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Abstract

Robust statistical inference often faces a severe computational-statistical gap when dealing
with complex parameter spaces. We investigate minimax signal detection in the Gaussian
sequence model under strong e-contamination, where the signal belongs to a general prior
constraint K. Existing optimal tests require computing the exact Kolmogorov k-width of K, a
computationally intractable task for general non-trivial sets. We bridge this gap by proposing
a polynomial-time testing framework that universally applies to balanced, type-2, and exactly
2-convex constraints. By leveraging a semidefinite programming relaxation and a modified
ellipsoid method equipped with an approximate subgradient oracle, we efficiently approximate
the Kolmogorov widths. Remarkably, our unconditional efficient algorithm achieves a robust
detection boundary that matches existing upper bounds up to a mere polylogarithmic factor.
This establishes a computationally tractable testing solution for a broad class of structured
signals without requiring prior knowledge of their exact geometric complexity.
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1 Introduction

Robust Statistics

A central challenge in the application of modern statistical estimation and hypothesis testing lies in
specifying the true underlying data distribution. Traditionally, statistical frameworks operate under
the idealized assumption that observations are sampled from a well-behaved parametric family,
such as the Gaussian distribution. However, this assumption is frequently violated in real-world
applications. These violations typically arise from experimental measurement inaccuracies (e.g.,
Leek et al. [2010]), heavy-tailed phenomena inherent in quantitative finance (e.g., Cont [2001]), or
deterministic adversarial outliers, such as data poisoning in machine learning (e.g., Steinhardt et al.
[2017], Yin et al. [2018]). In the presence of such anomalies, even a small fraction of corrupted
data can catastrophically compromise standard inference procedures. To illustrate, consider the
fundamental task of estimating the population mean from a sample x1,xo,...,z, drawn from

n
N(p,1). While the sufficient statistic £ = 2 3~ #; is minimax optimal in both the estimation

=1
problem (under the ¢ norm loss) and the hypothesis testing problem (for prescribed Type I and
Type II error), an adversarial perturbation to just a single observation in {x;};" ; can arbitrarily skew
Z (e.g., forcing it to zero), effectively nullifying its reliability. Conversely, robust alternatives such as
the sample median of {z;}" ; exhibit significantly greater resilience against such data modifications.
Recognizing such vulnerabilities, statisticians have long emphasized the critical role of robustness in
methodological development. One of the foundational works formalizing this field was presented by
Huber [1964], who introduced the Huber contamination model (also known as the e-contamination
model). In this model, rather than observing samples exclusively from a presumed nominal
distribution P, one assumes the data generation process is corrupted by an unknown, adversarially
chosen distribution Q. Consequently, the observations are drawn from the mixture distribution
(1 — ¢)P + eQ for some contamination proportion ¢ € (0,1). Crucially, the adversary’s choice
of QQ is permitted to depend on P. To achieve robust estimation under this framework, Huber
also introduced the Huber loss—a piecewise function combining quadratic and linear penalties
—— as a resilient estimation criterion. An even more formidable adversary operates within the
strong e-contamination model. Under this framework, for a given contamination fraction € € (0, 1),
the adversary is permitted to inspect the original uncorrupted samples and replace up to an €
fraction of them with arbitrary malicious values. This replacement process is highly adaptive, as the
adversary possesses full knowledge of the original sample realization, the underlying data-generating
mechanism, and even the downstream inference procedures to be deployed. This full adaptivity



renders robust inference significantly more challenging than under the standard Huber contamination
model. The strong e-contamination model serves as the primary focus of this work (see Definition
1.1 for a formal formulation). Also see Diakonikolas and Kane [2019] for a comprehensive overview
of various contamination models. Alternatively, even in the absence of an explicit adversary, the
true underlying distribution may inherently deviate from standard parametric assumptions. A
prominent example is the heavy-tailed distribution, where the tail probability decays polynomially
rather than exponentially (as is characteristic of Gaussian or exponential distributions). In such
scenarios, one typically relies on milder moment assumptions. A substantial body of literature has
been developed within this framework. For instance, Catoni [2012] demonstrates that it is possible
to recover sub-Gaussian concentration bounds for heavy-tailed distributions with only finite variance.
Furthermore, Lugosi and Mendelson [2019] extend this approach to high-dimensional heavy-tailed
settings. For related work on the estimation of covariance matrices under similar conditions, see
Minsker [2018]. Below we introduce the concepts of Kolmogorov k-width and the ellipsoid method
algorithm, which play central role in the derivation of the approximation framework in this work.

Kolmogorov k-Width

The Kolmogorov k-width (often referred to as the Kolmogorov n-width) quantifies the optimal
degree to which a subset of a Banach space can be approximated by a k-dimensional subspace under
a specified norm (see Definition 2.1). Originally introduced by Kolmogoroff [1936], it has emerged
as a foundational concept in approximation theory. The analytical strength of this measure lies
in its generality: rather than evaluating a specific projection, it takes an infimum over all possible
k-dimensional subspaces, thereby establishing a fundamental information-theoretic limit. As a
result, it serves as an indispensable tool for deriving minimax error bounds for linear estimators,
particularly when approximating functions subject to specified smoothness conditions (Pinkus
[2012], Tsybakov [2009]). This paradigm later inspired the development of the Gelfand k-width
(Tikhomirov [1960]), a metric that now plays a pivotal role in the theory of compressed sensing
(Donoho [2006]). Beyond classical statistics, the Kolmogorov k-width is extensively utilized in the
numerical analysis of partial differential equations (PDEs), where a rapid decay rate of the width
theoretically guarantees the existence of highly accurate approximate solutions (Cohen et al. [2010]).
For modern extensions integrating this concept with neural networks and optimal transport in PDE
settings, see the recent works by Papapicco et al. [2022] and Florian Arbes and Urban [2025].

Ellipsoid Method

Independently pioneered by Shor [1977] and Yudin and Nemirovski [1976], the celebrated ellipsoid
method represents a cornerstone in convex optimization. Algorithmically, it operates by querying a
separation oracle at each iteration to prune a region mathematically guaranteed to exclude the global
optimizer, thereby producing a sequence of enclosing ellipsoids with exponentially decaying volumes.
The method achieved historic prominence when Khachiyan [1979] leveraged it to establish the first
polynomial-time complexity bound for linear programming. A profound theoretical consequence
of this framework is the polynomial-time equivalence of the separation and optimization problems
(Grotschel et al. [1981]). From the view of information-based complexity, the ellipsoid algorithm
tightly characterizes the fundamental minimax lower bounds on oracle complexity for general non-
smooth convex optimization (Nemirovski and Yudin [1983]). While it has largely been supplanted
by interior-point methods in practical implementations due to their superior empirical speed, the



ellipsoid method remains important in theoretical computer science for resolving the computational
complexity and theoretical tractability of algorithmic problems.

1.1 Problem Formulation and Our Contribution

This paper investigates the minimax fs-norm signal detection problem in the Gaussian sequence
model. Departing from classical unconstrained paradigms, we impose a prior structural constraint
on the mean vector, restricting it to a known set K, i.e., u € K. More broadly, we formulate this
problem within a robust framework, wherein the pristine observations are subject to adversarial
corruption. Namely, we assume the samples can be arbitrarily modified by an adversary C operating
under the strong e-contamination model, with a known upper bound € on the contamination fraction.
Specifically, assume Y, = pu+o-& € R4 =1,2,...,N, where ¢ > 0 is the noise scale and
& ~ N(0,1;) are standard multivariate Gaussian random variables. Denote the observations

(contaminated samples) as Y := C(Y) = {C(ffl), e ,C(YN)}. The goal of the problem is to test the
following hypotheses with uniform small Type I and Type II errors over u € K and C based on Y:

Ho =0, (1.1)
Hy: plly > popu € K.

From an information-theoretic perspective, if the signal p is too close to the origin (i.e., the
separation p is insufficiently large), Hy and H; are statistically indistinguishable, even in the pristine,
uncontaminated setting. Consequently, our goal is not to solve (1.1) for all possible p > 0, but to
characterize the fundamental minimal separation p that renders the testing problem theoretically
possible and computationally tractable. We investigate this fundamental limit through the minimax
framework. Given a desired Type I error bound « (e.g., a« = 0.05), we introduce the family of valid
level-a tests, which uniformly control the false positive rate over all arbitrary adversaries C:

Ay (N,d, K, e,a,0) = {¢ - sup Py (¢(C(Y)) - 1) < a} : (1.2)

where Py represents the distribution of the observations Y under the null hypothesis Hy. When
there is no ambiguity, we suppress the explicit parameter dependence and simply write A;. With
the robust level-a tests established, we define the critical minimax separation rate p(N,d, K, €, a, o)
by

p(N,d,K,e,a,0) :=inf{p:p>0, sup supP,(¢(C(Y))=0)<a,peAs;. (1.3)
P Iulla=ppek €

This rate characterizes the fundamental limit of testability: it is the smallest radius p > 0 ensuring
that there exists a robust test controlling the Type II error by «, regardless of the true signal y € K
and the adversarial strategy C. When no ambiguity arises, we simply denote this minimax rate by
Peritical- Lhis paradigm, which involves fixing the Type I error and subsequently minimizing the
Type II error, is known as the Neyman-Pearson framework (Neyman and Pearson [1933]).

In this work, we exclusively consider the strong e-contamination model, which is formally introduced
below.



Definition 1.1 (Strong e-contamination model). Consider a set of N uncorrupted observations
Y = {}71, . ,?N} generated independently from a true underlying distribution P under either H

or Hy. For a known contamination fraction € € [0, %), an omniscient adversary C with full knowledge
of P is permitted to inspect the exact realization of Y. The adversary may then maliciously
substitute up to |e/N] pristine samples with arbitrary values. The resulting corrupted dataset
Y = C(Y) is provided to the statistician while the corruption index set C' is unknown.

While the process of contamination is very common, as mentioned, C from the strong e-contamination
model represents the most powerful agent for the reason that it has the full knowledge of not only
the original data Y, but also the data generation mechanism Py, P, and even the downstream
developed algorithms. Consequently, it leads to the strongest minimax lower bounds for the testing
problem (1.1).

We note here that for the testing problem formulated above, when the constraint K is a quadratically
convex orthosymmetric (QCO) set (see Definition 2.9 for a formal definition), the optimal minimax
rate has been established by Li and Neykov [2026], where the information-theoretic lower bound is
matched by a theoretical algorithm and an efficient algorithm except for poly-logarithmic factors in
N,d, é, % (see Section 4 and Appendix A for a comprehensive review of their results). While the
efficient algorithm enjoys a polynomial-time complexity, the implementation is conditional — the
efficiency depends on the computability of the Kolmogorov k-width. Though the computation is
feasible and efficient for some common constraint sets such as the whole space R?, axes-aligned
hyperrectangles Hy(ay,...,aq), ellipsoids E4(ai,...,aq) and some other QCO sets with explicit
expressions, the general computability is not guaranteed efficient or even not permissible (see the
discussions in Section 2.2). Therefore, this work aims to extend their results from the computational
aspect. Specifically, we show that it is possible to relax the definition of the Kolmogorov k-width, and
consequently reduce the computation of the Kolmogorov widths to another optimization problem
where approximate and efficient solution exists. The constraints that qualify the approximation
above is even beyond the QCO sets. We also show that such relaxation and approximation do
not harm the original upper bounds significantly in the sense that it only introduces additional
poly-logarithmic factors. In this view, the unconditional efficient algorithms for the testing problem
(1.1) exist for a wide range of constraints.

1.2 Related Work

We review some related works in this section. The minimax testing problem in Gaussian models
without adversary has been intensively studies since last century. Some pioneer works include
Ingster [1982], where Ingster studies and establishes one of the first results in the nonparametric
signal detection problem for the unconstrained case; for the constrained case, Ingster [1993a] studies
the testing problem with general ellipsoidal constraints; Suslina [1996] studies the problem under
the constraint of a ¢, ellipsoid with a £, ball removed; Baraud [2002] studies such testing problem
for p € R* with sparse constraint, and the minimax rate was also extended to the ellipsoidal
constraint. For the counterpart estimation problem, Donoho et al. [1990] studies the problem with
the hyperrectangle constraints in the minimax sense and proved that hyperrectangles show certain
least favorable property. For recent advances in the estimation problem, Prasadan and Neykov [2025]
establish the optimal minimax rate of estimation for star-shape constraint. Neykov [2026] establishes
a computationally tractable framework for the robust estimation. While their approach similarly
capitalizes on Kolmogorov width approximations, it relies on a distinctly different optimization



machinery — one that would entail an intractable exponential-time complexity if naively adapted
to our hypothesis testing framework. Finally, see Ingster [1993a,b,c] for the significant difference
between the testing and estimation problems.

For the robust statistics, since the fundamental work by Huber [1964], various works under such
framework emerged. Some recent advances include Chen et al. [2015], where the authors establish
a general decision theory under the Huber contamination model and applied such theory to the
high-dimensional covariance matrix using the Scheffé estimate, and Du et al. [2018] where the
authors construct a local binning median for the robust nonparametric regression problem and
proved its minimax optimality over the Holder function class with smoothness parameters smaller or
equal to 1. The works related to the strong e-contamination model (Diakonikolas and Kane [2019])
thrive after 2010s. Some important works include Narayanan [2022], Canonne et al. [2020, 2023],
where the optimal minimax rates of the mean testing problem under oblivious adversaries (including
the Huber contamination model) and adaptive adversaries (including the strong contamination
model) are established in the unconstrained settings. A recent work by Li and Neykov [2026], as
mentioned, establishes the optimal minimax rate for the robust testing problem (1.1) under the
strong e-contamination model when the constraint K is a QCO set, which includes hyperrectangles
and general ellipsoids as special cases.

1.3 Notation

In this work, we use the following notations for consistency. We assume the constraint K ¢ X = R¢
without special notice. Let Y = {171,172, . ,?N} denote the original authentic samples, where

N is the sample size. C is the adversary from the strong e-contamination model and C (3?) is the
observations contaminated by C. Let C' be the index set on which the samples are contaminated.
[n] is used to represent the set {1,2,...,n}. When I C [N] is a index set, let Y; (or Y;) denote
the submatrix of Y (or X?) where the rows are selected according to I. By our assumptions on
the contamination process, we know |C| < eN and we have Y[N}\C = Y|n)\c, where |S]| is the
cardinality of S when S is a set. p denotes the {5 norm of the mean vector p under the alternative.
We use (-,-) and ()" () alternatively to denote the inner product in a Hilbert space, probably with
a subscript. The common notations O, O, {2 are used to represent the relative asymptotic orders
with a possible subscript indicating the related quantity. The lowercases c, ¢1, co, ... represent the
constants that might vary from line to line.

1.4 Organization

This paper is structured as follows. Section 2 formally introduces the concepts of the Kolmogorov
k-width, optimal dimensions and optimal projections. This section also introduces the relaxed
optimization problem related to the Kolmogorov k-width for the sake of the approximation later. A
significant result related to the approximate solution to the constrained quadratic maximization
by Bhattiprolu et al. [2021], which is a crucial tool for this work, is also reviewed. Section 3
introduces the modified ellipsoid method leveraged in the approximation to the Kolmogorov k-width
mentioned above. It also contains the convergence analysis for the theoretical guarantee of the
efficiency. Section 4 is the core of the main text, where it introduces the unconditional efficient
testing procedures for the problem (1.1) based on the results from Section 2 and 3 and the work by
Li and Neykov [2026]. Finally, Section 5 contains the relevant discussions and the possible directions
for future works. We place the theoretical algorithm and proof of the corresponding upper bound in



Appendix A for readers’ reference. Some probabilistic preliminaries and the proofs of the lemmas,
theorems, and corollaries that are not suitable for the main text are deferred to Appendix B.

2 Linear Approximations

2.1 Kolmogorov k-Width and Optimal Dimensions

Definition 2.1 below formally introduces the Kolmogorov k-width leveragd in this work.

Definition 2.1 (Kolmogorov k-width). Let X be a Banach space equipped with the norm |||, and
K C X is any subset. The k-dimensional Kolmogorov width is defined as

Dy(K) = inf -P 2.1
k(K = dnf sup [|6 — POl (2.1)

where Py, is the set of all projection operators that project a vector onto a subspace in A with
intrinsic dimension k.

Remark. For a fixed § € X, the “projection operator” in the definition above should be understood
as finding the point P € K such that the the distance between 6 and P is (nearly) minimal.
When the norm in (2.1) is the ¢ norm, it can be characterized by some projection matrix.

Throughout this work, we operate in the Euclidean space X = R? and define the Kolmogorov width
with respect to the f3-norm, in line with standard practice. We also restrict the candidate set Py to
orthogonal projections. We further note that in the fo norm separation, the Kolmogorov width is
defined originally as in Definition 2.1. However, in the case of £, norm separation, such definition
should be discretized, i.e., only consider the projections that are aligned with the axes. This topic is
beyond the scope of this work, and we kindly refer the reader to Section 4 of Li and Neykov [2026]
for more details.

By definition, the Kolmogorov width Dy (K) is monotonically non-increasing with respect to the
subspace dimension k. A crucial determinant for characterizing the geometric and statistical
properties of the subset K within the ambient space X is the exact rate of this decay. Intuitively,
a rapid decay rate implies that K can be efficiently approximated by low-dimensional subspaces,
reflecting an intrinsically lower structural complexity. For instance, the class of analytic functions
on a compact interval exhibits an exponential decay rate, bounded by Dy (K) =< e~ for some
absolute constant ¢ > 0. Conversely, a slow decay rate indicates that the set resists efficient
linear approximation. A canonical example of this is the Sobolev space W, whose Kolmogorov
width decays polynomially as Dy (K) =< k=%, where the exponent « is governed by the smoothness
parameter of the space. For a comprehensive exposition on the exact calculation of Kolmogorov
widths for various reproducing kernel Hilbert spaces and Sobolev spaces, we refer the reader to
Pinkus [2012].

In the context of statistical inference and hypothesis testing, however, the intrinsic geometric
properties of the subset K and the whole space X are of secondary interest compared to their
interaction with the true data-generating mechanism. This distinction, coupled with the concept of
approximation decay rates, motivates us to define new complexity measures. These quantities are
specifically designed to bridge the geometric structure of the parameter space—characterized by its
decay rate—with the statistical nature of the underlying distributions.



Definition 2.2 (Optimal dimension). Assume Y are drawn from the distribution P € Z. Let the
function f(-,-) : N x &+ R*, then a optimal dimension regarding K and f is defined as

kj:=max{j|j>0,D;-1(K) > f(5,P)},

where we additionally define Dy (K) = oo for k < 0 and Dy(K) = 0 when k > d = dim(X). The
corrsponding optimal projection with dimension k is denoted as F}}.

Remark. Such definition can be extended to ¢ with minimal effort.

The index 7 — 1 in the definition is set for the convenience of the computation and is not essentially
important. Since Dy(K) = 0 for k > d and Do(K) = sup ||0]|, > 0 when K # {0}, such k} always
feK

exists given K # {0}. It is notable that Dy(K) is irrelevant with Y, Y, and P, while f(j,P) is
irrelevant with Y, Y, X and K. Therefore, kj*c is a quantity characterizing the interaction between

K, X, and P, and does not depend on the realization Y and Y once K, X and P are assumed.
The optimal dimension is closely related to the relevant minimax problem. In Li and Neykov [2026],

N N1/4
dimensions (denoted as ki and k3) are crucial for the derived optimal minimax rate for QCO
constraints. See Section 4.2 and 4.3 for more details; In Prasadan and Neykov [2025], the authors
obtain the optimal minimax rate for the ¢> robust estimation problem with star-shape constraints.
Though they do not explicitly specify the optimal dimension, there results can be summarized via
such concept. Let f(j,P) = \/%a in Definition 2.2 and denote the resulting optimal dimension by
k*. Prasadan and Neykov [2025] prove that

the authors set f(j,P) as %O’ and £ in Definition 2.2, respectively, and the resulting optimal

k‘k
inf sup E, [|2(Y) — pl|3 =< 0 max {6, 62} , (2.2)

where inf is taken with respect to all measurable functions & of the observations Y.

2.2 Relaxed Optimization Problem

When K is an ellipsoid defined by a positive semidefinite matrix and the distance is measured
under the Euclidean norm, calculating the optimal k-dimensional approximation is equivalent to
principal component analysis (PCA). However, computing the Kolmogorov k-width for general sets
and arbitrary norms is a formidable task, typically incurring a super-polynomial time complexity.
As an example in R, Brieden [2002] demonstrate that computing Dy(K) for convex polytopes
(even symmetric ones) cannot be approximated in polynomial time within a factor of 1.090 unless
P = NP. Even when restricting the metric to the fo-norm, the geometric representation of K can
be highly complex; in certain scenarios, K might only be accessible via a membership oracle rather
than an explicit analytical expression, further exacerbating the computational intractability of the
Kolmogorov widths.

To circumvent the computational intractability of exactly evaluating the Kolmogorov widths and
identifying their associated optimal projections, we propose a computationally efficient alternative.
In particular, we formulate the following semidefinite programming (SDP) relaxation, which allows
us to tightly approximate the Kolmogorov widths in polynomial time.



Definition 2.3 (Approximate Kolmogorov k-Width). Let X = R? equipped with the Euclidean
norm. For any K C X and 0 < k < d, we define the approximate Kolmogorov k-width D,% (K) as
the optimal value of the following SDP.

min max6' X6,
XeRdxd feK (2.3)

subject to tr(X) =d —k,0 < X < I;, X' = X,
We further denote the solution to (2.3) as Xj.

Indeed, (2.3) is a relaxed optimization problem compared with the original definition by the following
fact.

Lemma 2.1. For any 0 < k < d and € K, we have ' X;0 < D}(K) < D}(K).

Proof of Lemma 2.1. For any fixed k, let Py_j, := I1;— P}, where P} satisfies supgcf ||(Iq — P05 =
Q,%(K) This is equivalent to 8" P;_x0 < D2(K). Since P;_j is a feasible point of (2.3), we know
D}(K) < D(K). The other inequality follows directly from the definition of (2.3). O

We should be aware that Dy (K) is possibly significantly smaller than Dy (K). Hence, (2.3) is a
non-trivial relaxation.

Example 1. Consider the case when K = B4(0,1) i.e., the unit ball in R?. It is not hard to see
that
1(0<k<d—1),
Dy(B4(0,1)) = -
(Ba(0,1) {0 )

However, we have Dy (K) = n}}n Amax(X) subject to tr(X) =d —k,0 < X < I;,X = XT,

Minimal calculation shows that Dy (K) = y/1 — %. The ratio between Dy (K) and Dy (K) is vd > 1
when £k =d — 1.

The SDP (2.3) formulated above exhibits a bilevel optimization structure with respect to X and
6. Focusing on the inner problem, for any fixed feasible matrix X € R%¢ we aim to solve the
following classical constrained quadratic maximization:

max 0" X0, subject to § € K. (2.4)

While (2.4) is conventionally formulated over an origin-symmetric convex set K, identifying its
exact global optimum is analytically intractable. Even in the seemingly benign case where X is
positive semidefinite and K is a polytope in R¢, maximizing a convex function over a polytope
remains notoriously NP-hard due to the potentially exponential growth of the number of vertices
with respect to d. To circumvent this, Bhattiprolu et al. [2021] recently proposed a polynomial-time
approximation framework based on a modified ellipsoid method (which is distinct from the algorithm
discussed later in Section 3). This framework ensures that a k-approximate optimal value for (2.4)
can be efficiently obtained. Crucially, Bhattiprolu et al. [2021] establish that satisfying the type-2
condition on the set K is a strict prerequisite for the tractability of this approximation.



Definition 2.4 (Minkowski gauge). Let X be a vector space X and K C X is any fixed subset.
The Minkowski gauge of K is defined as a function px : X — [0, co|, where

pr(0) =inf{r|reR*,0erK,0ecXx}. (2.5)

If such r does not exist for a given 0, we exclusively define pg (0) = occ.

Definition 2.5 (Type-2 condition). Let {¢;};~; be i.i.d. Rademacher random variables for some
m € N*t. For K C X above, K is type-2 with constant T5(K) if for any m € Nt and any 6; € R?,
we have

Ecpk (Z eiei) < T3 (K) Zp%(ez-)- (2.6)

i=1 =1

T2(K) is referred as the type-2 constant of K.

Example 2 (¢, unit ball). Milman and Schechtman [1986] establish the following results about the
{p unit ball (i.e., px = [|-[|,) in RY.

vmin {p,Ind}, (2<p<o0)

Crucially, Bhattiprolu et al. [2021] establish that the originally intractable problem (2.4) can be
rigorously reduced to the following equivalent semidefinite program:

11
TQ(K)X{ dp 27 (1§p§2)7

max (X,0),

1 (2.7)
subject to E [p%((@ig)} <1, >0,

where g € R? denotes a standard Gaussian random vector.

Proposition 2.2 (Observation 4.1 of Bhattiprolu et al. [2021]). The optimal value of the original
SDP (2.4) is equivalent to that of (2.7).

Proof. Let fori(A) denote the optimal value of (2.4), fequ(A) denote the optimal value of (2.7),

and 6; € {( be any vector such that 8" Af = fraw(A). Consider © = 919]—. Since Ep%(@ég) =
01X 2

B (Ft) =E(679)" - ok (1) = 102113 - pk (727) = #5%(6) < 1, we know that foni(4) <

Jequ(A).
On the other hand, for any X that is feasible for (2.7), we have

PACE A @3y )(i)

A,@ =E 9% ,A@é = p @é -E 1 1 < 7 G)% foriA SforiA’
(4.0) = E, (©%g,401g) = s (©19) g<pK<@29) ol = (@0l ) < fonl )

where (i) is from the fact that %@%g) € K by the definition of the Minkowski gauge. Taking the

supreme over ® on the LHS completes the proof. O

As a final preliminary, we introduce the notions of sign-invariant norms, exact 2-convexity, and
balanced set .

10



Definition 2.6 (Sign-invariant norm). A norm |-|| is sign-invariant if for any 6 € R? and set, of
signs v = (y1,-.-,74),7 € {—1,1},i = 1,...,d, we have | X| = ||y ® ]|, where ® denotes the
entrywise multiplication.

Definition 2.7 (Exact 2-convex norm). The Minkowski gauge px(-) of a set K is 2-convex if for
any m € Nt and 6;,...,6,, € R we have

2

pK (Z%) < c(K) (pri)) :

where 6% = (0%, cen Gg)T is the entrywise square of 6 and ¢(K) is a quantity that only depends on
K. When ¢(K) =1, px(-) is said to be exact 2-convez.

Definition 2.8 (Balanced set). For a subset K C X = RY, K is balanced if there exist 0 < r <
R < oo such that By(0,7) € K C By(0, R).

The following theorem from Bhattiprolu et al. [2021] formally establishes the existence of an
approximate efficient solution to (2.4).

Theorem 2.3 (Proposition 4.2 and Theorem 7.6 of Bhattiprolu et al. [2021]). For the equivalent
semidefinite program (2.7), if K is type-2 and balanced, and the Minkowski gauge px is a sign-
invariant and exact 2-convex norm, then there is an algorithm A(X, R,r), on any input X € Rdxd
A runs in polynomial time of d, |In R|, [Inr|, bit(X) and outputs a vector 61 € K such that 0] X601 >

%max 07 X6 with r < Ind.
0eK

For a comprehensive treatment of this framework—encompassing Theorem 2.3 and the underlying
proof techniques—we refer the reader to Bhattiprolu et al. [2021]. Moving forward, we operate under
the assumption that K is type-2 and balanced, and its associated Minkowski gauge is sign-invariant
and exactly 2-convex. As we establish in Lemma 2.4, the QCO sets inherently satisfy these structural
prerequisites and thus emerge as a natural special case.

Back to our problem (2.3). For the inner problem, we leverage Theorem 2.3 and know that for any
feasible X in (2.3), there exists an oracle O(X) € K guaranteed by Theorem 2.3 that approximates
the optimal value of (2.3) by a constant «:

O(X)TXO(X) > ~ max 6T X0. (2.8)
K 0K
Importantly, the approximation factor x remains moderately small, being bounded strictly by a
polylogarithmic function of the dimension d, i.e., k = polylog(d).
Concluding this preparatory section, we introduce the formal definition of QCO sets and establish
that they naturally fulfill the prerequisites of Theorem 2.3.

Definition 2.9 (Quadratically convex orthosymmetric (QCO) set). Given a set K C RY, K is a
QCO set if it satisfies the following conditions:

(1), K is convex;

(2), K is quadratically convex, i.e., K? is also convex, where K? is defined as

K?:= {(9%,...,9§)T\ 01,...,00)" € K};
(3), K is orthosymmetric, i.e., if § = (61,...,604)" € K, then for any n = (n1,...,74)"
{-1,1},i=1,...,d, we have 0, :=n© 0 € K.

» i €
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Lemma 2.4 (Neykov [2026]). For any QCO set K, K is type-2 and exactly 2-convex. Furthermore,
the type-2 constant To(K) = clnd for some universal constant c.

The proof of Lemma 2.4 is essentially from Neykov [2026]. We place the proof of Lemma 2.4 in
Appendix B.1 for the reader’s convenience.

3 Approximate Subgradient and Ellipsoid Method

3.1 Approximate Subgradient and Related Property
In the context of the SDP (2.3), we define the optimal value function hg(X) := max 67 X6 for any
€

feasible X, and denote its corresponding maximizer by 6% (provided it exists). It is straightforward
to verify that the outer product 6% 9}; serves as a valid subgradient of hg at X. This directly follows
from the fact that for any feasible X;, Xs, the following inequality holds: hg(X2) = 9§(T2X29}‘(2 >
0§(T1X29§{1 = hg(X71) + <«9§(1 O}Tl, Xo— X 1>. Consequently, since the oracle O(X) only provides an
approximation of the optimal value, we anticipate it to return an approximate subgradient, thereby

satisfying a relaxed subgradient condition.

Lemma 3.1. For any feasible X and the corresponding O(X), O(X)O(X)" is an w-subgradient of
hs at X in the sense that for any feasible X', we have

ho(X') > %hS(X) +OX)T (X' — X)O(X). (3.1)
Proof. Lemma 3.1 can be directly verified via (2.8). We have
hs(X) +O(X) (X' = X)O(X) = hg(X) — O(X) ' XO(X) + O(X) " X' O(X)

< (1 - i) hs(X) + hs(X).

Cancelling hg(X) on the both sides yields the results. O

Lemma 3.1 tells us that while O(X)O(X)" is no longer a rigorous subgradient, it preserves the
property somehow by adding a % factor, which is the key to the following ellipsoid method.

3.2 Ellipsoid Method
3.2.1 Problem without Equality Constraints

The ellipsoid method (Shor [1977], Yudin and Nemirovski [1976]) stands as a fundamental iterative
tool for constrained convex optimization. Diverging from standard gradient-descent techniques
that take local steps towards the optimal solution, the ellipsoid method systematically constructs a
sequence of bounding ellipsoids strictly guaranteed to enclose the true minimizer. The algorithm
derives its convergence from the continuous, geometric reduction in the volume of the ellipsoids. In
this theoretical light, the approach can be understood as a generalization of the one-dimensional
bisection method to the Euclidean space R%. Crucially, the exponential decay rate of these ellipsoidal
volumes is precisely what guarantees polynomial-time computational complexity across a broad
spectrum of optimization paradigms.

12



Consider the unconstrained convex optimization problem:
minimize f(z),z € R, (3.2)

where f : RY — R (d > 2) is convex. We do not require f to be differentiable, assuming
only the availability of a subgradient oracle. Let the algorithm be initialized with an ellipsoid

EO = {x\ (x —zOHT (P(O))_1 (x —20) < 1} centered at (9 € R%, where PO € R¥? is a

positive definite matrix. At the k-th iteration, let z(*) and P*) define the current search region, and
compute a subgradient ¢ € df(z®)). If 0 € df(z*)), the exact global minimizer is successfully
identified at z(®). Otherwise, for any non-zero ¢, the subgradient inequality implies that any
point z satisfying <a: — x(k),g(k)> > 0 strictly degrades the objective value relative to f(x(k)),
fundamentally excluding such points from optimality. Consequently, our objective is to construct
an updated ellipsoid E* YD parameterized by z(*+t1) and P*+1 that tightly circumscribes the
remaining feasible half-ellipsoid:

—1
{x‘ ve E®, <x _ $<k>,g<k>> < 0} c g+ {x, (2 — o+D)T {p(k-l-l)} (2 — D) < 1} '

We select the ellipsoid with smallest volume while satisfying the condition above. To determine

such ellipsoid, we can first assume E®) =1, and transform back with the affine transformation
1

(E(k)) 2. Tt is proved (see the original work by Yudin and Nemirovskii [1976]) that the ellipsoid in
the (k + 1)-th iteration is determined by:

SO _ Pk gk)
(d+ 1)/ g®)T Pk g(k) ’ 59
dz -1 d+1 kTP gk

The updates above can be generalized to convex optimization programs with inequality constraints.
Consider the following constrained problem:

minimize fo(z), subject to fi(z) <0,i=1,...,m, (3.4)

where the functions f; for i = 0,1,...,m are convex and equipped with subgradient oracles. Guided
by the same geometric intuition, the update procedure at any iteration hinges strictly on the
feasibility of the current iterate z(¥). In particular: (1) if z(*) violates any constraint, we identify a
violated index (e.g., the smallest ¢ satisfying fi(x(k)) > 0) and execute the update using a feasibility
cut derived from the subgradient of f;; (2) if z®) resides within the feasible region, we proceed with
an objective cut based on the subgradient of fy, mirroring the unconstrained scenario. Thus, from
the perspective of the ellipsoid method, constrained optimization is mechanistically equivalent to its
unconstrained counterpart; in both paradigms, the algorithm consistently curtails the search space
by constructing a ellipsoid with smaller volume.

3.2.2 Convergence Analysis

As noted earlier, the theoretical convergence of the ellipsoid algorithm relies on the monotonic
decrease in the volume of the constructed ellipsoids, namely, Vol(E*:*1)) < Vol(E®)). In fact, we
have the following famous results

13



Theorem 3.2. For the convex optimization problem (3.2) and (3.4), we have

Vol(Bk+D) da? g

VOl(E®) — (a+1)% - (d-1)F

Furthermore, for the feasible e-suboptimal set
(]2 e R folw) = folae®) < e filw) <0,i=1,...,m}

where x* is the true minimizer, if it has positive volume, then we have

M
< C'EXP{—W}7

arg min f(x(i)) 1s the best candidate up to the M -th iteration, and c is a constant
(D) i=1,2...M
that only depends on fy.

) = 1)

T
where Ty, 1=

From Theorem 3.2, we know that the ellipsoid method converges exponentially under very mild
conditions. Equivalently, for any given precision ¢, the ellipsoid method finds at least one feasible
point that is e-suboptimal in at most ¢/d?In (%) iterations for some constant ¢’. The proof of
Theorem 3.2 derives from the updates 3.3 and the computation of their volumes, which can be found
in many references (Shor [1970], Yudin and Nemirovskii [1976], Khachiyan [1980]). Note that when
computing the volume ratio between E**D and E®*)| we can again assume z®*) = 0, P(%) = 1,
since the volume ratio is invariant under the affine transformations.

The pseudo code of the ellipsoid method for the problems (3.2) and (3.4) is provided as follows.

3.2.3 Problem with Equality Constraints

The approximate Kolmogorov width SDP (2.3) can be equivalently formulated as a convex program
over symmetric matrices, subject to the trace constraint tr(X) = d — k and the positive semidefinite
bounds 0 = X < 1;:
min hg(X),
X (3.5)
subject to tr(X) =d —k,0 < X < I;, X' = X,

To execute the ellipsoid method in the presence of affine equality constraints, we adopt the
framework established by Shah et al. [2001]. Consider a general convex optimization problem with
both inequality and equality constraints:

minimize f(x),

: (3.6)
subject to fi(x) <0, Az =b,

where A € Rk(A)xd i 5 matrix with full row rank. Assuming the initial iterate z(%) lies within
the affine subspace defined by Ax = b, Shah et al. [2001] derive the following projected update rules

14



Algorithm 1: ellipsoid method with (inequality) constraints
Inp]-It: da fO)' ’fma 7 O) 5 € d

1 k= 07 Thest = 07 Ubest = OQ

2 M =cdd4In (%)

3 while £ < M do

4 if (0 s feasible then

5 if f(z®) < vy then

6 Thest = x(k)

7 Ubest = f( (k))

8 Select any g € 9 fo(z*)

9 else
10 Find the smallest i such that f;(z®) >0
11 Select any ¢g®) € 9 f;(z*®)

(k+1) — (k) _ p®)g®)
12 Update x x @ 1)/g TP
2 (k) g(k) g(R)T p(k)

13 Update P+l — —dél_l (P(k) - ﬁpg(xgw}g(k)g(lj) )
14 k=k+1

Output: Tpest, Ubest

for the center 2(*) and the shape matrix P*);

( p®) — p) AT (4p®) AT)*1 A p(k)) g(®)

() .

\/g(m (P(k) — PRAT (APK) AT) ™! Ap(k)) g(k)

(3.7)
JRCSE IS B ()

d+1
pir P (o 2w T
d? -1 d i1

Following standard cutting- plane logic, g(k € dfo(x®) is an objective cut if (¥ is fully feasible. If
2®) violates any constramt g € af; ( ) functions as a feasibility cut, where ¢ identifies the first
constraint satisfying fz( ) > 0.

While the update equations in (3.7) appear algebraically intricate, they stem from a straightforward
geometric reduction. Specifically, the affine constraint Az = b allows any feasible solution z to be
explicitly parameterized as x = AT (AAT)f1 b+ By. Here, y € R4 rank(4) geryes as the coordinate
vector in the reduced space, and the columns of the matrix B € R#*(d=rank(4)) congtitute a basis for
the null space N(A). This transformation seamlessly projects the original problem onto an affine
subspace of dimension d4 := d — rank (A). Because convexity is preserved under affine composition,
the functions f;(-), = 0,1,...,m remain convex over this restricted domain. By absorbing the
equality constraints directly into the definition of the search space, the problem reduces to a standard
inequality-constrained framework. As a result, the theoretical guarantees of Theorem 3.2 carry over
directly to this projected setting.
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Corollary 3.3. Consider the convex optimization problem (3.6), and define the projected ellipsoid
E®) .= E®) N {z| Az = b}. The volumetric decay rate is strictly bounded by

Vol( E*+1)) dda
Vol(BE®) Zyes] T <1
OE™M) @+ 1) (d-1)"%

where Vol(-) denotes the Lebesgue measure in the da-dimensional affine subspace. Furthermore, sup-
pose that for some € > 0, the e-suboptimal feasible region {:L’ eR?| f(z) — fla*) <€ fi(x) <0, Ax = b}
possesses a strictly positive da-dimensional volume, where x* represents the constrained global min-

imizer. Letting xIM) := arg min f(:v(i)) denote the best feasible iterate observed up to step M, we
1<i<M
obtain the exponential convergence guarantee

N M
F@h) — Fa™) < c-exp{—m},

where ¢ > 0 is an absolute constant determined solely by fy.

The pseudo code of the ellipsoid method when equality constraints present is shown in Algorithm 2.

Algorithm 2: ellipsoid method with (equality) constraints
Input: d, fo, ..., fm, 2@, PO ¢ ¢

1 k=0,Thest = 0, Vpest = 00

2 M =dd*In(2)

3 while £ < M do

4 if 2() is feasible then

5 if fo(x(k)) < Vpest then

6 Tbest = zk)

7 Ubest = fO(x(k))

8 | Select any g® € dfo(z®)

9 else
10 Find the smallest i such that f;(z(®)) >0
11 | Select any g® e afi(z®)

(p(kLp(k)AT (Ap(k>AT)—1Ap<k>)g<k>

12 Set r(#) =
g T (p(k) _pAT (pr)m)*l,qp(k))g(k)

13 Update 21 — (k) _ ﬁr(kz)
14 | Update P*+1) = dg%l (p(k) _ %Mk)r(k”)
15 | k=k+1

OUtPUt: Lhesty Ubest

3.3 Ellipsoid Method with Approximate Subgradient

A prerequisite of the classical ellipsoid method is the availability of exact subgradients for the
functions f; (i =0,1,...,m) to accurately determine the cutting planes. In our setting, however,
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Lemma 3.1 demonstrates that the subgradient information for hg(X) is limited to the rank-one
matrix O(X)O(X)T, which merely acts as a k-approximate subgradient for some constant & > 1.
Geometrically, the ellipsoid method can be viewed as an elimination process: rather than directly
isolating the true minimizer, each iteration systematically prunes the region E®*) N (E(kﬂ))ﬂ
mathematically precluded from containing it.

Specifically, at iteration k, any point x satisfying the strict halfspace inequality <x — (k) g(k)> >0
yields an objective value strictly worse than f(z(*)), fundamentally disqualifying it as the minimizer.
By substituting the exact ¢g(¥) with the approximate oracle O(X®*)O(X®*)T in the update step,
we essentially compromise the exactness of this elimination. Consequently, the guarantee of global
exact minimization is lost; instead, the algorithm converges to an approximate optimum X p;_pest :=

arg min hs(X) such that f(X*) < f(Xarbest) S £f(X*). We rigorously establish this
Xe{x®,. x0n}
convergence behavior in the following theorem.

Theorem 3.4. Consider the semidefinite program (2.3) for approximating the Kolmogorov widths.
Substituting the exact subgradient g(-) € Ohg(-) with the approzimate oracle O(-)O(-) in Algorithm
2 yields the following strict volumetric decay:

VOl(E(kJrl)) dQJ
~ = = — < 1.
VOl(E®)) (g2 4 1) . (a2 — 1)*F
Let X pp_pest := arg min hs(X) denote the best feasible iterate generated after M steps of

Xe{xm,. x0n}
Algorithm 2. The suboptimality gap with respect to the true global minimum X* is bounded by

M
hs(Xnr-pest) < K <hS(X*) +c-exp {—%ﬁ}) .
Consequently, to achieve a k-approximate solution up to an additive precision € > 0, such that

hs(X*) < hs(Xnr-pest) <k (hs(X™) +€),
the algorithm requires at most M < dd? - 1n (%) iterations. Here, d = % represents the
intrinsic dimension of the search space under the trace (consumes 1 degree of freedom) and symmetry
. d(d—1)

constraints (consume ==— degrees of freedom,).

Remark. One might initially find the coexistence of the ambient dimension d? and the intrinsic
dimension d in the decay rate counterintuitive. This distinction naturally arises because our
algorithm executes the matrix updates in the full ambient space R9*¢ (which introduces the d?
terms in the update rules), whereas the effective search space — and consequently the Lebesgue
measure of the feasible region —— is confined to a d-dimensional affine subspace.

The rigorous proof of Theorem 3.4 is deferred to Appendix B.2. While Theorem 3.4 theoretically
guarantees that the best historical iterate Xy pest achieves the desired suboptimality bound, this
specific matrix is practically unidentifiable since the exact objective function hg(X) is unknown. To
circumvent this, we leverage the approximation oracle O(X) developed in Section 2 to evaluate the
iterates. Specifically, replacing the intractable objective hg(X®) with its computable surrogate
O(X (i))TX (i)(’)(X (i)) yields the fully empirical Approximate Ellipsoid Method, detailed in Algorithm
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Algorithm 3: ellipsoid method for SDP (2.3)

Input: d, constraints tr(X) =d —k,0 < X <I;, X =X, X pO ¢ ¢
1 Deduce fi,0f1,... from the inequality constraints

2 k= O,X,i = 0, Vpest = 00

3 M =cdd?ln (%)

4 while k£ < M do

5 | if X®) is feasible then

6 if O(XE)TXEO(XH®) < vyeq then

7 X =x®

8 L Ubest = O(X(k))TX(k)O(X(k))

o | | g™ =ox®ounT
10 else
11 Find the smallest 7 such that fi(X(k)) >0
12 | Select any g®) e af;(X®)

(PRI—P] AT (APRI AT) " AP ) (h)
g (PUﬂ)fP(k)AT (Ap(k)AT)‘lAp(k)>g<k)
k+1) _ k 1 k

14 UpdateX(Jr)_X()_mr()

2
15 | Update PUHD) = & ( p) _ H%T(k)r(m)
16 k=k+1

13 Set r(k) =

Output: X,i, Ubest

3. Noting that the scaling constant ¢’ is chosen to be sufficiently large and depends solely on €

and K, we define the practically selected optimum as X}; = arg min O(X)TXO(X), which
Xe{x®, . xn}
immediately yields the following corollary.

Corollary 3.5. For the output X,Z of Algorithm 3, we have

“hs(X*) < OCX])TX[O(X]) < whs (X%, (33)

Proof. The first inequality follows from (2.8) and the definition of X*:

1 1
OX)TX[OX]) = h(X]) = ~hs(X*).

The second inequality follows from the definition of X};, (unknown) X/ pest, hs and Theorem 3.4:
O(X]];)TX]IO(X]Z) < O(XM—best)TXM—bestO(XM—best> < hS(XM—best) < thS(X*)'
The proof is completed. ]

Moving forward, we denote hg(X ,Z) =0(X ;)TX ,I(’)(X ,Z) as the resulting approximate optimal value
of X II
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4 Testing Procedures

4.1 Approximate Optimal Dimension

Armed with the approximation frameworks developed for the inner maximization (2.4) in Section
2 and the outer minimization in Section 3, we are now prepared to bypass the computational
intractability inherent in evaluating the exact Kolmogorov widths. Recall that the SDP (2.3)
acts as a rigorous convex relaxation of the original width computation, with X ;{, serving as its
computationally efficient approximate solution. Consequently, for general balanced, type-2 and 2-
convex sets where Dy (K) remains analytically or computationally elusive, it is a natural progression

to substitute the true width with the surrogate quantity fLS(X ,1) Building upon this practical

substitution, we formally define the approximate optimal dimension in terms of BS(X ]Z) as follows.

Definition 4.1 (Approximate optimal Dimension). Define Dy (K) := BS(XII), k=1,2... as the

approximate Kolmogorov k-width. Assume that the data Y are drawn from the distribution P € 2.
Let the function f(-,-) : N x &+ R™, then the approximate optimal dimension regarding K and f
is defined as

By o= max{j|j > 0,D,-1(K) > (5, P)}
where similarly, we additionally define Dy(K) = oo for k < 0 and Dy(K) = 0 when k > dim(&X).

As previously discussed, the exact first and second optimal dimensions are fundamental for charac-
terizing the minimax rate in the robust ¢y-norm testing framework (4.2). When transitioning to
their approximate counterparts—the approximate first and second optimal dimensions, which are
obtained by selecting the identical criterion f(j,P)—we establish the following property.

L I o YA oy _ VNV g ‘
emma 4.1. Let f1(5,P) = Wikl f2(4,P) = S0 For the exact first and second optimal
dimensions k7, k5 and the approximate first and second optimal dimensions k] := ;1, 5= }*02, we

have the following inequalities.

kf < min {x?(ki +1) - 1,d},

N , (4.1)
k3 < min{x*(k5 +1) — 1,d}.

Remark. Lemma 4.1 states that the ratios between l%l*, k¥,i € {1,2} are bounded by at most 2.
Recall that x = polylog(d).

Proof. The proof of Theorem 4.1 is a direct application of the non-increasing property of the
Kolmogorov widths. We only prove for k7 and k7, the same logic holds for k3 and k3 as well. By
definition of k7, we have

(Kt + 1)3
—_— 0
v N

Recall from Corollary 3.5 and Lemma 2.1, we know (omit the arbitrarily small constant )

Dip(K) = \/hs(X]) < \/khs(X}) < VEDy(K).
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Consider j = k?(k} + 1) > k} + 1, by the non-increasing property of the Kolmogorov widths, we
know

MH

D) < VRD,(K) < VRDyg (1) < Vi = o

By definition, we know that &% < j—1 = k?(kf+1)—1. k% < d s trivial. The proof is completed. [J

4.2 A Simple Case

To build intuition, we first consider a simplified, unconstrained version of (1.1) where N = 1,e¢ =0,
and K = R?. Upon observing a single random vector Y € R? from N (i, 0%1,), we wish to test the
following hypotheses:

H() U= 0,

Hy : ”M||2 > p.

This formulation represents the canonical mean testing problem in the Gaussian sequence model, a
subject exhaustively investigated in nonparametric statistics. Notably, for any fixed testing error
level o, Ingster and Suslina [2003] established that the fundamental minimax separation rate scales

(4.2)

as Peritical < dio. Formally, the following theorem holds:

Theorem 4.2 (Ingster and Suslina [2003]). When K = R?, for the testing problem (4.2), denote

R(p):= min max R(u,T) as the minimaz risk function under the testing function T', where
T:X—{0,1} p:l[pllo>p

R(p,T) := Type I error+ Type II error =Po(T(Y) =1) +P,(T(Y) = 0).

Define Peritical *— d%()', then
(1), when p 2 peritical, we have R(p) = o(1);
(2), when p < poriont, we have R(p) = O(1).

When we operate under the constrained setting, i.e., K # R¢, intuitively, the non-trivial additional
information on the constraint should yield a refined rate of peitical compared to Theorem 4.2. Li
and Neykov [2026] proved that for general QCO constraints, we have the following results

Theorem 4.3 (Li and Neykov [2026]). When K is a QCO set, for the testing problem (1.1) with
no corruption, define peritical = (k:f)% o, then

(1), when p 2 periticat, we have R(p) = o(1);

(2)7 when p 5 Peritical, We have R(p) - 8(1)7

where ki is the first optimal dimension, i.e., selecting f(j,P) = jia in Definition 2.2.

Theorem 4.3 attains a sharper rate than Theorem 4.2 since k} < d. The core intuition is to project
the observation Y onto the lower-dimensional subspace H Pl spanned by the optimal projection

Pk*, thereby reformulating the testing problem within H Pl The resulting minimax separation rate

in this reduced subspace is then linked to the original problem through the Kolmogorov widths
Dk{( ). Unfortunately, this oracle-type approach is largely unimplementable, as it strictly requires
the knowledge of k7 and P,%, and consequently Dy (K), which is intractable in general as highlighted
in Section 2.2. We will include more discussions in Section 4.3.1. Before that, let us first introduce
the following scenario as a preliminary.
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Consider a random vector Y € R? where Y = p+ ¢, € R, ¢ ~ N (0, ) with ¥ € R¥4 is the
covariance matrix with the constraint tr(X) = ko? and 0 < 3 < ¢2 - Iz, where k and ¢ are known.
We attempt to obtain the minimax rate for p in the testing problem (4.2). Define the following
testing function of y?-type:

T (Y) =15, E = {Yy V]2 - ko? > t} , (4.3)

where t is some appropriate threshold to be determined. x? test is known to be minimax optimal
for the testing problem (4.2) when ¥ = I,;. Specifically, we have the following results.

Theorem 4.4. Given the assumptions above, for the problem (4.2), if p 2 kia, the test (4.3)
achieves uniform small error less than a. Consequently, we have peritical S k%a in this scenario.

Theorem 4.4 broadens the classical results by relaxing the requirement of an identity covariance

matrix; in fact, it operates effectively even without full knowledge of 3. Denote the d eigenvalues
d
of ¥ by {)\102, R )\d0'2}, sorted as A\ > -+ > Ay, under the trace constraint »_ A\; = k. For any
i=1
fixed covariance matrix 32, applying the standard Le Cam’s method yields a minimax lower bound
1

d i
for the testing problem (4.2) scaling as peritical 2 <Z )\f> o. Imposing the constraints on \; for
i=1

1
d 1
i =1,...,d, it follows algebraically that d17k/4 < <Zl N) < ki, Therefore, when X is unknown
1=

and the minimax framework takes the supremum over all feasible X, the rate established in Theorem
4.4 is minimax optimal. Another consequence of this result is that the separation rate is purely
characterized by the energy parameters of the covariance matrix (i.e., k and o), entirely bypassing
the original dimension d.

Theorem 4.4 can be viewed as a natural consequence of the celebrated Hanson—Wright inequality.
The proof is deferred to Appendix B.3.

4.3 Robust Testing

In this section, we consider a more realistic scenario. For now, let us assume that we have N
observations Y = {Y7,..., Yy} contaminated by the adversary C from the strong e-contamination
model: Y = C(Y). For such setting, Li and Neykov [2026] prove the following minimax lower bound
when the constraint K is a QCO set.

Theorem 4.5 (Li and Neykov [2026]). For the mean testing problem (1.1) with potential contami-
nation from a strong adversary C and a prior constraint on the mean p induced by a QCO set K,
the following condition is necessary to ensure the existence of a valid test whose Type I and Type 11
errors are both uniformly below a prescribed constant

VET kS
p2ZO'2H1aX{]V1,E 1;3,62}, (4.4)

where N is the sample size, 02 is the variance of the noise, and € is the fraction of contamination.
kT and k3 are the previously defined first and second optimal dimensions.
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Theorem 4.5 demonstrates that the minimax lower bound is jointly determined by three components:
the geometric properties of the set K, which are captured by the optimal dimensions k7 and k3;
the characteristics of the original data, which are parameterized by N and o; and the corruption
process, which is dictated by k3 and e. The contamination fraction e intricately connects all three
terms in the lower bound. As € increases from 0 to ¢y (assuming ¢o = ©(1)), each of the three terms
in the max operator dominates the other two in turn, thereby forming three distinct phases of model
behavior.

4.3.1 Polynomial-Time Algorithm

In this section, we construct a polynomial-time testing procedure centered around the surrogate
matrix A;. Specifically, the core intuition is to project the observations Y into some subspace H Py
of R? with intrinsic dimension k < d induced by k-dimensional optimal projection P}. We then
conduct the deduction based on the subspace Hpy as if we transfer the testing problem to R* where
there is no constraint. The resulting upper bound on |||/, depends on two parts. (1), the price we
have to pay for the distance between the original ;1 and the projected Py u, which is || — Pjpl|y;
(2), the fundamental requirement on || P} ul|, when we attempt to conduct the testing in Hp.. The
best upper bound possible is achieved by balancing the two parts above, and this is one of the
motivations of the optimal dimension and projection. This approach depending on the balance
of the two parts already appears in the recent work by Li and Neykov [2026]. However, in this
work, as mentioned previously, the fundamental difference is that we do not assume the knowledge
of the Kolmogorov widths, and consequently the exact optimal dimensions and projections are
unknown, neither. We therefore replace the exact Kolmogorov k-width with the solution to its

relaxed version in (2.3), and also replace the exact optimal dimensions k7, k% and projections Py, Py
1

1

with k%, k% defined in Definition 4.1 and AJ{ = (Id — Xll;*) ’ ,A; = (Id — X};) * where X}{*,X}L*

1 2 1 2
are the outputs of Algorithm 3 when setting k& = I;f and k = 12:5 , respectively. Another issue derived
from such approximate projections is that the covariance matrix of the projected samples is no
longer identity. (When we use the exact projections, the covariance matrix can be thought as the
identity as we might apply some known appropriate rotation to the projected samples.) We are
already well prepared for this scenario, as is what Theorem 4.4 serves.
We also note here that while prior literature has explored robust testing and estimation for the
unconstrained version of (1.1), these classical procedures often suffer from restrictive assumptions —
requiring either a vanishing contamination fraction (¢ — 0) or suboptimal conditions scaling with N
and d. Truly general and computationally tractable algorithms have only emerged recently. Notably,
Diakonikolas et al. [2019] pioneered the first efficient robust estimation framework via algorithmic
“filtering” in the Gaussian sequence model. For the robust testing counterpart, analogous filtering
techniques were first successfully adapted by Narayanan [2022], Canonne et al. [2023], and later
extended by Li and Neykov [2026]. This algorithmic framework to be leveraged is the basis of
robust testing in the unconstrained setting (in H Al and H Ag)' Below we review such framework.

We start with the concept of w-regularity, where a suit of weights is defined to adaptively “filter”
the observations Y.

Definition 4.2 (w-regularity). Given a weight vector w = (w1, ...,wy) and an integer 1 < k < d,
Y is said to be (e, 1, B2)-regular if for all subsets S C [N] with |S| < eN, we have the following
properties:
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where wg € RY is the restriction of w on the set S.

Before proceeding, we note a slight abuse of notation: hereafter, Y; and p should be implicitly
understood as their approximately projected counterparts, AZYi and AL,u. Crucially, because the
surrogate matrices X,Z and AL are constructed independently of the observation sets Y and Y, the
mutual independence among the projected observations ALYQ and ALY/J (i # j) is preserved. To
avoid notational clutter, we drop the explicit projection operator Az and simply write Y, Y,Y;, and
w in the remaining text. We also assume ¢ = 1 in this section for the conciseness of the notation
without loss of generality. When o # 1, we only need to scale all the results by o.

As a baseline, consider the uncontaminated setting where Y; = ¥; for all i € [N]. Under this
clean-data regime, we naturally adopt the uniform weighting scheme w = 1] across the entire
dataset. By standard concentration inequalities, it can be shown that this uncorrupted empirical
distribution inherently satisfies the (e, 81, B2)-regularity condition, with 5, and By explicitly given
by:

= e (V4 VI ) yf1n () + evin () + eV . s

By = €Ny |eNklIn C) + (eN)?In (i) + |lielly (eN)?4 [In C) + |pll3 (eN)2.

Consequently, the parameters 81 and B2 naturally motivate the formulation of a y?-type test statistic.
Nevertheless, such deterministic regularity is invariably violated in the contaminated setting by
the malicious adversary C. To actively enforce the required (e, 81, 52)-regularity condition on the
empirical distribution, we propose the following three-step algorithmic framework.

Algorithm 4: Pre-filtering.

=

Set 'yl:c[ kln(i)—kln(i)], count =0,i =0

2 while 7 < N do

s | if (||y;-||§ - k‘ > 4, then
4 count = count + 1
5

6

if count > eN then
L return None

7 Delete Y; from Y
8 i=i+1

9 return Y
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Algorithm 4 is designed to explicitly enforce the first condition of w-regularity. The threshold
parameter 7 is carefully chosen based on the (sub)-Gaussian concentration of the uncorrupted

112
Yill —k
2

< v, holds across all

data. Specifically, for clean samples, the concentration inequality ‘

1 =1,2,..., N with probability at least 1 — . Because the adversarial contamination budget is
strictly limited to €, observing strictly more than €N violations of this bound provides sufficient
statistical evidence to confidently reject the null hypothesis and conclude H;. We formalize this
pre-filtering logic in the following lemma.

Lemma 4.6. After the execution of Algorithm 4, we have for any i € [N],

[I¥il3 - &*

<7-
Moreover, under Hy, the algorithm will terminate without rejection with probability at least 1 — .

For the second condition, we separate the classical scenario when k£ < N and the high-dimensional
scenario when k& > N. In the following text, let D(w) = diag{w} € RV*N,
Classical scenario (k < N): select 2 as:

" ;:c[x/Wﬂ/Nln (;)—Hn (;)ﬂmn (1)] (4.6)

where c is a sufficiently large but universal constant. Denote the value of w in the ¢-th iteration

as w®. Define 7; = <U,Yi)2 1¢,,>0}, where v is the unit singular vector associated with A =
HYTD(w)Y — NIkHQ. The update policy for w is as
®
T ) .
%‘(Hl) _ <1 — Tf”) w; ifi <1, (47)
w!? ifi> 1.

See the detailed filtering process for the second condition of w-regularity under classical scenario in
Algorithm 5.

Algorithm 5 guarantees the second condition of w-regularity under the classical scenario (i.e., N > k)
within polynomial-time complexity. In particular, we have the following lemma.

Lemma 4.7. The following facts hold for Algorithm 5:
(i), it terminates within finite rounds,
(i), under Hy, it does not output rejection (None) with probability greater than 1 — «;

2 VwiYi

i€S

2
< 2v9eN
2

(i), once finished without rejection, for any S C [N] with |S| < eN, we have

with probability higher than 1 — c.

High-dimensional scenario (k > N): select -3 as:

73—c<x/ﬂ+ m+ln <;>+6Nln C)) (4.8)
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Algorithm 5: Sample filtering when N > k.

1
2
3
4
5

6

10

11

Set v as (4.6), and A = HYTD(w)Y - NIk:HQ- (w is initialized as 1.)
while A > v do
Set v to be the unit singular vector associated with A

Compute 7; = (v, V;)? 1ys0p for 1<i <N
Sort {TZ}Z]\L 1 according to the decreasing order

I
Set I be the smallest index such that ) w; > 2eN
i=1

Update w according to (4.7)
if ||w|l; < N(1 — 2¢) then
L return None

| Set A=[|[YTD(w)Y — NI||,

return w

2
where again ¢ is some sufficiently large but universal constant. Define 7; = %1{wi>0} where v is the

unit singular vector associated with A\ = H VDWYY'"/D(w) — k:D(w)H2. The update policy for

w In the t-th iteration is as:

(t+1) Ti (t)

) =11-= N 4.9

Wi max 7; Wi (4.9)
1

See the detailed filtering process for the second condition of w-regularity under high-dimensional
scenario in Algorithm 6.

Algorithm 6: Sample filtering when N < k.

=

w N

N o oo

8

9

Set 3 as (4.8), and A = ‘

while A > 3 do
Set v to be the unit singular vector associated with A

VDW)YY"/D(w) — kD(w)H2. (w is initialized as 1.)

2
Compute 7; = %1{wi>0}
Update w according to (4.9)
if ||w|l; < N(1 — 6¢) then

L return None

Set A = ||/ D@)YYT\/D(w) — kD(w)H2

return w

similar to Algorithm 5, the following lemma establishes that Algorithm 6 indeed enforces the second
condition of w-regularity under the high-dimensional scenario (i.e., N < k).

Lemma 4.8. The following facts hold for Algorithm 6:
(i), it terminates within finite rounds;
(i), under Hy, it does not output rejection (None) with probability greater than 1 — «;
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(i), once finished without rejection, for any S C [N] with |S| < eN, we have

2

pIRVERE

i€S

—k ||WSH1 < ceNv3

2
with probability greater than 1 — .

We note here that the techniques involving the interaction with the maximal eigenvalue and the
corresponding eigenvector of either Y D(w)Y — NI or v/D(w)YY " \/D(w) — kD(w) in Algorithm
5 and 6 first appeared in Klivans et al. [2009] and was later adapted to the robust statistics by
Diakonikolas et al. [2019, 2017].

Finally, the third condition of w-regularity is guaranteed by the weight filtering algorithm, presented
below.

Algorithm 7: Weight filtering.

N
<WY ZWY> ~ by
]:

2 Sort 7; by desreasing order and find the indices {i1,i2,...,i.n} corresponding to the first
eN maximal 7;

3 Set wj, Wiy, ..., Wiy to zero

4 return w

1 Compute 7; = 103 1< <N

The input weights w in Algorithm 7 is the output of either Algorithm 5 or Algorithm 6 according
to the relationship between N and k. Algorithm 7 enforces the third condition of w-regularity, as
established in the following lemma.

Lemma 4.9. For the weights w outputted by Algorithm 7 and any S C [N] with |S| < eN, we have

N
D> Vi (i, Yg) — k |lwslly | < e(VNBL+ B2 + eNy),

ieS j=1
where B1 and B2 are defined in (4.5), 7 is equal to either vo or s accordingly.

As outlined above, the sequential execution of Algorithms 4, 5 (or 6), and 7 allows us to adaptively
refine the data weights w in response to the contaminated observations Y. This adaptive filtering
strictly enforces the w-regularity condition with respect to the predefined parameters 51 and (5.
Crucially, endowed with this enforced regularity, the adversarially corrupted dataset Y is compelled
to statistically mimic the concentration behavior of the uncorrupted samples Y. We formalize this
fundamental property in the following lemma.

Lemma 4.10. Let w be the output weights after executing Algorithm 4, 5 (or 6), and 7 without
rejection (otherwise, we simply reject Hy ), and 1, B2 seleced as in (4.5). Then, with high probability
we have

2

(%

N

1
V@i klll — N ful Sc<¢Nﬁl+ﬁz+eNv+(N3Huungk) () +m(
=1

i (4.10)
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On the LHS of the preceding inequality, the term k ||wl||; is a known quantity upon completion
of the filtering algorithms. To guarantee a strictly detectable separation between Hy and Hy, we
require the signal term N? || ,uH% to asymptotically dominate all residual terms on the RHS. This
bounding strategy closely mirrors the approach developed for the theoretical algorithm. Through
straightforward algebraic manipulations, we formally establish the following equivalence.

Theorem 4.11. Assume the same conditions as in Theorem A.1, for any AT, 1<k<d, if

eln(F) N ekln (§) VkIn(3) _ p2 2
776 In (04)’ N ’ N me(E,K,N,J 7k)7

HA MH > 0% max

(4.11)
we are able to test (1.1) with Type I and Type II errors uniformly less than «.

b, = A = ™ (10 0) b= Dl = X 2 — XD,

we come to the following sufficient condition.

Since

Corollary 4.12. Assume the same assumptions as in Theorem A.2. For any 1 < k < d, if
Il 2 02 [is (X)) + Pue, K, N, k)] | (4.12)

where /2:{,/2:3 are defined as in Definition 4.1, then we are able to test the problem (1.1) with
uniformly small Type I and Type II errors. Moreover, the testing procedures can be completed
within polynomial-logarithmic time of the parameters (N d, o E) for any type-2, exactly 2-convex
constraint K.

Since (4.12) holds for any 1 < k < d, we are free to optimize over k to obtain the sharpest bound:

> X[) + Pawle, K, N,o% k)]
lill3 2 min o [As(X]) + P (e, K. N. 0% )

— max

an(X) L x| emin{FrEs)m (@) (mn{E R ) | @13)

o

—2> e¢“In | — .

JN o ( a > ’ N ’ N

Proof. Since we are allowed to optimize over k, we select l%* From the definition of l%f, we know

that ﬁS(Xg*) = ]_N)]%* (K) < Y5+ 152, which is dominated by the term it 111\1,(1/&) o2 in the maximal
1 1

operator. Therefore, we can safely remove hg(X ,1;*) in this case. The same logic also holds for k3.

1

The obtained two upper bounds are both valid for the problem (1.1), hence we select the smaller
one, which leads to (4.13). The proof is completed. O

When (4.13) is satisfied, let k* = min {l%’l*, 155} and A; be the corresponding approximate optimal

projection. To distinguish between Hy and Hy, we focus on the following weighted y?-type testing

event
2

— k" |Jw|l;| > caN?Praw(e, K, N, 0%, k*)

N
S VALY,
=1

2
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We reject Hyp when the event is true and vice versa.

We benchmark our upper bound (4.12) against the theoretical guarantees established in Li and
Neykov [2026]. In an idealized oracle setting where the exact Kolmogorov widths and their
corresponding optimal projections are known a priori, the approximate dimensions /2:’1* and /Ncg can
be perfectly substituted with the exact optimal dimensions k7 and k3. This substitution yields
a sharper upper bound that matches the minimax lower bound (4.4) up to logarithmic factors
(specifically, In N, In (%), and In (é)) under QCO constraints. Remarkably, even in our practical
setting where these Kolmogorov widths are inherently unknown, Lemma 4.1 ensures that the fully
empirical upper bound (4.12) incurs merely an additional polylog(d) multiplicative factor.

The proofs of Lemmas 4.6, 4.7, 4.8, 4.9, and 4.10, which the rationale of the filtering method, share
substantial overlap with the analysis in Li and Neykov [2026]. We therefore refer the interested
reader to Appendix C.6 of Li and Neykov [2026] for the full derivations. Nevertheless, our framework
requires a non-trivial adaptation to accommodate the non-identity covariance structure of the
approximately projected observations ALY/Z (Had AL been an exact orthogonal projection, this
covariance would trivially reduce to the identity within a rotated subspace). To rigorously circumvent
this difficulty, we establish Lemma B.4 and Lemma B.3 to govern the fs-operator norms of the
sample covariance and Gram matrices, respectively. The proofs of these two lemmas are deferred to
Appendix B.5. The pseudo code of the polynomial-time algorithm is shown in the following.

5 Discussion

In this paper, we establish a polynomial-time algorithmic framework for robust signal detection,
resolving the testing problem (1.1) with rigorous control over Type I and Type II errors. Our
procedure accommodates any balanced, type-2, and 2-convex constraint set K, thereby generalizing
the QCO constraints analyzed in recent literature. The computational tractability of our framework
hinges crucially on the SDP relaxation of the Kolmogorov widths (2.3), complemented by the
approximation schemes detailed in Bhattiprolu et al. [2021] and Section 3. Remarkably, our
empirical minimax upper bound derived in Section 4 is near-optimal, incurring merely a polylog(d)
multiplicative penalty compared to the theoretical minimax rates achieved by Li and Neykov [2026]
in the oracle QCO setting.

Looking forward, several compelling directions warrant further investigation. A natural extension is
the robust £,-norm testing problem, obtained by replacing the ¢o-norm objective in (1.1) with an £,-
norm. For the regime 1 < p < 2, Li and Neykov [2026] established that the minimax lower bound and
corresponding upper bound successfully transfer under p-convex orthosymmetric (PCO) constraints.
Nevertheless, given the inherent computational intractability of evaluating ¢,-Kolmogorov widths,
the existence of an efficient algorithmic counterpart remains unknown. The scenario where p > 2
is fundamentally more challenging. Although the yP-test achieves minimax optimality in the
unconstrained, corruption-free model Ingster and Suslina [2003], the exact behavior of the minimax
separation rates under the interplay of structural constraints and adversarial corruption is entirely
open.

Another critical avenue is testing against a shifted null hypothesis, Hy : 1 = uo (uo # 0). For clean
data, Wei and Wainwright [2020] proved that the minimax lower bound under ellipsoidal constraints
is governed by localized Kolmogorov widths. A broader formulation extends this to composite null
hypotheses, where Hy : |||l < po is tested against Hy : |||l > p1. Relevant unconstrained and
uncorrupted baselines can be found in Kania et al. [2025], yet the robust constrained version stands
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Algorithm 8: unconditional polynomial-time algorithm.

1

[, SNV V)

import Y, N, K,o0 = 1, Subalgorithm 4, 5, 6, 7

Y=Y/o
Compute l%f, Ai, l%g, A; from N, K,0 = 1, € as in Definition 4.1 and Algorithm 3
if k¥ < k% then

| =k, At = 4]

6 else
7 | B =k3 AT = A]
8 Y =YAf

9 Execute Algorithm 4, and record the returning value Ry

10
11
12

13
14

15

16
17

18
19

20
21
22

23
24

25
26

27

28

29
30

31

if Ry is None then
L Reject Hy

return

if N > k* then
L Execute Algorithm 5, and record the returning value Ro

else
L Execute Algorithm 6, and record the returning value Ro

if Ry is None then
Reject Hy
return

else
L w = R2
Execute Algorithm 7, and record the returning value Rg
w = R3
N
> VwiYi
i=1
L Reject Hy

else
L Accept Hy

return

if — E*||w|l{| > c2N?P(e, k*, N, 1) then

2
2
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as an open problem.

Finally, characterizing robust testing over more exotic geometries — such as general symmetric,
arbitrarily convex, or non-convex sets—remains a highly non-trivial frontier. Fully resolving this
demands bridging two fundamental questions: (i) identifying the absolute information-theoretic
limits (i.e., establishing minimax lower bounds and the existence of statistical upper bounds without
computational constraints), and (ii) understanding the potential statistical-computational gap by

designing efficient algorithms, recognizing that polynomial-time tractability may inherently require
sub-optimal statistical conditions.
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A Theoretical Algorithm

To provide a complete theoretical picture of the upper bounds presented in Section 4, this appendix
details the fully information-theoretic testing procedure. Although this theoretical algorithm operates
in exponential time—necessitating an exhaustive search over all possible subsets—it achieves a
sharper statistical upper bound than the polynomial-time filtering developed in Section 4. At its
core, this procedure is anchored by a classical y?-type test combined with the high-probability
existence of a consistent subset among the observations Y. We formally introduce the definition of
this consistency property below.

Definition A.1 (Consistent subset). A subset S CY = {Y7,...,Yn} is called a consistent subset
regarding the contamination fraction € and a test ¢ : 25 — {0, 1} if

(), IS] = (1 - e)N,

(ii), ¢(S") = ¢(S) for any S’ C S with |S’| > (1 — 2¢)N.

The intuition driving the consistent subset formulation is conceptually straightforward. Given the
observations Y from adversarial contamination up to € fraction, it is guaranteed to contain a subset of
purely uncorrupted samples (specifically, Y| n)\c, even though the corruption indices C' is unknown).
Suppose Y g, forms a valid consistent subset for some index set Sy C [IV]. It then becomes possible
to link the test statistic evaluated on Yg, back to the unobservable original samples Y. This exact
correspondence is validated by demonstrating that, under appropriate conditions on p, Y inherently
constitutes a consistent subset with high probability. As a result, evaluating the proposed x?-type
test ¢ yields the crucial equivalence ¢c(Ys,) = ¢e(Y sonnp\c) = @e(Y(apc) = Pe (Y). In essence,
extracting and testing on Sy allows us to completely bypass the adversarial corruption and perfectly
replicate the oracle test on the authentic data Y.

1
Recall the surrogate projection matrix AL = <Id - X ,1) * and consider the following x2-type
rejection region:
2

—k|S|o? > ¢|S|IPE2 (e, K,N,02 k) » . (A1)
2

E, =

AN

i€S

Here, S denotes a subset of the data (with a slight abuse of notation, S interchangeably refers to the
index set within [N] and the corresponding observations in Y), ¢ > 0 is a carefully chosen absolute
constant, and the threshold E2_ (e, K, N, 02, k) is defined as:

raw

1

21 (L) &
E2 (6,K,N,O’2’k‘) ::O‘QmaX \]/VE’€21n<>’ %

~ (A.2)

raw
€

Evaluated on any subset S, the theoretical test ¢, rejects Hy if and only if the event F, holds.
Given this explicit formulation of the test ¢., the subsequent lemma establishes that the underlying
clean dataset Y naturally forms a consistent subset with high probability.

Theorem A.1. Forany 1l <k <d, if HA};MHQ > Ergwle, K, N, 02, k), then with probability 1 — o(1),

YAL is consistent with respect to ¢ defined above. Moreover, for the original samples Y, ¢e
achieves o(1) Type I and Type II errors uniformly over p € K.
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The framework of the proof of Theorem A.1 is essentially based on the proof of Theorem 3.8 of Li

and Neykov [2026], which is deferred to Appendix B.4.

Following the discussions above, we know that when the selected u and AL satisfy the condition

|4
k

uniformly small Type I and Type II errors despite the corruptions. similar to the argument for the

’2 2 FEraw(e, K, N,02%,k), ¢ provides us an approach to distinguish between Hy or H; with

polynomial-time algorithm, we have HA};,qu >/l - fLS(XZ,) Therefore, it suffices that

Iul? = hs(X]) + E2

raw

e, K,N,o% k).
(

Notice that the LHS is independent of k. Consequently, we can optimize over k on the RHS for the
best bound possible. This leads us to the main upper bound for the theoretical algorithm.

Corollary A.2 (Upper bound of the theoretical algorithm). For the testing problem (1.1) with
potential corruptions from a strong e-contamination adversary C and the prior constraint K on the
mean W, if

[[£ll > E?%(¢, K, N,0?%) := 0® max € ~ ’

min{l;:f,icg} 21n<1>? eﬂn(%)min{ff{,ff;}
€

(A.3)
then we are able to distinguish between Hy and Hy with error probability o(1). Note that we do not
require the computability of the Kolmogorov widths for the constraint K.

Proof. Since we are allowed to optimize over k, we select kf. From the definition of k%, we know

that hg(X ]1;*) = D]%* (K) < \{VEUQ, which is one of the terms in the maximal operator. Therefore,
1 1

we can safely remove hg(X ,1) when k = k}. The same logic also holds for k5. The obtained two
upper bounds are both valid for the problem (4.2), hence we select the smaller one, which leads to
(A.3). The proof is completed. O

Similar to the comparison in the efficient algorithm, k%, k% can be substituted with k% and k% if the
Kolmogorov widths are prior knowledge. From Lemma 4.1, we know such replacement is O(x?)
sub-optimal.

However, as mentioned, one drawback for such testing procedure is that it requires checking the
results of ¢, on all subsets Yg with [Yg| > (1 — 2¢) N, whose amount can be as large as (i)QGN
(see Lemma B.2) — a number grows exponentially with N. Hence, the theoretical algorithm is
computationally intractable when N is even moderately large and only remains theoretically valuable

for the existence of the upper bound.

B Deferred Proofs

B.1 Proof of Lemma 2.4

Proof. Define K2 = {53 |Z2eRL,E=n0x,xC KQ} as the symmetrized squared set of K, where ®
means entrywise multiplication. Since K is orthosymmetric and quadratically convex, we know that
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K? is orthosymmetric and convex. Note that under such condition, the Minkowski gauges pr ()
and pi2(+) is well known to be a norm, and satisfy the connection that p% (z) = pp2(2?),Vz € K.
Here again 22 is the entrywise square.

m m m m
For any m € N*t, consider Y g;z;. Its j-th coordinate is (Z gi:Ui) = > gizij ~ N (0, > x%)
i=1 i=1 joo=l =1

m 2 m ~
Therefore, we have (Z giari> ~ (Z x%j) §j2-, where g? ~ x3. Since K2 is convex and contains the
i=1 i=1

origin, we know that it is star-shape, and consequently for any r, s € R?, if |r;| < |s;|,1 < i < d, we
have pg>(r) < pi2(s). We have

m m 2 i m 2
Pk <Z €z$z>] =E | pg (Z 6sz‘¢> (S) gE P2 (Z giwz‘)
=1 i=1

E
i=1
T m () 7 m
< 5Pie (me) Emaxg}? < cg lndef@(a@?)
i=1 / i=1
T m
=cg haal'z1 P (z2).
1=

Here (i) is from Lemma 4.5 of Ledoux and Talagrand [2013], and (ii) is from the standard maximum
inequality for x? random variables. Therefore, the type-2 constant for any QCO set is T5(K) =< vInd.
For the exact 2-convexity, we have:

m % m m m
2 2 2 2 2
PK (Z%) = PR2 <sz> §pr<2(xi):zpf<($i)-
i=1 i=1 i=1 i=1
Taking the square root on both sides proves the exact 2-convexity. The proof is completed. O

B.2 Proof of Theorem 3.4

Proof. The proof is derived from Lemma 3.1 and Corollary 3.3. First, the optimization problem (2.3)
is indeed a convex problem, where the object function hg is convex, and all the constraints are linear.
Second, the feasible region for the problem is bounded. This can be verified by calculating the distance
between any two feasible matrices X1, Xo: || X; — Xa||% < 2| X1 [|5+2 || X2||%. Assuming the singular
value decomposition of X; is X; = UiAiUiT, where 7 € {1,2}, A; = diag{\i1,..., Niq} and A ; is the

d () d
j-th singular value of X;, then we have || X;||% = tr(X?) = tr(U;A2U;") = Zl )\?’j < Zl Xij =d—k,
= =

where (i) is from the condition that 0 < X < I,. Therefore, for any initial feasible point X©) (for
example, X(©) = diag{1,...,1,0,...,0}), we can set E() = {X] HX - X(O)HF < 2v/d— k}, and
~—

d—k
E©) is guaranteed to contain the minimizer X*.
Consider the e-tolerance set

E. = {X\ X € R hg(X) — hs(X*) < 6} '
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The constraints of X can be expressed as {X | AX = B}, where A, B can be determined from the

d
trace constraint ) - X;; = k and the symmetry constraint X;; = Xj;,Vi # j. The rank of the equality
i=1
constraints is 1 + d(dgl), and therefore the dimension of N'(A) = d? — (1 + d(dz_l)) = (d—1)2(d+2). It
is also not hard to check that for any e > 0, the intersection set E. N {X | AX = B} has positive

Sy (d=1)(d+2) . . . . .
volume when considering in the R~ 2 -dimensional manifold determined by A, B in R¢*¢,

Finally, in the k-th iteration:

o If X is not feasible, then any point in E®+DE A B(R) g not feasible as well and will be
excluded in the next iteration.

o If X is feasible, then for any point X in E®UEn E®) 0 {X | AX = B}, from Lemma 3.1
we know that hg(X) > 1hg(X®) + O(X®)T (X — XEHOX®) > Lpg(X*),

From Corollary 3.3, we know that the volume of E®*) N {X | AX = B} decreases exponentially with

d2d~
the factor (d241)(@+1)/2.(g2—1)(d-1)/2

Vol(EM) N {X | AX = B}) < Vol(E.N {X | AX = B}), which means that there exists a feasible
point, denoted by X, € F,, is excluded along the iterations. Assume that it is excluded in i-th
iteration. Then from the analysis above, we know that

< 1. Therefore, within M := ¢/d? - In (%) iterations, we have

hs(X*) < hs(Xarbest) < hs(XD) < khg(Xe) < & (hg(X*) +¢€).

The proof is completed. O

B.3 Proof of Theorem 4.4

We start with the following simple fact.

Fact. For a hypothesis testing problem Hy : 6 € ©¢, Hy : 0 € ©; and a test statistic M (Y). If there
exists a threshold ¢ independent with 6 such that

sup Po(M(Y) <t) > 1—a,
(ASSH)

sup Pg(M(Y) >t) > 1—a,
0€O,

then the test 1¢)/(y)<¢) is valid with uniform Type I and Type IT errors less than . As an application,

if for a quantity vy depending on 6 such that Py(|M(Y) — Eo(M(Y))| < vp) > 1 — a holds uniformly

for # € ©; U©; and sup Eg(M(Y)) + vg < inf Eg(M(Y)) —vg (or inf Eg(M(Y)) —vg >
0€0Og €01 0€Bg

sup Eg(M(Y)) + vp), then there exists a valid testing achieving Type I and Type II errors less than

0cO

« uiliformly for 6 € ©g U B;.

Before proceeding, we also briefly recall the celebrated Hanson-Wright inequality. This fundamental
result provides sharp tail bounds for quadratic forms of sub-Gaussian random vectors, making it an
indispensable tool for analyzing Gaussian observations with non-identity covariance structures. The
original inequality was established by Hanson and Wright [1971], while a modern and streamlined
proof can be found in Rudelson and Vershynin [2013].
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Lemma B.1 (The Hanson-Wright inequality). Assume that X = (X1,...,Xy) € R" is a random
vector with independent, zero-mean and sub-Gaussian coordinates. Let A be an n X n matriz and
K = max || X;l|,,. Then for any t >0, we have

7

t2 t
P <|XTAX CEXTAX| > t) < 2exp{ —cmin , , (B.1)
K4 Al K2 (Al

where ||-||p is the Frobenius norm of a matriz, and |-||, is the {3 operator norm of a matriz.
We are now ready for the proof of Theorem 4.4.
Proof. We analyze the term HYH% directly. Since Y = p + ¢, we have
2 2 T 2
IV = [l +2 47 €+ [ICI3;
M~

I 1
2 2
El[Y ], = [l + ko®.

We bound the variation of the both terms I and II. Note that since ¢ ~ N(0, ), we can represent it
as ¢ = %27 for Z ~ N(0,1y).

Bound on I. We have ;' ¢ = MTE%Z . By standard properties of multivariate normal distribution
and sub-Gaussian random variables, we know ' ¢ ~ AN(0, u" Xp) and therefore

IP(‘ Tl >¢) <2 { t° }(22 2
ol ‘_ )_ exp§ —¢ S 2eXpl —C——5 ¢,
p g o2 ||l

where (1) is from the condition that 0 < ¥ < ¢%I; and c is a universal constant. Therefore, for
t 2 o|lplly, we have

P (‘/ﬂg) > t) =0(1).

Bound on II. Since ||¢||3 = Z"£Z, by the Hanson-Wright’s inequality (B.1), we know that

t2 t
]P)(‘ZTEZ—]{JO'Q‘ zt) < 2expq —cming —, .
1205 12,

From the condition that 0 < ¥ < 02I; and tr(X) = ko?, we have

d d
IS17 =03 N <oy A = kot
i1 i—1

||ZH2 = max{|>‘z|} = Amax < 0'2-

Plug in the inequalities above, we have

2t
]P’(‘ZTEZ— kaQ‘ > t) < 2exp] —cmin —, — ,
kot o2

where c is again a universal constant. Consequently, for ¢ 2 Vko?, we have

P <‘ZTEZ - ka2‘ > t) = 0(1).
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Finally, to ensure the effectiveness of the test (4.3), it suffices that the variations are asymptotically
dominated by the mean:

o llully S llels.
Vko® < |lull3
which is equivalent to requiring that [|u|ly 2 kio. The proof is completed. O

B.4 Proof of Theorem A.1

Proof. In this section, we provide the underlying rationale for Theorem A.1, which is also the basis
of Corollary A.2. The central strategy mirrors the one employed in Appendix B.3: ensuring that the
unknown variations are asymptotically dominated by the known expectations. The crucial difference
here is that this technique must be integrated with the definition of the consistent subset.

As a preliminary step, we recall a classical estimate for binomial coefficients. This bound will be
essential for controlling the number of subsets of [IN] with cardinality exceeding (1 — 2¢)N in our
subsequent analysis.

Lemma B.2. For any 0 < k < n, we have Z( ) < (%)k
1=0

o0 k.
Proof. By the Taylor’s expansion of e, we know e = B> > k— Therefore, it suffices to

=0 =0
. i—1 ‘
show that %(7;) < Ij—, for any 0 < i < k, and this is equivalent to showing that z—i Ho(n —7) <k
=
However, the last statement can be directly obtained from the fact that k <1< . O
Ho(nfj)
e

Consider E, as in (A.1) for S = S’, where S’ can be any subset of [N] with [S| > (1 —2¢)N. We
first focus on the authentic samples (i.e., let Y =7Y), and analyze the square term. By centering
the samples, we have

2

- 2 - T
ALY T = AL G- IS Al 20T (Al -] v B2)
ies’ ics’ g ———— ics’
et =1 =111
Bound on I. By representing S" = [N]\ ([N]\\S’), we have
2 2
=AY Wi +]|A] Y. Gi-w| 2Y G- T-X5) > Yi—p).
1E€[N] 9 i€[NJ\S’ 9 1€[N] 1€[N\S’
=1 ::IQ,S’ IZ?;S/

For I, the arguments of concentration is from the Hanson-Wright inequality B.1. Since EI; =
2
ENo2 ‘Id _ X);HF <k, HId _ X,in < 1. We know that

ot
P (L —kNo?| > t) < 2exp{—cmln{mvzg4’zw}}'
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By adjusting ¢ to control the probability less than «, we obtain
t> cVko®N
for some constant ¢ that only depends on «.

For I ¢/, we combine the Hanson-Wright inequality with the union bound on S’. For any fixed S’
with |S’| > (1 — 2¢) N, by the Hanson-Wright inequality B.1 and the same conditions of Iy — A}; as
in the bound of I, we have

P (|2 = k|[N)\S'| 0% > 1) < 2exp {—cmin{k ,[N]is,,zay HN]\ts'\ 02}} '

Q)QEN

5 by Lemma B.2. Using

2eN
Now consider all such possible S’, whose amount is at most (er ) = (
i=0

the union bound, we have I ¢ — k |[N]\S’| 0 > ¢ holds for some S’ with probability less than

Z o t2 t <(3)26N —cmi £ !
5 R U E|[IN\S'|> o4 [[N\S'|o2 ] | = \2¢ P T ke2N2od eNo2 [ [

If we select t1, to be

t1, = cmax {ﬂd\f In (z) +1n <;>} ke2N2o4, |:6N In (1) +1n <;>] eN(;?}

then it can be verified that |Io s — k [[N]\S’| 02| < t1, holds for all S’ with probability greater than
1—oa.

For I3 ¢, first, observe that the joint distribution of )~ (Yi—p) and Y (Y; — p) is a multivariate
1€[N]\S' 1€[N]
Gaussian

~ - NN\S|T NINSIT
>, Wi—w' Y (Vi—m' NN<O’ (HNRSIIZ ! }\\Hd' d) UQ)‘

1€[N]\S’ 1E€[N]

By the property of multivariate Gaussian distribution, conditional on the event { S (Yi—p) = y},
1€[N]

the conditional distribution of > (¥ — ) is
ie[N]\ 5"

> Fow] Y (i) =y| ~ N <|[N;\>S/‘y702 (\[w}\s’\ - VLS ) Id) |
1€[N]\S’ 1E€[N]

From the maximal inequality that P <1212£J<\7 Y; > \/202(In N + t)> < et and conditional on the
_1’_

event { S (Yi—p) = y}, we have the probability of the following event
1€[N]

> [NJV\S/'yT (Id . X,l’) y+ .| 2yT <Id - X,i) y <|[N]\S’\ - W) o2 . (26N1n (23) + t)

€
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holding for some S’ C [N] less than et. Also, for any general random variables X, Y, and a € R,

we have
P(Y >a)= Elgy>a)

=E [Liysa) - (Lpoozap + Lpx)<ar)]
=E[E [1{y>a  Lpx0za | X] +E [Lysa - 1pxo<o | X]]
<E[E 1020 | X] +E [Liy> 0 - Lgo<ap | X]]
<P(f(X)>a)+E[PY > f(X)] X)].
Now observe that [[N]\S’| < 2eN for all S/, and take Y = max {I9}, X = zez[;v](ﬁ —u), fly) =
g <yT (Id — X;Cr) y) where g(y) = Wy—i—\/ély eN (eNIn () +t) and a = g(Nk*o?+ %NJQ).

By the argument above and the fact that g(-) is an increasing function on the positive real line, we

know
P(f(X)>a) = IP’( (Id—XTy>Nk +\/7NU> ;‘

From the maximal inequality above, we also have E[P(Y > f(X)| X)] < Ee™! = e~!. Taking
t=In ( a)’ and combining the results above, we conclude that with probablhty greater than 1 — «
the following event holds for all S’.

I35 < |[N\S'| ka? + [N\ S| \/fﬁ +,18 (Nk:a \/>N0 ) N <26N1n( ) +1n (2>> 2

By the symmetrical nature of I3 g/, same technique and argument can also be applied to the
probability of the lower tail of I3 g.
Bound on II. It is part of the expectation, and there is no randomness.

Bound on III By spliting S’ = [N]\ ([N]\S’), we have

M= |8 > (Vi—m) Ap—[S'| > (Vi—mw Alp.
1€[N] €[N\ S’

1, o 11, o

2
For III; g/, observe that III; ¢+ ~ N (0, 1S')? No? HAL,uH2> By the Chebyshev’s inequality and the

fact |S’| < N, we have
352 % 10|12
\ «

For IIy ¢/, similarly, we have Il ¢+ ~ N <0, 1S [[N]\S| HP*,quaz) for each fixed S’. By the

Chebyshev’s inequality and the union bound over S’ (similar argument as before), we know that

the following holds.
(\11125, \/QEN?’HATMH \/26N1n<2 )+1n< ) vS' c [N ]) >1-a.

(6%
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In summary, for each unknown term of I and III, we have the following expectations and concentra-
tions on the variations.
I; . Expectation: kNo?,
Variation: \/%N o2,
Techniques: the Hanson—-Wright inequality.
I s : Expectation: k|[N]\S'| o2,
Variation: cmax {\/[eNln( ) + ln( )] ke2N204, [EN ln( ) + ln( )] 6N(T2},

Techniques: Lemma B.2, union bound over S’, and the Hanson-Wright inequality.

I35 @ Expectation: k|[N]\S'| o2,

NN\ \/¥+ \/8 <Nk + \/§N> eN (2eNIn (£) +1n (3{))] o2,

Techniques: conditional argument and (sub-)Gaussian maximal inequality.

Variation:

III; g: Expectation: 0,

2
N‘"‘HHAWH
Variation: —_ 2

Techniques: Chebyshev S 1nequahty
Il 5: Expectation: 0,
Variation: \/26N3 HA MH 2¢N1n (5),
Techniques: Lemma B.2, union bound over S’ and Chebyshev’s inequality.

The sum of the expectations for (B.2) is exactly k |S’| o2, which is the second term in the LHS. It
remains is to require all the variations above to be asymptotlcally less than the term II, which is

equivalent to the condition HA uH > Fraw(e, K, N, 02, k) with simple algebra.

Now consider the general corrupted observations Y. From the arguments above, we know that the
original samples Y is consistent with ¢, with high (constant) probability given the condition (A.3).
Combining with the simple fact that if Y is consistent, then Yg is consistent for any S C [N] with
|S| > (1 — €)N, we have, therefore, with high probability, there exists at least one consistent subset
within Y (at least Yn)\c = \?[ ~n\c) for ¢e. The theoretical algorithm works by scanning through
all the subsets of Y with cardinality no less than (1 — €) N to check their consistency. Denote any
found consistent subset as Yg,. Then the testing result on Y is recovered through the connection
that ¢e(Ys,) = ¢e(Ysynvp\c) = Pe(Ynpc) = ¢e(Y) and the fact that [So N [N]\C] > (1 — 2¢)N.
Since ¢, itself is a valid test for the uncontaminated testing problem, the proof is completed. [

B.5 Necessary Additional Concentration Inequalities for Theorem 4.11

Lemma B.3. Assume X € R"™*% and each row is independently drawn from N'(0, %) with 0 < ¥ <
I; and tr(X) = k < d, then for § > 0, with probability higher than 1 — 25, we have:

(i), n > k: HXTX—nZH2<\ﬁ—|—1/nln( )+1n(3),
(ii), n <k: || XXT —kI,||, S Vnk+/kIn (3) +1n(5).

Proof. For the concentration bound on the sample covariance matrix, the proof involves the
Talagrand generic chaining method and Talagrand’s majorizing measure theorem. We kindly refer
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the reader to Corollary 2 of Koltchinskii and Lounici [2017] for such results and proof. Here we only
prove (ii) via the Hanson—Wright inequality and standard e-net argument.
From the definition of ¢5 operator norm, we know

HXXT—

= max
2 weSnl

2
X7l - 4.
2

Since [Jull, = 1, we know X "u is also a Gaussian random variable with distribution N(0,X). Let
T = /XZ where Z ~ N(0,1;). For any fixed u € S"~!, by the Hanson-Wright inequality, we

have i 9
P(MXT@E—k‘z{):P(VTEZ—wﬂzt)gzam{—mmn{ZJ}},

where (i) is from the fact that 0 < 3 < I, and therefore |25 < || = &, || 2], < 1.

For S"~!, from standard e-net argument, we know that there exists a set S = {vy,vs,...} with
|S| < 9™ and [ju — v;|, < % for any u € S*~! and some v; € S. Denote @ = XX — kI,,, then for
any u € S"! and v, € S such that |[u — vy/|, < 1, we have

u' Qu— UJQUU

‘ TQ (u—vy) + (u— vu)TQvu

< lu' Qu —vy) +‘U_Uu) Quy
< H“Hz 1Qlly e — vully + [lu = vully [[M]]5 [[vull,
<3 HQ||2-
Therefore, we have
1 1
|u"@u||, < [or@ua], + S 1@l < sup [ TQu] + S 1@l
2 2 2 vES 2

Taking supreme over u, we have
1@z < 2sup|v” Qu|.
veES

Finally, we have

2
P(lQl,>t) <P <Sup "UTQU‘ > t) <9".2exp {—cmin {t,t}} .
veES 2 k

Simple calculations and the condition that n < k yield that with probability greater than 1 — 26 we

have
1Qll, S VEn + [k1n (5> i ((15) |

The proof is completed. ]

Distinct from Lemma B.3, Lemma B.4 below bounds the ¢>-operator norm of the weighted empirical
n

covariance wiXiXiT under small weights w. This result plays a crucial role in verifying the second
i=1

condition of w-regularity subsequent to Algorithm 5 (or 6). While the proof builds upon Fact 4.2 in

Dong et al. [2019], our analysis is carefully tailored to handle the specific structural assumptions

imposed on X.
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Lemma B.4. Assume X € R™ % and each row is independently drawn from N(0,%) where
0 XX <1, and tr(X) = k. Then, with some constants ci,co > 0, the following holds with
probability at least 1 — & for any w that 0 < w; <1 and ||w||; < ¢z - en:

- T 1 1
sz‘XiXi <c|lenln|-)+k+1n 5 )
=1 2 €
Proof. Without loss of generality, we assume ¢y = 1. For any fixed v € S%~1, We have:
n n
vl (Z wiXiXZ-T) v= Zwi(vTXi)Q.
i=1 i=1

Since (v' X;)? > 0, we further assume ||w||, = en. The set {w] ||w|,; = en} is convex, consequently
the RHS above is maximized at some vertex wg := 1g, |S| = en. Therefore, we have

Z X, X! —enx
i€S

+ en.

zn:wi(UTXi)Q = Z [(UTXZ-)Z - UTEU] +en(v' Zv) <
i=1 )

€S

From Corollary 2 of Koltchinskii and Lounici [2017] (also see Lemma B.3), for any fixed S with
|S| = en, we have

SVenk+k+ Vent +t

2

Z XX, —enz
€S

with probability greater than 1 — e™!. From Lemma B.2, the total amount of such S is at most
(f)m Setting t = - (g)m in the inequality above and using the union bound, we have:

'

Finally, we have

Venk +k+ (/enln (;) +In (;) +enln (1) < enln (1) +k+1In <(15> .
€ €

The proof is completed by taking the supreme over v € S¢1. O

Y XX —enD
i€S

SVenk+k+ (/enln (;) +1In <(1$) +enln <1) VS, |S| = en> >1-9.
€
2
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