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1. Introduction

Many statistical estimators and signal processing algorithms require the estimation of the covariance matrix of the data
samples. When the underlying distribution of the data samples x1, . . ., ¥, € RP is assumed to have zero mean, a commonly
used estimator is the sample covariance matrix S, = > 1, X, /n.

However, the estimator S,, is sensitive to outliers, and performs poorly in terms of statistical efficiency (i.e., it has a large
variance) for heavy-tailed distributions, e.g., when the tail decays slower than the Gaussian tail.

A popular robust covariance estimator is an M-estimator introduced by Tyler [20], denoted by 5, which is the unique
solution to

. P x| .
=255 w3 =1. (1)
PR

Tyler's M-estimator gives the “shape” of the covariance, but is missing its magnitude. However, for many applications the
“shape” of the covariance suffices, for example, the principal components can be obtained from the “shape”.

Compared with the sample covariance estimator, Tyler's M-estimator is more robust to heavy-tailed elliptical
distributions. The density function of elliptical distributions in R” takes the form

fa 2 ) =127 g{x— ) 27 x— w),

where g is some nonnegative function such that f0°° xP~1g(x) dx is finite. This family of distributions is a natural
generalization of the Gaussian distribution by allowing heavier or lighter tails while maintaining the elliptical geometry
of the equidensity contours. Elliptical distributions are considered important in portfolio theory and financial data, and we
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refer to the work by El Karoui [11, Section 4] for further discussion. Besides, elliptical distributions are used by Ollila and
Tyler [19] in modeling radar data, where the empirical distributions are heavy-tailed because of outliers.

Tyler [20] showed that when a data set follows an unknown elliptical distribution (with mean zero), Tyler's M-estimator is
the most robust covariance estimator in the sense of minimizing the maximum asymptotic variance. This property suggests
that Tyler’s M-estimator should be more accurate than the sample covariance estimator for elliptically distributed data.
Empirically, it has been shown to outperform the sample covariance estimator in applications such as finance in the work
by Frahm and Jaekel [13], anomaly detection in wireless sensor networks by Chen et al. [4], antenna array processing by
Ollila and Koivunen [18], and radar detection by Ollila and Tyler [19].

1.1. Asymptotic analysis in a high-dimensional setting

Many scientific domains customarily deal with sets of high dimensional data samples, and therefore it is increasingly
common to work with data sets where the number of variables, p, is of the same order of magnitude as the number of
observations, n. Under this high-dimensional setting, the asymptotic spectral properties of S,, at the limit of infinite number
of samples and infinite dimensions have been well studied by Johnstone [15]. A noticeable example is the convergence of
the spectral distribution. Denoting the eigenvalues of a matrix A by A1(A), ..., A,(A), its spectral distribution is a discrete
probability measure

-1 n
P =P(-|A) = - Z%(A)
=1

with §; denoting Dirac measure at s € R. Mar¢enko and Pastur [16] showed that when the entries of {x;}]_; are Gaussian
independent identically distributed random variables with mean O and variance 1, p,n — o0 and p/n — y, where
0 < y < 1, the spectral distribution of the eigenvalues of S, converges weakly to the Marcenko-Pastur distribution defined
by
1 yVis =& —y-) 2
Pupy() = —— e . 1y_y,. Wwherey: = (1£.y)°. )

Tyler’s M-estimator is closely related to and can be considered as a special case of Maronna’s M-estimator, which is
defined by

n
> = % Z u(x| T 'x)xx] (3)

i=1
for a nonnegative function u : [0,00) — [0, co). The properties of Maronna’s M-estimator in the high-dimensional
regime when p,n — oo,p/n — yand 0 < y < 1 have been analyzed in recent works by Couillet et al. [7,8], which
obtained convergence results for a properly scaled Maronna’s M-estimator under the assumptions that u(x) is nonnegative,
nonincreasing and continuous; xu(x) is nondecreasing and bounded and sup, xu(x) > 1. Moreover, spiked random matrix
models were also studied by Couillet [5]. However, these results do not apply to Tyler's M-estimator, although Frahm and
Jaekel [13] have conjectured that the spectral distribution converges weakly to the Maréenko-Pastur distribution. Some
works focused on the performance of Tyler’s M-estimator for the case p, n — oo and p/n — 0: Diimbgen [ 10] showed that
the condition number of Tyler's estimator is 1 4 44/p/n + o(s/p/n), and Frahm and Glombek [ 12] showed that the spectral

distribution of «/n/p(¥ — I) converges weakly to a semicircle distribution.

1.2. Main results

In this paper, we analyze Tyler’'s M-estimator in the high-dimensional setting. Our main results, Theorem 2.3 and
Corollary 2.4, show that as p,n — oo and p/n — y,0 < y < 1, the spectral distribution of a properly scaled Tyler’s
M-estimator converges weakly to the Marcenko-Pastur distribution pwp , (x). Based on the properties of Tyler’s M-estimator,
this paper analyzes the spectral distribution when data samples are i.i.d. drawn from other distributions, such as elliptical
distributions.

When data samples are generated from elliptical distributions, the spectral distribution of the sample covariance
estimator has been studied by El Karoui [11, Theorem 2]. Compared to Corollary 2.4, the limiting spectral distribution of
S, is much more complicated, and therefore our result might be more applicable in practice.

High-dimensional analysis of Maronna’s M-estimator of the covariance are generally obtained by showing that the
operator norm of the difference between M-estimator and a standard Wishart matrix (or sample covariance matrix) tends
to 0: Diimbgen [10] proved it by a linear expansion of the M-estimator, and Couillet et al. [7,8] proved it by representing
Maronna’s M-estimator as a weighted sum of x,—xiT and proved the uniform convergence of the weights. We follow the same
direction while giving an alternate proof for the convergence of the weights, by considering the weights as the solution to
an optimization problem, which can handle Tyler’'s M-estimator that is not covered by the results in Couillet et al. [7,8]. We
remark that this approach can also be applied to Maronna’s M-estimator to prove some of the results in Couillet et al. [7,8].
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The rest of the paper is organized as follows. In Section 2 we introduce the representation of Tyler’s M-estimator as a
linear combination of ;%" and present the main result that when the data set is i.i.d. sampled from the Gaussian distribution

N (0, 1), a properly scaled Tyler’s is asymptotically equivalent to S,, in the sense that || pﬁ —S,|| = 0.As aresult, the spectral
distribution of Tyler’s M-estimator converges weakly to the Marcenko-Pastur distribution. We also extend the result to
elliptical distributions. The technical proofs are given in Section 3. While some Lemmas and technical proofs are also used
by Couillet et al. [7,8] (for example, Lemma 3.2 and the analysis in the proof of Theorem 2.3 are similar to Couillet et al.
[7, Lemma 2, Theorem 1] and Couillet et al. [8, Lemma 6]), we still include them for the completeness of the paper.

As for notations, we use c, ¢/, C, C’ to denote any fixed constants as p, n — oo (though they may depend on y). Depending
on the context, they might denote different values in different equations.

2. Tyler’s M-estimator in the high-dimensional regime

We introduce the representation of Tyler’'s M-estimator as a linear combination of x,-xiT in Section 2.1, and present the
mainresultin Section 2.2 that when the data setisi.i.d. sampled from the Gaussian distribution . (0, I), ||p§ —S, || converges
to 0 almost surely. Based on this observation, we prove that the spectral distribution of Tyler’s M-estimator converges weakly
the Marc¢enko-Pastur distribution in Section 2.3. The generalization of the results to more general settings is also discussed
in Section 2.3.

2.1. Properties of Tyler's M-estimator

The analysis for Tyler’'s M-estimator in this paper is based on the following representation, whose proof is deferred
to Section 3. We remark that Eq. (5) in Lemma 2.1 has appeared in the work by Wiesel [21, (27)] and Hardt and Moitra
[14, Section A] as “covariance estimation in scaled Gaussian distributions” and “Barthe’s convex program”, but its connection
to Tyler's M-estimator has not been rigorously justified yet.

Lemma 2.1. Tyler's M-estimator can be written as

n n
3= Z ﬁ),-x,-x,-T/tr<Z ﬁ)ixjx?), (4)
pr P

where {Ww;}L_, are uniquely defined by

n n n
(@1, ..., Wy) = argmin — Zln wi + Eln det(Z w,—xl-x,»T). (5)
u i=1

w;>0, Y wi=1 i=1
i=1

2.2. Isotropic Gaussian distribution

In this subsection, we assume that {x;}!_; C RP are i.i.d. drawn from . (0, I). The main result, Theorem 2.3, characterizes
the convergence and convergence rate of Tyler's M-estimator to S, in terms of the operator norm. Its proof applies
Lemma 2.2, whose proof is rather technical and deferred to Section 3.

Tyler’'s M-estimator does not exist when p > n (see the argument by Zhang [22, Theorem III.1]) and it is not unique
when p = n (one may check that when x; = e; forall 1 < i < p, all diagonal matrices with trace 1 satisfy (1)). As a result,
throughout the paper we assume y < 1.

Lemma 2.2. If {x;}]_, arei.id. sampled from N (0, I), then max;<j<y |n W; — 1| converges to 0 almost surely as p, n — oo: There
exist C, c, ¢’ > 0 such that forany ¢ < ¢/,

Pr <]rnax [nw; — 1] < s) >1-— Cne=ce™™, (6)
<i<n

Theorem 2.3. Suppose that {x;}_, arei.i.d. sampled from ¥ (0, 1), p,n — coandp/n =y, where0 < y < 1, then the operator
norm of the difference between S,, and a scaled Tyler’s M-estimator converges to 0 almost surely, and there exist C, ¢, ¢’ > 0such
that forany ¢ < c’,

R .
Pr(p2—§ xix,|
n-“
i=1

Theorem 2.3 implies that all first order properties of the sample covariance matrix extend to Tyler’s estimator. The
strategy of the proof for Theorem 2.3 is as follows. According to Lemma 2.1, a scaled Tyler's M-estimator is a linear

< 5) >1— Cne—ce’n, (7)
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combination of xi , i.e,, it can be written as Z, | WiXiX; T (up to a scaling). Then Lemma 2.2 shows that ni; converges
to 1 uniformly. Based on the following matrix analysis, Themem 2.3 is concluded.

Proof of Theorem 2.3. We first prove that fore < ¢/,

n
Pr
i=1

-l n
E x| — — E xx|
. n 4
i=1
n A n A n
LetB, = Y 1 (W — 1/mxx| = > 1 x| — > 1 ! /n, then

1
IByll = sup v'B,v = sup Z <wl - 7> v %)

Ivi=1 Ivii=15=

sup Z

Ivi=14=

< s) >1-— Cne=ce™n, (8)

IA

w— IH v'x)? < [InW — 1|

1 n
2w
na=
Since ||[nw — 1|, — 0 with probability estimated in (6), and Davidson and Szarek [9, Theorem I1.13] showed that

[ >, x| /n]|| is bounded above by (1 + 2./y)? with probability 1 — C exp(—cn), (8) is proved.
Second, since

n
E ﬁ),‘XiXiT
i=1

n
Pr
i=1

Besides, tr(Z?=1 lbix,»xiT) = Z?zl ﬁ)ixiTxi — p in the same rate as in (9): applying the concentration of high-dimensional
Gaussian measure on the sphere by Barvinok [2, Corollary 2.3], we have

max |:Pr [Z Wix! % < p(1— s)] ,Pr {Z wix! % > p/(1— a)”
P

n n
Zﬁ)ix,-xiT - E x| /n
i=1 i=1

n
E x| /n
i

< C/) > 1 — Cnexp(—cn). (9)

i=1

< max [Pr {1mjn x> < p(1 — s)} ,Pr {{nax %112 > p/(1 — e)” < ne~’/4, (10)
=i<n <i<n
Combining (9), (10) and (4),

n n n
Z Wixx| —p% Z Wi, {1 —p/tr (Z ﬁ),-xixiT> } (11)
iz P P

converges in the same rate as specified in (8). (7) is then proved by combining (8), (11) and the triangle inequality. O

From the probabilistic estimation (7) we obtain a convergence rate of O(y/Inn/n). The logarithmic factor is due to a
“max” bound of {i;}l_, in Lemma 2.2, while in fact, an “average” bound is expected. As a result, we conjecture that this

+/In n factor could be possibly removed by a more rigorous argument.

2.3. More general distributions and spectral distribution

We remark that Theorem 2.3 can be extended from the setting of the normal distribution A (0, I) to any elliptical
distribution p,, which is characterized by the probability density function u,(x) = C(gp) det(Tp)‘l/ g, (XTTP_ 1x), where
T, is a positive definite matrix in RP*?, g, : [0, 00) — [0, 0o) satisfies f0°° gp(x)xp‘1 < o0, and C(gp) is a normalization
parameter that only depends on g,. Then ||tr(Tp)i‘ - Zf:] xixiT /n|| — 0 almost surely as p, n — oo. The analysis is based
on Theorem 2.3, the affine equivariance property of Tyler’s M-estimator, and the fact that Tyler’s M-estimator is unchanged
if {x;}7_; are replaced by {c;x;}]_;.

Another direction of generalization of Theorem 2.3 is the model by Couillet et al. [7]: The elements of {x;}]! ; are i.i.d.
sampled from an either real or circularly symmetric complex distribution with E(x;;) = 0, E(x ) = 1, and E(|x1]|8+'7) <o
for some 1, @ > 0. Then, following the proof in this paper (while replacing Lemma 3.2 by [7, Lemma 2]), one can show that

Hp hop Z?:l x,-x,.T/nH — 0 almost surely as p, n — oo.

We have the following results on the weak convergence of the spectral distribution of Tyler's M-estimator, where the
first part proves the conjecture by Frahm and Jaekel [13].
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Corollary 2.4. e If {x;}! , are iid. sampled from N (0,1), then the spectral measure P(~|p§) converges weakly to the
Marcenko-Pastur distribution.
o If {x;}1, arei.id. sampled from an elliptical distribution C (gp)gp(xTT 1x) such that the spectral measure of T, converges

weakly to a distribution H on R. Then the spectral measure P(-|tr(T,) ) converges weakly to a probabilistic measure p whose
Stieltjes transform s(z) = f 1/(x — z)p(dx) (z € C\ R) is given implicitly by

1
© = | e O

This corollary can be proved by combining ||tr(Tp)§ _Z?:1 XiXiT /n|| — 0, the analysis on the perturbation of eigenvalues
by Bhatia [3, Corollary Il1.4.2], the spectral measure of ZLI x,-xiT /n by Marcenko and Pastur [16], Bai and Silverstein
[16,1, (6.1.2)] and Slutsky’s Lemma.

3. Proof of lemmas
3.1. Proof of Lemma 2.1

We start with the definition

G, ... 2 = arg min In det(Z iR, ) (12)
ZZI_ i=1
i=1
and
A~ 1 5
5= eixal. (13)
=1

The solution to (12) is unique, which follows from the convexity of the objective function (see Wiesel [21, Lemma 4]).
Besides, noticing the equ1valence between (12)and (5) (by plugging w; = ezi/(Z?:1 e“)andz; = In w;— (Z?:1 Inw;—1)/n),
there exists ¢; > 0 such that 2 =0 3.

Next we will prove that 5, satisfies

n T
XiXi N
o = cX,, forsomec > 0. (14)

i1 X 27 X

By checking the directional derivative of the objective function in (12), for any (84, ..., 8,) with Zle 8 =0,

n a A

ZSieziX;FE;IXi =0.

i=1
Therefore, there exists c, such that

éix| S7x =c,, foralll<i<n. (15)

Therefore, (14) is proved by applying (15) and (13):

n
eZ‘xxT/cz 5, /ca,
DRIy :

XX N
Z ——1— =cXY, forsomec > 0. (16)

At last, we will prove that 3 satisfies the definition of Tyler's M-estimator in (1), that is, the constant c in (16) is given
by ¢ = n/p. For the objective function

F(£) =) Inx 2 '%) + cIndet(X),

i=1
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its derivative with respect to X! is given by

n

T T y—1y—1
Zx,- X X7 %) % —cX.
i=1

Therefore, 3 is a stationary point of F(X). Since F(X) is geodesically convex (argument follows directly from Wiesel [21]
and Zhang [22]), X is the global minimizer of F(X).
However, the minimizer of F(X') exists only when ¢ = n/p. Since F(al) = 2721 ln(x,Tx,-) —nlna+ cplna, we have

asa— 0, ifc>n/p

F(al) - —o0 {asa — oo, ifc <n/p.

Therefore, the constant c in (16) is given by ¢ = n/p, and Lemma 2.1 is proved.

3.2. Proof of Lemma 2.2

We start with an outline of the proof, which consists of three parts. First, we rewrite the constrained optimization problem
(5) to the problem of finding the root of g(w), which will be defined in (17). Since the root of g(w) is nw — 1, we only need
to show the convergence of the root of g(w). Second, we will show that g(0) converges to 0, Vg (0) is large and the variation
of Vg(w) is bounded. Finally, we will use a perturbation analysis and the observations on g(0) and Vg (w) to show that the
root of g(w) converges to 0.

The proof depends on Lemmas 3.2, 3.3 and 3.1, and their proofs are postponed to subsequent sections.

Lemma 3.1. For a function f(w) : RP — RP, assume that Vf(0) = I, and ||Vf(Ww) — Vf(0)|lcc = maX<i<p || Vfilw) —
Vfi(0)]lo < CslIWlleo for [Wllee < 1, and ||f(0)]lc < min(1/9Cs, 1/3). Then there exists w such that |W|s < 3|If(0)]
and f(w) = 0.

Lemma3.2. If x;, ~ N(0,I) forall1 <i<n,and$ = Z?Zl xix,-r/n, then there exists c, C, ¢’ > 0 such that forany ¢ < ¢/,

1+
Pr (max xS % — 1
1<i<n

p

2
<8>21—Cne cemn,

Lemma 3.3. For the n x n matrix A defined by A;j = (xiTS”xj)z/(np), (@) ||Allso < 2 with probability 1 — Cn exp(—cn).
(b) Thereexistsc = c(p, n) > 0and C, = Cy(y) > Osuch that ||I—A+c117) 7|« < C, with probability 1—Cn exp(—cn).

We start the first part of the proof with the construction of g(w). We let
g(w) =VG(w + 1), (17)

where

2
n n n Co n
Gw) = — ;ln w; + Elndet (; wixixiT> + 5 (; w; — n) ) (18)

and the constant cg will be specified later before (34).

It is easy to prove that the minimizer of G(w) and the zeros of VG(w) must satisfy Z?:l w; = n(otherwise nw/ (Z?Zl w;)
is a better minimizer and VG(w) is nonzero). Therefore minimizing (18) is equivalent to minimizing — Z?:l Inw; +n/p -
In det(Z?;l w,-xixiT) with constraint Z?:l w; = n, which is the same as (5) except for the constraint. Noticing that a scaling
of w increases — Z?:l Inw; +n/p-In det(ZLl w,x,-x?) by a constant only depending on the scale, the minimizer of (18)
is unique and it is nw, where w is defined in (5). By the convexity of its equivalent problem (12), the root of g(w) is also
unique and it is nw — 1.

For the second part of the proof, we start by proving that g(0) is small. By calculation, the ith component of function
g(w)is

1 n s - T
i(w) = — -x; | nS E iXiX;
&iw) wf+1+p'< +,-_1w'”>

Applying Lemma 3.2,

1 n
X + Co E wi.
i=1

Pr(Ig©lls < &) = 1= Cne ™. (19)
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Now we will prove that Vg (0) is bounded from below. By calculation, its (i, j)th entry is

1 n n -1 42
Vgw)t.. =Ili=j)—— — f[xAT(nS + w-x-xT) x-} + Co.
{ }l,J (wi+1)2 p i ; ViV ] 0
Applying Lemma 3.3,
1{Vg(©0)} ! < C; with probability 1 — Cne™". (20)

Now we bound the variation of Vg(w) in the region |[w|| < 1/2. Apply |1/(w; + 1)2 — 1| < 3|w; — 1| < 3||w|| and
coordinatewise comparison,

. . n
[Vijg(w) — Vig(0)] < I(i =j) Blwle) + 3wl - EIAU‘I-

Therefore, the variation of Vg(w) is bounded by
Vegw) — Vg(0) oo < (3+ 3n[Allee/P) Wl co- (21)

At last we finish the third part of the proof of Lemma 2.2 by applying Lemma 3.1 to f (w) = {Vg(0)}~'g(w/2). It is easy
to verify that Vf(0) = L Due to (19) and (20), [If (0)[lec < (V€(0)) | llg(0)]lcc — O in the same rate as in (19) and

IIf (0)|loc < min(1/9Cs, 1/3) holds with probability 1—Cne™". Due to (19),(21), and the boundedness of ||A|| o, (Lemma 3.3),
IVf(w) — V(0)|c < Cs||W|s also holds with probability 1 — Cne™". Therefore the assumption in Lemma 3.1 holds with
probability 1 — Cne™" and there exists w such that f (W) = 0 and

[Wlloo < 3IIf(0)]lcc- (22)
When f (W) = 0, we have g(2w) = 0 and by previous discussion 2w = nw — 1. therefore (22) gives
[nW — 1llec < 6IIf (0)]|co-

Since ||f (0) |« converges to 0 in the rate as in (19), ||[nW — 1||», converges in the same rate and Lemma 2.2 is proved.

3.2.1. Proof of Lemma 3.1

Proof. When |w|» <1,

1

Sw) 50 = [ few” . rew)

t=0

1 1
=/ (ew’, Vi(tw) — Vf(0) +1)dt = w,»+f w' {Vf(tw) — VFf(0)}e;dt
t=0 t=0

=w;+

1
/ w{Vf(tw) — Vf(O)}H < w; + Gs||w|%. (23)
t=0 %)
Similarly

fiw) —£(0) > —Gs[lw|% + w;. (24)

To prove it, we consider the continuous mapping h(w) = w — f(w)/(4 4 9Cs) and will prove that h maps « to itself,
where

A={w:wel[-337]"} and n=f(0)].

1. |w;] < 2n.Then apply (23) and (24) (they are applicable since for any w € A4, |w|s < 1), we have [fi(w)| < [f;(0)| +
Cs W2, +lwil < n+Cs(3m)*+3n < (4+9Cs)n (n* < nsincen < 1). Therefore, |hi(w)| < |w;|+[fi(w)|/(4+9Cs) < 3n.
2. w; > 2n, then applying (24),

fiw) > —1fi(0)| + w; — Cs|lw||%, > —n + 21 — Cs(3n)*.

Since n < 1/9Cs, we have f;(w) < 0 and therefore h;(w) < w; < 3n.
Similar to case 1 we can prove that h;(w) > —3n. Therefore |h;(w)| < 37.
3. Similar to case 2, when w; < —2n, |hj(w)| < 3n.

Therefore the continuous mapping h maps the convex, compact set + to itself. By Schauder fixed point theorem, h(x) has
a fixed point in 4 and Lemma 3.1 is proved with w being the fixed point. O
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3.2.2. Proof of Lemma 3.2

Assuming the SVD decomposition of X is X = UXV', where U € R™P and UTU = L Since x; ~ (0, 1) for all
1 <i < n, U is uniformly distributed over the space of all orthogonal n x p matrices. Since

1 1

XS 'xX=wxv" (7v22VT> wxvh, (25)
n

if we write the row of U by uy, . ..., ty, then 1x87'x; = u/ u; = ||u;]|%.

Since U can be considered as the first p columns of a random n x n orthogonal matrix (with haar measure over the set of
all n x n orthogonal matrices), #; can be considered as the first p entries from a random vector of length n that is sampled
from the uniform sphere in R".

Therefore, ||u;]|? ~ f:1 gjz/ Z;;] gj2 fori.i.d. random variables {g; }1:] ~ N (0, 1). Applying the concentration result by
Barvinok [2, Corollary 2.3], we have

. n 2
Pr 7> <e A 26
and
u 2
PriY g’ <n(1- 5)} <eF M4 (27)
i=1
therefore
p(1—e)? 2 p ~ o _ D
Pri—— <|wml|® < ——— >Pr{p(1—¢) < r<
=l = s = PripC ”—;&—Fg

&

n
n
+ Pr{n(l—g) <) g'< -
i=1 -

For ¢ < 0.1, we have

} > 1— 20 P4 _ gpc"n/4,

1
xS % —1

Pr{max 58}Zl—nPr”||u1||2—E‘>gs}
1<i<n n n

p
1—¢/3)?
s1on|1-pe P e P (28)
n n(1—¢e/3)>2
> 1 2ne P36 _ Jpe=e’n/36, (29)

where the second inequality follows from 1 — 3s < (1 —¢)?and 1/(1 — &)?> < 1+ 3s.

3.2.3. Proof of Lemma 3.3
(a) Since [|Alloo = Maxi<i<n(}; <, Ay), and

1
Z Aj = Z ExiTS_lxjijS‘lx,v =x'S"! ( Z xjij> S~ 'x;/np (30)

1<j=<n 1<j=<n 1<j=<n
=x'S"'(nS)S™'x;/np = x/ S 'x:/p, (31)
it follows from (29) with ¢ = 0.1 that ||A||oc < 2 holds with probability 1 — Cn exp(—cn).
(b) We first prove that there exists C3 = C3(y) such that

lA—co11" |l < C3 < 1 with probability 1 — Cnexp(—cn). (32)

We start with the proof of (32) with another lemma:

Lemma 3.4. There exists a c, > 0 such that with probability 1 — C exp(—cn),

n

> 1(x{% > cay/p) > 0.75n.

j=1
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Davidson and S. Szarek [9, Theorem I1.13] showed that there exists C4, = C4(y) such that ||S|| < C4 with probability
1 — Cnexp(—cn). Therefore 8 S~'x; > xx;/C4 and Lemma 3.4 implies that forany 1 < i < n:

n

Zl (% S7'%; > c44/p/C4) > 0.75 with probability 1 — C exp(—cn). (33)
=1

Let ¢y = (c4/C4)?/n, then (33) implies
D A —cl < ) Al —0.25cn < xS 'xi/p — 0.25(ca/Ca)’, (34)
1<i=n 1<j=n

where the last step follows from (31).
Applying the estimation ofxl-TS”x,-/p in (29) and a union bound argument over all 1 < i < nto(34), (32) is proved for

C3 =1+ 1 —0.25(cs/Cy)>.

Lemma 3.3(b) follows from (32) with C; = 1/(1 — C3), where the expansion of (I — A + c¢117)~! exists since
A+ c117| < |A+c117||o < 1. Applying [|BiBz|lcc < |[B1]loc [|B2lloo, We have
o0 (o] o -l
T\-1) _ T vk T ank i
IA—A+c11) o = ’Z«:n At < Z le11” —AJ, < an -1 o (35)
k=0 00 k=0 k=0
3.2.4. Proof of Lemma 3.4
We first show that there exists ¢4 such that for all p,
E{I (1% %2| > cs1/P)} > 0.85. (36)
WLOG we rotate ¥; such that it is nonzero only at the first coordinate, and ¥, = (g1, 2, . . ., &) Where g; ~ (0, 1). Then

%/ %] = g1 [|%4]].

Notice that ||x;]|? is the sum of p independent X12 distribution and EX12 = 1, by central limit theorem, ||x1]| < +/2p
with probability 1 — Ce™". Besides, Pr(|g;| > +/2¢4) > 0.85forc, = @~ '(1 — 0.85/2)/«/5. Therefore (36) is proved by
combining the estimations on |g;|, ¥ and |x]Tx2| = |g1] [I*1]l.

To obtain Lemma 3.4 from (36), we apply Hoeffding’s inequality to the indicator function I (|xiij| > c44/p) over all
1<j=<n,j#i

4. Summary

We showed that Tyler’s M-estimator is asymptotically equivalent to S, in the sense that ||p§ -S| > 0asp,n - o0
and p/n — y, where 0 < y < 1 and data samples follow the distribution of # (0, I). We also proved the conjecture that
the spectral distribution of Tyler’'s M-estimator converges weakly to the Marcenko-Pastur distribution, and extended the
results to elliptical distributions.

There are several possible future directions of this work. First, it would be interesting to analyze the second order statistics
of Tyler’s M-estimator, considering that Couillet [6] has already investigated Maronna’s M-estimators. Second, we would
like to theoretically quantify the behavior of Tyler’s M-estimator in the spiked covariance model by Couillet [5], which
includes the analysis of the distribution of the top eigenvalue for the null cases and the analysis of the non-null case. A
recent work by Morales-Jimenez et al. [17] on the non-null case introduced a mixture model that consists of a Gaussian
distribution and some deterministic or random outliers, and analyzed the performance of Maronna’s M-estimator. Analyzing
the performance of Tyler’s M-estimator in this model would be another possible future direction.
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