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Optimal recovery

Fix 7, and 7 = inf{c : P(7T (y) < ¢) = 1}. Define ¢;: |7, o[- R and its
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q : R? - R nonlinearity, W* e R?*¢ signal matrix, and € random noise. e For any 0 > 0., there exists 7 ;" that achieves weak recovery. Golx) = Ps(max{as, a}), R (a) =E P
Remark Taking q = (b; - ReLu)®? gives a two-layer neural network. Both 0. and 75" can be computed 1 where s ~ N(0,, 1)), 2 ~ T (y). Let h” be i-th eigen;/ector of R” ().
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Otherwise, if no a; > @y solves it, then
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o and Montanari, 2019).
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