1 in van de Geer (2018)) for the path graph, the statement of Lemma
6.5 follows. See Appendix B.1 for an intuition.

We expose here the idea for the case where the first and the second notation
introduced in Section 3 coincide, as we did in the proof of Lemma 6.3.

Let us define b' = 0, e! = b2 = b, €2 = b3 = ny, € = n. Let g; = fyw;.
In analogy to Lemma 5.5, we can apply the calculations performed for the
nonweighted case to g = w @ f, i.e.

[bs © wslly = [Ib-({13us) © w-((13u8)lh

3 bi+d} bitd} +us
< E |9bi+ai 11 — Gvitar| — E 9k — gk—1| — E 9k — gr—1]
i=1 k=2 k=bi+di+2
b di+d}

Z |9k — gr—1]

k=bi+di +uz+2

+ |9y i +di+1 — Gyivai+asl —

bl +di +dh+us

- > 9k — gr—1]

k=bi4di +di+2

I
TGy vditvdi 41— Goivdipdi |
bidi o +dl_y biddi4otdl | +u,
- E 9k — gr—1] — E |9k — gr—1]
k=bitdi4-+di_,tus_1+2 k=bitdi4-4di_ +2

+ |9bi di 4 tdi 11 — bidi o tdi

R el
- > 9k — gr—1] — > |9k — gr—1]
k=bl+di+--+di_ +us+2 k=bi+di+--+di+2
b ni
+ ) lwi = wisa || fica| + Y fwi = wisa||fica]
i=2 i=b+2 I

n
+ > fwi = wia||fial.

i=ni1+2

For the first term we have, in analogy with Lemma 5.5 and the procedure illus-
trated in Lemma 6.3

I < VK [wllsol f2-
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Let D* denote the incidence matrix of the branched path graph, where the
entries in the rows corresponding to the edges cut to obtain the three path graphs
according to the second notation exposed in Section 3 have been substituted with
zeroes. For the second term we have, by the Cauchy-Schwarz inequality

b—1 ni—1 n—1 1/2
(fo+ PN ff) 1D wl|
i=1

I <
i=b+1 i=ni+1
< fllD*wllz < [If[l2)l Dwll2
Combining the inequalities for I and for IT we can infer Lemma 6.5. O

Proof of Corollary 6.6. We use the calculations done in Section 4. By writing

i L i
(aj)k = — 1 €{0,1,...,d5},

where j € [s1] for i =1 and j € [s; + 1] \ {1} for i € {2,3}, and

d* —i)i 3 B,
M,ie{O,l,...,d*}wherc & =d} . +di+d}

Bk S
ISH
*

we obtain that

1 S1 dJ1 ) ) so+1 df ) )
[Dwl3 = n ZZ((aé)k - (a;‘)k—l)z + ((aj)k — (a})k—l)z
j=1k=1 =2 k=1
s3+1 d'j'
DI (CHIEICHIY
j=2 k=1
a1 & &
+ (ay —aj_)?+ ) (ap —ap_)* + Y _(aj — ap_,)?
k=1 k=1 k=1
* 2 * * \2
+ (ads1+1 . ad?) + (ad§1+1—1 - ag?) }

Indeed we can bound all the terms except the last two ones by applying the
reasoning developed for the path graph.
We have that

1
d; d]

J s2+1
|Dw|j3 = Qn ZZ ZZ k1)’
J=2 k

j=1k=1

s3+1 dj

Y S (@ - (@) 2

j=2 k=1
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where
d11+1 1 d?
z = Z (alt_altfl)2+2( —aj_q) "‘Z = aioq)?
=1
+ (an a22)2+( an 1—a33)2

s1+1 1 s1+1 1

We are now interested in upper bounding || D*wl|3 rather than ||Dwl|3. The
form of D* depends of course on which edges are cut out to obtain three path
graphs satisfying Assumption 6.2.

In the case we consider in this corollary we have that

81 sat+1 45
ID*wl} = —- ZZ Je-1)?+ D> D> ((@h)k — (a5)x—1)?
7*n j=1k=1 =2 k=1
satl 4
+ Z Jee1)? +z g,
=2 k=1
where
dgy 41—t &
z = Z (aZ—aZ_1)2+Z( — ak_1) +Z R i)’
k=1 k=1

IN

5/21og(|d" /3] d" /3](d" — d" /3] — [d*/?ﬂ))
Now define the vectors
A {(Ldi/?J, [di/2],....1di, /2], [d:, /2],67) i = 1 e
(517|_ 12/2J7|_ 12/2—‘7"'7|_d15i+1/2J’|—d’;i+1/2-|)’i:2’3 7 ’
where (81,52,8%) = (|d*/3], fd*/ﬂ,d* — |d*/3] — [d*/3]) in any order.
Let |A]:= (JA]Y A2, ]A]?) € RT3,

In analogy to the case of the path graph, see Proof of Corollary 5.6 in Ap-
pendix B, we can find the bound

1D w3

IN

2s+3
(5/2)log (H A) +

i=1

< (5/2)(2s +3)log <2”8113)

For the compatibility constant we have that K, < 2% and we obtain an

A
upper bound for the reciprocal of the weighted compatibili}%y constant
1 __ 2 2v%s  5(2s+3)log(n+1)
K5(S) T (s +1) \ Ay 2n '

We therefore get Corollary 6.6. O
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Proof of Corollary 6.7. We recycle the initial considerations of the proof of
Corollary 6.6. The proof of the three cases we consider deviates from the one
of Corollary 6.6 by the way z is bounded, i.e. which differences of consecutive
weights can be left out.

We can distinguish three cases:

1) Assume without loss of generality that (Z? =0.

i -1
z = Z (ap —ag—1) +Z b~ Q1) (a%l“ 2
< kzﬂ(ai—a*;;fl) + max (a})”
< 5/2log(|d"/2][d"/2]) + d*/2
2) a) Assume without loss of generality that d5 = 2.
d~2
z < Z( — ak_1) +Z = 1)+ (ag_3)”
k=1
< 5/2log(|d" /2] [d*/ﬂ)

b) We have the choice, which edge we can leave out of our consideration:
either the edge (b,b+ 1) or the edge (b,n; + 1). In both cases

d;
2< ) (ap —ajy) +Z P aio1)’ + [(a) A ag)?)

k=1

Denote y := CZ% Then csz =d" —1—1y. We get that

* * (a’*)2 73§y<(d*_1)/2 *
(ay)zA(ab‘y‘l)Q{ : 2 (@ —-1)/2<w<d* 3_d/4
(@5-y-1)° (@ =1)2<w<d" ~
Thus
z <5/2log([d*/2][d"/2]) + d" /4
3) Assume without loss of generality d3 = 1, then
i -1 di 1
z < Z (Z_GZ—1)2+Z(GZ_GZ12+Z = i)’
k=1 k=1 k=1
+ (a] —ak )2.
s1+17

Let x :=d! ;. We have that

2
dr—1 (d*—z+1)(z—-1)
3§;§%&}1}*{73 <\/ a* \/ d*




4566 F. Ortelli and S. van de Geer

1
= Z(d)2- Vdr —1)2 < d*/4,
where the maximum is attained at x = % and the last inequality holds

since d*/2 > +/d* — 1,V¥d* > 1. Therefore
z < 5/2log(|d"/3][d"/3](d" — |d"/3] — [d*/3])) +d" /4
Now define the vectors

A = {(Ldim, [di/2],.... 1}, /2], [d:, /2],8) i = 1
(0%, /21, [d3/20, s i /20, [l /1) i =23

We can distinguish the following four cases:

1) 62 =1 or > =1 and the nonzero §’s take values |d*/2] and [d*/2];
2) See Case 1), however with 6% = 1;
3) (6%,6%,6%) = (|d*/3], [d*/3],d* — |d*/3] — [d*/3]) in any order.

In these four cases we replace by ones potential zeroes, since this still allows
us to obtain an upper bound.

Let [A]:= (JA]L [A%, |A]) € R?H2.

In analogy to the case of the path graph, see Proof of Corollary 5.6 in Ap-
pendix B, we can find the bound

2543
D™ wl3 < (5/2)10g<H|A|i>+C

i=1

c RQS,;+1

n+1
<
< (5/2)(25+ 3)log (2s+3> +¢,
where
d*/2 , Case 1)
= 3 , Case 2)a)
"~ )d*/4 , Case 2)b)’

d*/4 , Case 3)

For the compatibility constant we have that K, < g—f and we obtain an
upper bound for the reciprocal of the weighted compatibility constant

1L __ 2 2v%s  5(2s+3)log(n +1) N ¢
k2,(9) ~ ¥2(s+1) \ Ay 2n n)’
where ( is as above. We therefore get Corollary 6.7. (I

Appendix D: Proofs of Section 8
D.1. Preliminaries

We will need the following results.
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Lemma D.1 (The inverse of a partitioned matrix). Let
A Are
A =
<A21 Az

where A11 and Asa are invertible matrices and Aqp — A12A2_21A21 and Aoy —
A21A;11A12 are tnvertible as well. Then

A1 <(A11 — A Ag) Agy) Tt —(A11 — A12A2_21A21)_1A12A2_21>
—(Agy — A1 AT Arg) T Ag AT (Age — Ag AT A) ™

Lemma D.2 (The inverse of the sum of two matrices, Miller (1981)). Let
G and G + E be invertible matrices, where E is a matrixz of rank one. Let
g := trace(EG™1).

Then g # —1 and

LG—lEG—l.

G+E)'=G"-
(G+E) 1+g

Inverse of symmetric matrices It is known that the inverse of a symmetric
matrix is symmetric as well. This fact has relevance in Lemma D.1, where
(A11 — A1aAgy Ao1) T A Ay = (Ao — Asi AT Aro) 1 Ao AT

if A is symmetric.

D.2. Proofs

Proof of Lemma 8.5. Then U = {1} and X is the path matrix with reference
vertex 1 of the graph. It follows that X; =1, X{X; =n and II; = %, where
I,, € R™*" is a matrix only consisting of ones.

We want to show that the last s conlumns of

XX 13050 (X {1308, X{130s0) "

are the same as
X{pA1Xs,(X5,A1Xs,) 7,

i.e. that the last s columns of
X{13uso (X~/{1}USOX{1}USO)_1

are the same as
A1 X5, (X5, A1 Xs,) "

We start by writing

X/ e X —a(t
{1}uSe“*{1}USo o Ses.)’



4568 F. Ortelli and S. van de Geer
where g1 (resp. p/) is the first column (resp. row) of Xg,g,. Note that
XZS'OAlXSO = n(ZSOSU - MNI)~

By using the formula for the inverse of a partitioned matrix (see Lemma D.1)
we get that

1 —1 /
) wi—p €1
X/ X s -1 _ n(l—p1) n(l—p1) ’
KrapusoXuyos) e (X5, A1Xs,) !
where e; = (1,0,...,0) € R®. As a consequence we can perform the following
multiplication:

X(npuse (X{1yus, X1yusy) ™ =

(et (1 = Xsper) X (X, A Xs) ™! = sy aeh).

We now develop A; X, (X5 A1Xs,)" to see if it coincides with the second
entry of the matrix we have obtained. In particular

A1XSD(Xé0A1XSo)_1 = (L - Hl)XSO (XZS’OAlXSO)_l
1 Xap e _
= Xg, (X:%AlXSo) t- iL (- :u/-/) h

By using Lemma D.2 we can write the second term as

0
0 ... 0
X' o —1 Xup' g 1
S s mm T = DRG0
00 ... 0
—Xié -1
= 161 <1+ o > Xie.
n L= n(l —p1)

In the KKT conditions we note that 2 = 0 (indeed we have the usual nor-
mal equations for coefficients not penalized) and thus we establish the desired
equality. O

Proof of Theorem 8.8. We refer to Section 4 for the calculation of the projection
coefficients.
Let us define )
N
a(i) == prik

(1,....d" —1}.

We now select an i and write o = «(i). We get that the irrepresentable con-
dition is satisfied for a signal pattern z € {—1,1}** if Vi < min{d} ,, —
1 JQ JK+1}

y Ly M
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L (1 -a,a,...,a)z| <1 and

2. (1 —a,—a,...,—a)z| < 1 as well as this has to hold for any of the
K possible permutations of the last K elements of the vector (a,1 —
a,—a,...,—a) € RETL

We now want to find the signal patterns z for which the irrepresentable condition
is satisfied.

Consider the first condition: it excludes the signal pattern where all the jumps
have the same sign.

Thus, in the following assume w.l.o.g. that z; = 1. Now we look at the second
condition. We are going to consider the cases where p of the K last elements

of the vector (o,1 — a, —qv,...,—a) get the sign + and K — p get the sign —.
We look for the linear combination with the highest absolute value. This can
be seen as finding the linear combination L of (o, —c,...,—«) determined by

p and then adding sgn(L) to it. We scan the cases p = 1,..., K — 1, since the
case p = K is already discarded by looking at the first condition.

Forp=1,...,[(K +1)/2], we have that K + 1 —2p > 0, thus we assign a +
sign to (1 — ) and get 1+ (K +1 —2p)a > 1 and the irrepresentable condition
is violated.

Forp=[(K+1)/2],...,K —1, we have that K+ 1 —2p < 0, thus we assign
a — sign to (1 — «) and get —1 4+ (K + 1 — 2p)ar < —1 and the irrepresentable
condition is violated.

If K is odd, for p = (K + 1)/2, we have that K + 1 — 2p = 0 and the
irrepresentable condition is violated, since the linear combination gives +1.

Thus, it only remains to consider p = 0. For p = 0 we get the condition
|1 — (K + 1)a| < 1 from the first as well as from the second condition above.
This condition is satisfied whenever a < 2/(K + 1), i.e.

i< d*
K+1
This means that if any of CEIH -1, d?, ceey df“ exceeds %, then the irrep-
resentable condition is not satisfied. O
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