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1. In the proof of Lemma 15, the expression Λ
(0)
ij = λ ≥ p′λ(u) should be corrected to Λ

(0)
ij = λ > p′λ(u),

which can be easily verified using the definition of p′λ(·).

2. Equation(9),

min
Γ≻0,Γjj=1

1

2
∥Γ−R∥2F − τ log detΓ+

∑
i ̸=j

pλ(Γij)


should be corrected to

min
Γ≻0,Γjj=1

1

2
∥Γ−R∥2F − τ log detΓ+

∑
i̸=j

pλ(|Γij |)

 .

This change ensures the inclusion of the absolute value in pλ(|Γij |), aligning the formulation with the
intended mathematical definition.
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