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ABSTRACT ARTICLE HISTORY
This paper is concerned with the tensor sparse principal com- Received 6 March 2023
ponent analysis (TSPCA) by obtaining principal components Accepted 6 May 2023
which are linear combinations of a small subset of the origi-

. . KEYWORDS
nal features for tensorial data. The core mathematical model

Tensor principal component

can be formulated as a nonsmooth nonconvex optimization analysis; sparse nonlinear
problem with a polynomial objective function, and with the  programming; ¢o-norm;
sparsity constraint and the unit Euclidean spherical constraint. Lagrange-Newton

By employing the tools in tensor analysis, along with the vari- algorithm; locally quadratic

ational properties for the involved ¢p-norm, the optimality convergence
condition of TSPCA is analysed in terms of stationary points.
To well resolve the problem, we reformulate the stationary
conditions into the Lagrange stationary equation system via
the property of the projection operator onto the sparsity con-
straint set. With special emphasis on the Jacobian nonsin-
gularity of the corresponding nonlinear system, we propose
the Lagrange-Newton algorithm for pursuing the stationary
point, which serves as a promising approximation of the opti-
mal solution to TSPCA. The locally quadratic convergence rate
is also established under mild conditions. Numerical exper-
iments illustrate the effectiveness of our proposed TSPCA
approach in terms of the solution accuracy as well as the
computation time.

1. Introduction

The tensor Principal Component Analysis (PCA), as a higher-order generaliza-
tion of the traditional PCA, is an important and prevalent approach for modern
data analysis, with wide applications in computer vision, diffusion magnetic
resonance imaging, signal processing, spectral hypergraph theory and higher-
order statistics [1-5]. To solve principal components (PCs, i.e. linear combi-
nations of original variables) of tensors, Qi et al. [6] have proposed a class of
Z-eigenvalue methods for four tensor cases with different orders and dimen-
sions, and showed the effectiveness and prospect of methods through numerical
experiments. Under the assumption of rank-one tensor data, Jiang et al. [7] have
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equivalently reformulated the tensor PCA problem as the matrix optimization
with a rank-one constraint, and proposed two solution methods for solving the
new matricization model. Huang et al. [8] have studied the convergence and sta-
tistical inference aspects of the power iteration algorithm for solving the tensor
PCA model.

However, one drawback of the existing work on tensor PCA is that the
obtained solution of PCs is usually dense, that is, PCs are linear combinations
of all original variables. This makes tensor PCA difficult to interpret when the
data dimension increases in practical problems. To deal with this problem, [9-11]
have imposed a sparsity constraint on PCs of traditional PCA frameworks, which
yields the so-called Sparse Principal Component Analysis (SPCA). The existing
research on SPCA mainly focuses on matrix data, while the discussion on tensor
data is relatively lacking. Considering this, as well as the inherited characteristics
of the correlation structure of tensor data, we establish the following tensor SPCA
(TSPCA) problem:

min —(A,xoxo0---0x) stxlx=1, |lxllo <s (1)
x€R"
where A = (aj,..i,) € Sm,n is an m-th order n-dimensional real supersymmet-
ric tensor, i.e. the entry a;, _;  of A remains unchanged under any permutation
(i1, ..., ip) of index (i, ..., im), x o x € R"™" is the outer product of vectors.
This optimization problem is nonconvex and noncontinuous due to the involved
£o-norm.

The TSPCA model (1) is actually a special case of sparse nonlinear program-

ming (SNP) problems:

minf(x) st h(x)=0,x¢€S§, (2)
xeR"

where f : R" — R, h: R" — R™ are twice continuously differentiable func-
tions, S := {x € R" : ||x||o < s} is the sparsity constraint set. For SNP problems
resolution, existing numerical algorithms can be divided into two mainstream
categories. The first category is the ‘relaxation’ method, which approximates the
nonconvex and noncontinuous £p-norm as a continuous and/or convex surro-
gate function. Great progress on such relaxation methods has been made in
[12-14]. The second one is the ‘greedy’ algorithm, which deals with the £,-
norm constraint directly. This type of methods mainly includes first-order algo-
rithms [15-17] and second-order algorithms using Newton step interpolation
[18-20]. Recently, Zhao et al.[21] have proposed a locally quadratic convergent
Lagrange-Newton algorithm (LNA) under mild conditions and shown its effi-
ciency and superiority numerically. This inspires us to apply LNA to solve the
TSPCA problem (1).

In this paper, we first propose the TSPCA model, in which the original £-
norm constraint is directly used for pursuing sparsity PCs instead of the existing
relaxation schemes. Furthermore, the optimality condition of the TSPCA model,
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Table 1. A list of notation.

Notation Description

[n] ={1,2,...,n}.

t] the absolute value of a scalar t.

Tmn the linear space of all real m-th order n-dimensional tensors.

Smn the set of m-th order n-dimensional real supersymmetric tensors.

Xy the i-th largest element of a vector x.

1]l 0o := max{|x;j|,i € [n]}, the £sc-norm of a vector x.

r* = {i € [n] : x}* # 0}, the support set of the vector x*.

T index set from [n].

IT| cardinality of the set T.

Tc the complementary set of T.

Js ={cnl: Ul =sh

Js(x) ={Jels:{ieln:x#0}CJ}.

N(x) := {d € R" : d'x = 0} the subspace that orthogonal to the vector x.

I the identity matrix.

XT the subvector of x containing elements indexed by T.

A7y the submatrix of A whose rows and columns are respectively indexed by T and J.
A, the submatrix of A containing rows indexed by T.

rank(A) the rank of the matrix A.

Tr(A) the trace of the matrix A.

Arm the subtensor of .4 indexed by T at each order.

Az jm-1) the subtensor of A whose first order is indexed by T and the other m—1 orders are indexed by J.
Ix]I the Euclidean norm of the vector x.

1Al the spectral norm of the matrix A.

|IA]l« the nuclear norm of the matrix A. :
IAlle the Frobenius norm of the tensor A. If A € T, then |Allr == (37 1, i 1 1Giyin]?) 2.

and the nonsingularity of the Jacobian matrix of the Lagrangian stationary
equation system are discussed under a mild condition. This can provide theo-
retical guarantees for the design of Newton-type algorithm. Finally, we develop
LNA for solving TSPCA and establish its locally quadratic convergence.

The remainder of this paper is organized as follows. Section 2 analyses the
optimality condition of the proposed TSPCA problem based on a strong -
Lagrangian stationary point. In Section 3, the nonsingularity of the Jacobian
matrix of the Lagrangian stationary equation system is discussed under a mild
condition. In Section 4, we design LNA for solving TSPCA and establish its locally
quadratic convergence. Numerical results on synthetic data sets and real data
sets are given in Section 5. Conclusions are drawn in Section 6. For convenience,
notation that will be used throughout the paper is listed in Table 1.

2. Optimality analysis

In this section, we aim to analyse the optimality condition of problem (1) by
introducing a strong B-Lagrangian stationary point, and establish the equiva-
lent Lagrange stationary equation system based on the structural characteristic
of the sparse projection operator. This provides a theoretical basis for the design
of Lagrange-Newton algorithm for problem (1).
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Considering the TSPCA problem (1), we denote

f(x)=—(A,xox0---0x) = —Ax"

n n
= - E E Aiy iy Xiy Xiy ** * Ky

i1=1 im=1
and
h(x) = x'x — 1.

The Lagrangian function of problem (1) is
L(x,y) =f(x) —y-h(x), VxeR" yeR.

Then, we have

n n
m—1 n
Vf(x) = —mAx =|-m E E AiiyipyXiy * -+ Xiyy | € RY,
=1 ip=1

V2 (x) = —m(m — 1) Ax"™ 2

n n
= —m(m — 1) Z s Z a,-j,-3...,-mxi3 s X, € Rnxn’
i3=1 im=1 (3)

Vh(x) = 2x, V*h(x) = 2I,

ViL(x,y) = —mAx"~! — 2yx,

V2 L(x,y) = —m(m — 1) Ax™ 2 — 21,

—m(m — DAx™"2 — 29I 2x,
T

ViL(x,y) =
(xy) 2x 0

i| e Rr+Dx(n+1)

By invoking the strong -Lagrangian stationary point that introduced in [21],
we can also get the specific definition of the same type of stationary point for
problem (1) as below.

Definition 2.1: Given x* € R", § > 0, if there exists a Lagrangian multiplier
y* € R such that

{x* = Ilg ((1 + 2y%)x* + ﬂmA(x*)m_l) , )

(x*)Tx* =1,

where ITg(-) is the projection operator on the sparsity set S, then x* is called a
strong B-Lagrangian stationary point of problem (1).

Using the above strong 8-Lagrangian stationary point, we establish the following
optimality conditions.
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Theorem 2.2: Let x* be a local minimizer of problem (1). Then there exists a
unique y* € R such that x* is a strong B-Lagrangian stationary point of problem
(1) for any B € (0, B), where

5 e , if Ix¥lo =5 and (AG*)™ ) sy # 0,
B = mHA(F*)c’(F*)(m,I)(xiz*)(mfl)”OO

400, otherwise.

(5)
Proof: Since x* is a local minimizer of problem (1), we know that
rank (Vp«h(x)) = rank (2xf.) = 1,
and

ViL(x*, y*) (roye =(=mA)" ) (e = 2" XK

n n
=| —m e aii2"’im‘xi2 o xl.m

ir=1 im=1 ie(r*)c
=| —m e aiiZ‘“im‘xiz .. .xim
ipel* imel* ie(I*)°

:A(F*)E(F*)m—l (XF*)m_l.

Thus, according to [21, Theorem 1], there exists a unique y* € R such that x*
satisfies formula (4) provided that g € (0, B) with 8 given in (5). |

To deal with the non-differentiable projection operator ITs(-), we reformulate
the optimality condition (4) by the following collection of sparse projection index
sets.

Definition 2.3 ([21, Definition 2]): Givenx € S,y € Rand 8 > 0, denote u =
x — BViL(x, y). Then the collection of sparse projection index sets of u is denoted
by

T,y 8) ={T € Js: lwil > |ujl, VieT, Vje T (6)
Theorem 2.4: Given x* € S,y* € R, B > 0, x* is a strong -Lagrangian station-

ary point of (1) with the Lagrangian multiplier y* if and only if for any T €
Ty ),

(ViL(x*,y") p (—mAQH)™ L — 2% %) 1
F(x*,y5T) = Xhe = Xhe = 0.
_h(x*) 1— (x*)Tx*

(7)
In addition, T(x*,y*; B) =Js(x*).
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Proof: For the TSPCA problem (1), it follows from [21, Theorem 3] that the
optimality condition (7) is satisfied and T (x*, y*; B) = J(x¥). [ |

Let By = mArpm(x5)™ 2. By invoking Theorem 2.4, we have the following
properties of Br.

Theorem 2.5: Let x* be a strong -Lagrangian stationary point of problem (1)
with the Lagrangian multiplier y* € R. Then for any T € J(x*), X} is an eigen-
vector of Bt with the corresponding eigenvalue —2y*.

Denote z* = (x*, y*). To solve the smooth Lagrangian stationary Equation (7)
foragiven T' € T(x*, y*; B), we next focus on the Jacobian matrix V) F(x, y; T)
and analyse its nonsingularity in a neighbourhood of z*, where

(—m(m — DAX""% = 29I);,  —2x1
VayFx,y; T) = It 0 c R+Dx(n+1).
T
—2xp 0
(8)
Performing elementary operations, we can get the following reduced Jacobian
matrix

_ _ m—2 _ _
G(x,y; T) — ( m(m I)A,X T 2)/I)T,T 2XT c R(S+1)X(S+1), (9)
—2x7p 0

which has the same nonsingularity as Vi Fxy T). Thus, it suffices to show
that the reduced Jacobian matrix G(x, y; T) is nonsingular in a neighbourhood of

z*.

3. Jacobian nonsingularity

In this section, we focus on the nonsingularity of the Jacobian matrix of
Lagrangian stationary Equation (7). The following two main theorems give some
useful properties, as well as the nonsingularity of Jacobian matrix under mild
conditions. These crucial results provide theoretical guarantees for establishing
the convergence of Lagrange-Newton algorithm.

Theorem 3.1: Let x* be a strong B-Lagrangian stationary point of problem (1)
with the Lagrangian multiplier y* € R. We have the following properties.

(1) VT e Js(x*), rank(Vrh(x*)) = 1.
(ii) V2f and V?h are Lipschitz continuous near x*.
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Proof: For (i), we know from (4) that (x*)Tx* = 1, which yields
rank (Vrh(x*)) = rank (2x}) =1, VT € Jo(x").

For any x1,x2 € N(x*,8¢) := {x € R" : |[x — x®|| < 8o}, one has x| <1+ &,
and ||xz]| < 1+ 8g. Then
IV2f(x1) — V()
= m(m — 1[|—(Ax, "% — A" )|
<mm—1D||Ax; -x1---x1 —Ax1 -x1---x0+ -+ Ax1 - x2 - x2
—AXZ'xZ"'XZH
<m(m—1D([|Ax1 - (x1 = x2) || + | Ax1 - - (x1 — x2) %2 + - - -
+ | A1 — x2)x2 - - - x2]))
< m(m— 1) (IIAlplx "2 + ANl ™ el + - - 4 [Alplx2 ™)
x |lx1 — x|
<m(m—1) (I AIp 4 80)" > + -+ + | Al p(1 4 80)" ) lx1 — x|
= (m(m — 1)(m = 2) (Il Allp(1 +80)" 7)) %1 — 2.

Therefore, V2f is Lipschitz continuous near x*. The Lipschitz continuity of V2h
is trivial since V2h(x) = 2I for all x. This completes the proof. [ |

The Lipschitz continuity of V2f and V?2h allows us to find positive constants
85> L1 and Ly, such that for any z := (x;y) € N(z%, 6;),

[ ViL(x,y) — ViL(x*, y")|| < L1llz — 2",
IV2L(x,y) — V2L(x*, y")|| < La|lz — 2*]. (10)
Specifically, note that
[ VxL(x, y) — ViL(x*, y")||
= |- (mAx" " — mAG*)" ) — @yx — 2y )|
< |=mAL" ™t — mAGH)™H| + 2[lyx — yx* + yxt — yFE|

IA

m—2
(Z m || Allp (1+ 8:;)1) e — x|+ 21y" | + 85 llx — x| + 2|y — y*|

i=0

A

m—2
(Z m [ Allp (1+ 83)1) llx — x| + (mll A" 4 285) [1x — x*|

i=0

+ 2|y — |
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m—2
< (Z(m IANE (14 85)") + mllAll g™~ + zag) I — x|

i=0
+ 2|y — y*|

m—2
= (Z(m LAIE (14 87)) + mllAllp + 255‘) lx — x|

i=0
+ 2|y — y*|
m—2 )
< (Z(m 1Al (1 +83)') + mll Allp + 283 +2> Iz = 2",

i=0

where the second inequality can be obtained by using the similar proof skills of
Theorem 3.1, and the third inequality follows from

=27 = H mApm ("?)m_2 ” = H””ATT (x*)" 2H

< H mA (x*)m_2’ , VT e Jux),

owing to Theorem 2.5 and the fact x.. = 0 forany T € Js(x*). Thus, we can take

m—2

L= (mlAllp (1+8)) + mll Al + 255 +2. (11)
i=0

Next, by direct manipulations, one has

IVAL(x,y) — VAL(x*, y") ||
| [=mm — D(Ax™2 — A7) — 2y — yHI  —2(x — x*)
o —2(x — xM)T 0

- —m(m — 1) (Ax™ %2 — AxH)™2) 0
= 0 0

—2(x — x)T

+”[—My—yﬁ1 —Hﬁ;xﬂ]H

§Mm—MMW4—AwW*W%HJWJfH8N
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0 —2(x — x¥)
+ H |:—2(x —xT 0 i|

= m(m — D) Ax" "% — A" 2| + 2]y — y*| + 2[lx — x¥|

m—3
(Z m(m—1) [ Al (1+ 85‘)’) I — x|l + 2721z — 2¥|

i=0

IA

IA

m—3
(Z(m (m—1) | Allp (14 85)) + 2ﬁ) lz — z*|.

i=0
Therefore, one can take
m—3 ]
Ly=) (m(m—1)|Alp(1+8))+2v2. (12)
i=0
We next discuss the nonsingularity of the reduced Jacobian matrix (9) under the
following assumption.

Assumption 3.1: Let x* be a strong B-Lagrangian stationary point of prob-
lem (1) with the Lagrangian multiplier y* € R. For any T € Js(x*), —2y* is the
largest eigenvalue of By = mArpm (x)™~2%, and —2y* is of multiplicity 1. More-
over, VT € Js(x*), —2y* > (m — 1)A1, where At is any other eigenvalue of Bt
distinct from —2y*.

For illustration, we give a simple example in which Assumption 3.1 holds.

Example 3.2: Let A = Z?:l ai(u)™ € Sy with o] > ap > a3 > -+ > ap >
0, and let U = [uy, ..., ur] € R"R be column orthogonal with [|u;]lo < s (For
example, all diagonal tensors with the largest diagonal entry nonzero and of mul-
tiplicity 1). It is easy to verify that x* = u; is the unique optimal solution of
problem (1), and

R
mA(x*)" 2 = mZaiu;”(x*)m_z = moquyuy . =: B.

i=1
Note that
(mA(x*)m_l)(F*)c = (mayuy) s = 0.
Thus, by applying Theorem 2.2, x* is a strong -Lagrangian stationary point of

moy

problem (1) forany 8 € (0, +00). The corresponding multiplier y* = — =, due
to Theorem 2.5. For any T € Js(x*), Br is a rank-one matrix. Thus

—2y* > (m—1rr =0,

for any other eigenvalue A7 of Br. This indicates that Assumption 3.1 holds.
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Theorem 3.3: Let x™ be a strong -Lagrangian stationary point of problem (1)
with the Lagrangian multiplier y* € R. We define that §* := min{4§, 6} with

minjer=|x] | — fmaxje | ViL(x™, y*),|

8% =
! V2(1 4 BLy)

If Assumption 3.1 holds, then there exists constants 5* € (0,8*] and M* € (0, 4+00)
such that for any z .= (x;y) € Ns(z*;6%) with Ng(z*;6%) := {z € Rl . x e,
lz — z*|| < &*}, the reduced Jacobian matrix G(x, y; T) is nonsingular and

IG (x| < M*, VT eT(xy;B).

Proof: We first prove that Assumption 2 of [21] holds when Assumption 3.1 is
satisfied. For any T € J,(x%),

(VL y N = (=m@m = DA™ = 2" L) 11

=(—m@m—1) Z .. Z Aijiz-vipy Xiz * 'xim)ieT,jeT — 2}/*15 (13)

izeT ineT

= —m(m — 1) Apn (x5)" "% — 20"

Since —2y* is the largest eigenvalue of Br, and —2y* is of multiplicity 1, we
know that the eigenspace of Br corresponding to —2y™* is exactly Span(x7}). Let
the eigenvectors of Bt corresponding to other eigenvalues A; be o, i = 2,...,s.
Denote the orthogonal matrix U = [x7, a2, . . ., a]. Then we have

— (m—1)Br — 2y*I;
) -
=—(m-1)U ) U

-2 *
+U i’ _ Ut

2m — 4)y*
—2y* — (m — 1Ay

—2y* — (m — 1)As
(14)
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By virtue of the orthogonality of U, we have that for any nonzero d € N(x7.), there
exist not all zero scalars ¢y, . .., c; € Rsuch thatd = Z?:z ciee;. Thus,

dY(—(m — 1)Br — 2y*I,)d
= 2m —y*(d'xp)” + (20" — (m — DA lez||*
o (=205 — (m — D)o
= (=2y* — (m — DA llaall* + -+ + (=20 — (m — DA e
(15)

It is known from Assumption 3.1 that —2y* > (m — 1)A;, i = 2,...,s. Together
with the fact that ¢;, i = 2, ..., s are not all 0 since d # 0, we have

dY (V2 L(x*,y*),rd = —dT (m(m — 1) Apm (x5) ™2 + 2y*I,)d
>0, VO0#deN(Vrh(x*)),

which yields that Assumption 2 in [21] holds. By invoking Theorem 3.1 and [21,
Theorem 5], we can find 67 > 0 and Mt > 0 for any T € T(x, y; B), such that
G~ (x,y; )| < Mr. Set

§* := min{8*, {81}res (), M* ;= max {Mr). (16)
TeJs(x*)

It follows readily that for any z = (x,y) € Ns(z*; §*), G(x, y; T) is nonsingular
and |G (x, ;s T)|| < M*, forall T € T(x,y; B). [ |

4, Lagrange-Newton algorithm

In this section, we give the framework of Lagrange-Newton algorithm (LNA) for
solving problem (1) and establish its locally quadratic convergence.

LNA is essentially a process of iteratively solving F(x, y; T) = 0 by using New-
ton method and updating the corresponding index set T(T € T(x,y; B)). Let
(xk, yk) € S x Rbe the current iteration. Given f > 0, we work on the following
Newton equation to get the next iterate (x**1, y*+1):

Vi FOE, 385 Ty 8T — b5 yF 1 — k) = (e, %5 Tp). (17)

After simple calculation, (17) can be reduced to

k+1
ng =0,

=)

G k’ k;T Tk
Y5 T |:yk+1 k () Tk — 1

The above system admits a unique solution since G(xk, yk; T}) is nonsingular due
to Theorem 3.3, and hence the new iteration is well-defined.
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To measure the accuracy of the numerical solution, we adopt the following
metric from [21],

e/ T = IFGE, 5 DIl + max{max (VL (5, ;1 = 1819/, 0},
el

(19)

where the first term is to characterize the solution accuracy of the Newton step,
and the second term is for the correctness of the support set. The algorithmic
framework of LNA is summarized in Algorithm 1.

Algorithm 1 LNA for solving problem (1)

Step 0 Choose 8 > 0,& > 0. Set k = 0 and choose the initial point (xo,yo) €
R" x R.

Step 1 Choose Ty € T(xk,yk; B) by (6).

Step 2 If g (xk, yk; Ty) < ¢, then stop. Otherwise, go to Step 3.

Step 3 Update (x**1, yk+1) by (18), set k = k + 1 and go to Step 1.

Theorem 4.1: Let x* be a strong f-Lagrangian stationary point of problem (1)
with the Lagrangian multiplier y* € R and Assumption 3.1 hold. Suppose that
the initial point z° of sequence (2K} = {(xh, yk)} generated by LNA satisfies z° €
Ns(z*,8), where § = min{8*, 1/M*L,} with §*, M* defined in (16). Then for any
k>0,

(i) limg oo 28 = 2* with quadratic convergence rate, i.e.

*Ly

k 2
2 —z*||°.

log2(48«/L12+1/e)-|
———s—1

(ii) LNA terminates with accuracy ¢ when k > [
Here Ly and L, are defined as in (11) and (12) by replacing §* with .

Proof: By employing Theorem 3.3, we know that the sequence {z*} generated by
LNA is well-defined from the nonsingularity of Gk, yk; Ty) forallk > 0.Inaddi-
tion, we know from [21, Theorem 6] that LNA enjoys the locally quadratic con-
vergence if G(xk, yk; Ty) is nonsingular for all k > 0. Thus, utilizing Theorem 3.3,
the desired properties (i) and (ii) are consequences of [21, Theorem 6]. [ |

5. Numerical experiments

This section reports some numerical experiments on synthetic data and the
real Hypergraph data. All experiments are implemented in MATLAB R2020b,
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running on a laptop computer of 8GB memory and Inter(R) Core(TM) i7
2.8Ghz CPU. Our codes are available at https://github.com/B]TUShuaiLi/LNA-
for-TSPCA-.

We verify the effectiveness of the proposed TSPCA by comparing it with two
approaches: alternating direction method of multipliers (ADMM) for nuclear
norm penalty problem [7] and GloptiPoly3 (GLP) [22]. In [7], the even order
tensor PCA problem without sparsity constraint is reformulated as the following
optimization

ming _p.dd  —Tr(AmX) + oI Xl (20)

s.t. X eC,

where Ay ;= M(A) € T, 4 and X := M(x*) e T, qa are the mode-(1,...,d)
unfolding matrices of A and x%¢, respectively. C := {X € Sy Tr(X) = 1, M~}
(X) € S2a.4)> p > 0 is a regularization parameter. By introducing the auxiliary
variable Y = X, the Lagrange multiplier A and the penalty parameter ;& > 0, the
iterative scheme of ADMM for solving (20) is given by

Xk = argmin —1Ir (AmYk) + ,OH Yk
XeC

e argmin —Tr (A,,Y) 4+ oY ||, — (Ak,XkH _ Y>

1 2
- (Afx =) -
* Z,LL F

Y
g X =y
21 F’
Ak+1 — Ak _ (Xk—l—l _ Yk_H)/pL.

Throughout our experiments, the parameters used in LNA are chosen as 8 =
0.01, yo = 1. We terminate LNA whenever g (xk, yk; Tx) < 107° or iteration k
reaches 1000. For ADMM, the parameters are chosen as u = 0.5 and p = 10,

and we terminate it whenever
Xk_xk—l
H X HF+HX;<_Y1<H <106,
| X5 F

In the following testing examples, we record the comparisons between LNA and
other algorithms in the average relative error (Re), CPU time (Time) and the
number of iterations (Iter). Here, Re is defined as

Re= |- '] /|

>

where X is the optimal solution of problem (1) produced by one algorithm. The
symbol *-’ is used to represent the cases that Time reaches 1 hour.

5.1. Synthetic data

In this subsection, we utilize the synthetic data in Example 3.2 to test the
effectiveness of our approach.


https://github.com/BJTUShuaiLi/LNA-for-TSPCA-
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Table 2. Numerical comparison of Example 5.1.

n s Re(LNA|GLP|ADMM) Time(s)(LNA|GLP|ADMM) Iter(LNA|GLP|ADMM)
5 1 1.94e-12|6.39%-06/8.30e-07 0.1421.185/4.342 4/8]409
10 1 1.16e-11|7.8%-06|1.43e-06 0.1453.455|59.632 5/8]1452
15 1 3.34e-11]4.82¢-05|3.89-06 0.164|108.183|305.023 5/8|3194
2 1.62e-10|5.88¢-05|2.33e-06 0.175|114.653|313.056 593212
20 1 1.19e-11|3.64e-063.01e-06 0.186/2056.337|1121.042 4/8|5416
2 1.62e-10|5.32e-05(3.00e-06 0.180[2367.227|1138.193 59]5523
30 1 1.93e-10]-|- 0.184]-|- 4
2 1.43e-11|-|- 0.164|-|- 7|-I-
3 9.09-11-|- 0.193|-|- 5|-|-
50 1 4.33e-10]-|- 0.168|-|- 5|-|-
3 7.72e-11|-- 0.170|-|- 5|-|-
5 3.35e-09]-- 0.188|-|- 4
100 1 3.59-11|-|- 0.187|-|- 5|-|-
5 8.32e-11|-|- 0.204/-|- 6|-|-
10 8.87e-11-|- 0.193-|- 5-|-

Example 5.1 (Third-order random tensors): We use the following pseudo
MATLAB codes to generate third-order random tensors A = Zfz:lai(uif
claimed in Example 3.2, the ground truth x* and the initial point x° adopted in
LNA.

Uy=up=uz=zeros(n,1l),a = [3,2,1], '=randperm(n, s),
uirs=randn(s,1),

Ur(s+1,n—1=randn(n-s-1,1), wusppy=randn(l), A= 2?21 oi(u;/
||ui||)3,X* =u,x’=x*—0.1-rand(n,1).

Example 5.2 (Fourth-order random tensors): Let A = Zle ai(u)* be a
fourth-order random tensor. We generate the tensors A, the ground truth x* and
the initial point x° adopted in LNA in the same fashion as Example 5.1, in which
u;,i € [3] are generated from the uniform distribution U(0, 1).

Set the sparsity s = [0.01n], [0.051], [0.1n] in the above two examples.
Numerical results are collected in Tables 2 and 3. As shown in Table 2, when
n =5, 10, 15, 20, LNA has the significant superiority than GLP and ADMM in
terms of Re and Time. For the testing instances of n > 30, GLP and ADMM
report more than an hour of Time, while LNA remains stable in Re, Time and
Iter. Moreover, we can see from Table 3 that LNA gives the highest solution accu-
racy and the least CPU time in the instances of n = 5, 10, 15, 20. See, e.g. for
the case of n = 20 and s = 2, Re and Time reported by LNA are no more than
1/(2.5 x 10°) and 1/5000 of those by GLP and ADMM, respectively. With the
increase of n, Time reported by GLP and ADMM reaches an hour, while LNA
maintains excellent performances with the high solution accuracy and short CPU
time under different n and s.
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Table 3. Numerical comparison of Example 5.2.

n s Re(LNA|GLP|ADMM) Time(s)(LNA|GLP|ADMM) Iter(LNA|GLP|ADMM)
5 1 1.87e-11|1.56e-05|8.38e-07 0.151/1.228|4.239 5/8(372
10 1 3.56e-12(6.77e-06|1.41e-06 0.202|3.778|54.329 67]1235
15 1 1.88e-11|2.03e-05(3.76e-06 0.174]101.625|243.852 6]9]2548
2 6.55e-12|1.12e-05|6.33e-06 0.188]107.332|262.714 5/9]2699
20 1 6.99e-12|4.80e-06|2.43e-06 0.211]2270.975/1019.762 67|4123
2 1.51e-11|4.42e-05|7.32e-05 0.193]2525.496/998.904 5|7|4289
30 1 4.01e-10]-|- 0.194/-|- 5-J-
2 6.09e-10|-|- 0.197-|- 5)-|-
3 6.19e-11-|- 0.218-|- 5)-|-
50 1 6.76e-10|-|- 0315-|- 5)-|-
3 3.78e-10]-|- 0323 6|-|-
5 1.48e-11-|- 0.324]-|- 5)-|-
100 1 3.78e-11|-|- 3.173)-- 6|-|-
5 5.92e-11|-|- 3.604|-|- 6|-|-
10 1.96e-11-|- 4.143-|- 7|-|-

5.2. Hypergraph data

In this subsection, we test the effectiveness of our method on two types of hyper-
graph data sets, including the structured hypergraphs in Example 5.4 and the real
social network data in Example 5.5.

For the following testing examples, the objective function value (Obj) is also
adopted to measure the performances of three competitors. One aims to calculate
the sparse principal components of the adjacency tensors of hypergraphs, where
the adjacency tensor of a k-uniform hypergraph is defined as follows.

Definition 5.3: Let G = (V, E) be a k-uniform hypergraph (each edge connects
exactly k vertices) with the vertex set V = [n] and the edge set E = {ey, ..., en}.
The adjacency tensor of G is defined as the k-th order n-dimensional tensor A
whose (i1, . . ., i) -entry is:

& il id €E

aiy..ip = (21)

0, otherwise.

Example 5.4 (Structured hypergraphs): This example considers three impor-
tant structured hypergraphs: sunflower, hypercycle and squid. A k-uniform
hypergraph G = (V, E) is called

e a sunflower if ¢, ={(i— 1)k —-1)+1,GE—1k-1)+2,...,i(k—1),n}
foralli € [m]and n = m(k — 1) + 1;

e a hypercycle if e, ={(Gi—1)(k—-1)+1,G—-1k—-1)+2,...,i(k—1)+
1} forallie [m—1l,ey={(m—1D(k—-1D+ 1,...,mk—1),1} and n =
m(k — 1);

e asquidif e ={(i—Dk+1,G— Dk+2,...,ik} for all i € [m — 1], e, =
{i—Dk+1]ie[m]},m=kandn= (m— Dk + 1.
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(d) (e) ()

Figure 1. lllustration of structured hypergraphs. (a) and (d): sunflower; (b) and (e): hypercycle; (c)
and (f):squid.@n=7m=3k=3,bln=6m=3,k=3,d)n=10,m=3,k =4,(e)
n=9m=3k=4and(f)n =13,m =3,k = 4.

Figure 1 gives the illustration of the above three structured hypergraphs. In
this example, the corresponding supersymmetric tensor A € Sk, in the TSPCA
problem (1) is constructed by (21) for the given n, m, k and edge set E =
{el,...,em}.

Example 5.5 (Social networks): We use three real data sets about social net-
works (email-Enron, contact-primary-school and contact-high-school)!. In the
email-Enron data set, each vertex corresponds to an email address, and each
hyperedge consists of the sender address and all recipient addresses on this email.
In the contact-primary-school and contact-high-school data sets, each node is a
person and each hyperedge is a set of persons in close proximity to each other.

Figure 2 shows the 3-uniform hypergraph generated from the above real
datasets. Taking email-Enron as an example, we pick out the hyperedges with
three vertices to form a 3-uniform hypergraph G = (V, E), whose vertex set V
consists of 148 email addresses, and edge set E consists of all 324 hyperedges with
three email addresses. The corresponding supersymmetric tensor A € S3 143 of
the 3-uniform hypergraph G can be generated by (21).

Table 4 records the numerical results of Example 5.4. As shown in Table 4,
LNA reports the comparable Obj with GLP and ADMM, while the time of LNA
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:

(a) (b) ()

Figure 2. The hypergraphs constructed by (a) email-Enron (n = 148, m = 324, k = 3); (b)
contact-primary-school (n = 242, m = 4622, k = 3); (c) contact-high-school (n =327, m =
2126,k = 3).

Time (emaikEnron n=148) ‘Time (contact-primary-school n=242) Time (contact-high-school n=327)

025
05 12
s o045 =
02 g1
H L H
035 02
015
10 20 50

5 10 15 20 25 30 35 40 45 50 o 30 40 60 o 0 20 3 4 50 60 70 8
level arse level

sparse leve
ter (emaik-Enron n=148) Iter (contact-primary-school n=242) Hter (contact-high-school n=327)

5

1 15 20 25 30 35 40 45 50 o 10 20 3 I 50 6 o 10 20 30 40 0 6 70 &
sparse level sparse level sparse level

a5 Obj (emai-Enron n=148) Obj (contact-primary-school n=242) Obj (contact-high-school n=327)

5 10 15 20 25 30 35 40 45 50 o 10 20 30 40 50 60 o 0 20 3 4 50 6 70 8
sparse level sparse level sparse level

(a) (b) (c)

Figure 3. Numerical results for social network data. (a) email-Enron(n =148), (b) contact-
primary-school(n = 242) and (c) contact-high-school(n = 327).

is much less than the other two methods for all three cases of structured hyper-
graphs. Moreover, Figure 3 illustrates the results of Example 5.5. It can be seen
from Figure 3 that LNA gives the superior performances on all three real social
network data sets. With the increase of sparsity s, LNA performs very stable in
terms of running time, which is basically less than 1.5 seconds for all testing
instances. In addition, the time of GLP and ADMM is more than 1 hour when
solving tensors with n = 30. Obviously, the time advantage of LNA is even more
significant when dealing with large-scale data.

Overall, LNA is an efficient and stable approach in solving our proposed
TSPCA problem (1), it can achieve the high solution accuracy with a low time
cost.

6. Conclusions

In this paper, we established the optimization model for tensor SPCA, in which
the original £p-norm constraint is used for solving sparse principal components.
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Table 4. Numerical comparison of Example 5.4.

m n Obj(LNA|GLP|ADMM) Time(s)(LNA|GLP|ADMM)
sunflower 3 7 0.577/0.577]0.568 0.157/1.478/15.076

4 10 0.250/0.250/0.250 0.180/17.732|26.203
hypercycle 3 6 0.577(0.667]0.582 0.1601.327|8.382

4 9 0.250/0.250/0.250 0.171/11.657|19.553
squid 3 7 0.577/0.577]0.568 0.152/1.373]15.072

4 13 0.250/0.250/0.250 0.170/66.747|70.269

For the formulated TSPCA optimization problem, the first-order optimality con-
dition was established by utilizing the sparse projection operator. Under some
mild conditions, we showed the nonsingularity of Jacobian matrix for the cor-
responding Lagrangian stationary equation system. Based on this, the LNA
algorithm was adopted to solve TSPCA. Meanwhile, we established its locally
quadratic convergence. Numerical experiments showed the effectiveness of our
proposed method comparing with two state-of-the-art approaches.

Note

1. The social network data are available in Temporal higher order networks (hypergraphs)
at https://www.cs.cornell.edu/ ~ arb/data/.
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