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1. Introduction

Low rank approximations of a matrix are useful for dimension reduction (PCA), reduced-rank regression and matrix
completion, see (Mukherjee et al., 2015) and Chapter 7 in Hastie et al. (2015), and compression and noise reduction as
treated by Candeés et al. (2013). The computation of a low rank approximation is typically based on the singular value
decomposition of the matrix. If Y is a p x g matrix with p > g, the singular value decomposition can be written as

q
Y= Z dkukv[
k=1

with dy > 0, uy € RP and v, € RY. The uy-vectors as well as the vi-vectors are orthonormal. When all the singular values are
unique and ordered as d; > d; > --- > dg > 0, the Eckart-Young-Mirsky theorem states that the matrix of rank at most r
that approximates Y best in terms of the Frobenius norm as well as the spectral norm is given by

.
Ay =Y daywy
k=1
forr € {1, ..., q}. The hard threshold approximation given by

q
A =) dil(de = Muevy
k=1
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for A > 0yields the same sequence of approximations but parametrized differently. Other approximations may be obtained
by shrinkage of the singular values toward zero, one example being soft thresholding

q
) =Y (di — Ay,
k=1

which was studied in detail by Candés et al. (2013).

A natural question to ask is how the parameter r or A above should be chosen. A statistical answer is given by providing
a sampling model of Y and regarding the low rank approximations as estimators of an unknown mean. If it is possible to
estimate the risk of those estimators, r or A can be chosen by minimizing the risk estimate. Candés et al. (2013) demonstrated
that soft thresholding is a Lipschitz continuous estimator, and they used this to show that the risk can then be estimated
unbiasedly via SURE. However, other estimators like the hard thresholding estimator are discontinuous, and it is of interest
to understand precisely if and when SURE can be applied beyond soft thresholding.

We will throughout work with the model where Y = (Y;;);; has independent entries with

Yij ~ My, 0%)

and u = (u4)ij is of low rank. The estimators /i(r), 7u(A) and fi(A) are examples from the more general class of spectral
function estimators

q

A=Y Slddug, h>hp> >0 20
k=1

for some spectral functions f; : [0, 00) — [0, co). The hard thresholding estimator has fi(d) = d1(d > ), the soft
thresholding estimator has fi(d) = (d — 1), and the estimator with fi(d) = d1(k < r) - which gives the best rank r
approximation - will be referred to as the reduced rank estimator.

In the framework of spectral function estimators, Candeés et al. (2013) derived an explicit formula (formula (9) in their
paper) for the divergence of /i as a function of Y when Y has distinct singular values and f; is differentiable in a neighborhood
of dy. This divergence is required for the computation of SURE, and it is therefore important for applications. They also
demonstrated in detail (Lemma III.3) via Stein’s lemma the unbiasedness of SURE in the special case of soft thresholding, but
they did not demonstrate if their divergence formula can be applied to obtain unbiased risk estimation for other estimators.

Mukherjee et al. (2015) derived similar formulas for the divergence—apparently unaware of the paper by Candeés et al.
(2013). One difference is that Mukherjee et al. (2015) focused on the regression setup, where the columns of the observation
matrix are projected onto a fixed subspace before it is subjected to a low rank approximation.

Neither Candeés et al. (2013) nor Mukherjee et al. (2015) provided conditions for general spectral function estimators
that ensure that Stein’s lemma applies. Mukherjee et al. (2015) indicated on page 460 that the mere existence of the partial
derivatives (Lebesgue) almost everywhere is sufficient for Stein’s lemma, which is not the case. Candes et al. (2013) stated a
version of Stein’s lemma as their Proposition III.1, which correctly assumes weak differentiability of the estimator, but they
did not demonstrate weak differentiability for other estimators than soft thresholding.

The purpose of this paper is to provide conditions ensuring that a spectral function estimator is, indeed, weakly
differentiable so that Stein’s lemma applies. In particular, we show that the reduced rank estimator is weakly differentiable
so that the SURE formula as given by Candes et al. (2013) or Mukherjee et al. (2015) results in unbiased estimation of the risk.
To illustrate the relevance of such sufficient conditions, we show by a small simulation that the SURE formula for singular
value hard thresholding does not give unbiased estimation of the risk.

2. Degrees of freedom and Stein’s lemma

In this section we state a version of Stein’s lemma, which can be applied directly to a class of spectral function estimators
including the reduced rank estimator. It is formulated for n-dimensional Gaussian vectors and applies to the matrix valued
observations and estimators above by taking n = pq.

Lety ~ N(u, o?I) be an n-dimensional Gaussian random variable and & an estimator of x with finite second moment;
E| ;l||§ < 0. Define, in addition, the effective degrees of freedom as

1« .

df = — ) cov(jai, ), (1)
i=1

andletV.-i = 2?21 0;/1; denote the divergence of [t whenever it is Lebesgue almost everywhere differentiable. The following

lemma gives a sufficient condition for V - & to be an unbiased estimate of the degrees of freedom. The proof of the lemma is
given in the supplementary material.
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