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Relying on random matrix theory (RMT), this paper studies asymmet-
ric order-d spiked tensor models with Gaussian noise. Using the variational
definition of the singular vectors and values of (Lim, 2005) [15], we show
that the analysis of the considered model boils down to the analysis of an
equivalent spiked symmetric block-wise random matrix, that is constructed
from contractions of the studied tensor with the singular vectors associ-
ated to its best rank-1 approximation. Our approach allows the exact char-
acterization of the almost sure asymptotic singular value and alignments of
the corresponding singular vectors with the true spike components, when
dniin_ — ¢; € (0,1) with n;’s the tensor dimensions. In contrast to other
wojrk; thjat rely mostly on tools from statistical physics to study random ten-
sors, our results rely solely on classical RMT tools such as Stein’s lemma.
Finally, classical RMT results concerning spiked random matrices are recov-
ered as a particular case.
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Notations:. [n] denotes the set {1,...,n}. The set of rectangular matrices of size m X n is

denoted M, ,,. The set of square matrices of size n is denoted M. The set of d-order tensors
of size ny X -+ X ng is denoted T, .. ,,. The set of hyper-cubic tensors of size n and order
d is denoted T¢. The notation X ~ Th,,..nas(N(0,1)) means that X is a random tensor with
i.i.d. Gaussian N(0,1) entries. Scalars are denoted by lowercase letters as a, b, c. Vectors
are denoted by bold lowercase letters as a, b, c. e;-i denotes the canonical vector in R? with
[e?] j = 0;;. Matrices are denoted by bold uppercase letters as A, B, C. Tensors are denoted
as A,B,C. T, ;, denotes the entry (i1,...,iq) of the tensor T. (u,v) =) u;v; denotes
the scalar product between u and v, the £-norm of a vector w is denoted as |[u|? = (u, u).

| - || denotes the spectral norm for tensors. T(u?,... u(®) = D iy ugll) . uij Tiy .o
denotes the contraction of tensor T on the vectors given as arguments. Given some vectors
u, .. u® with k < d, the contraction T(uM), ... ) : .. . :) denotes the resulting (d —

k)-th order tensor. S ~! denotes the N-dimensional unit sphere.

1. Introduction. The extraction of latent and low-dimensional structures from raw data
is a key step in various machine learning and signal processing applications. Our present
interest is in those modern techniques which rely on the extraction of such structures from
a low-rank random tensor model [1] and which extends the ideas from matrix-type data to
tensor structured data. We refer the reader to [23, 21, 25] and the references therein which
introduce an extensive set of applications of tensor decomposition methods to machine learn-
ing, including dimensionality reduction, supervised and unsupervised learning, learning sub-
spaces for feature extraction, low-rank tensor recovery etc. Although random matrix models
have been extensively studied and well understood in the literature, the understanding of ran-
dom tensor models is still in its infancy and the ideas from random matrix analysis do not
easily extend to higher-order tensors. Indeed, the resolvent notion (see Definition 1) which is
at the heart of random matrices does not generalize to tensors. In our present investigation, we
consider the spiked tensor model, which consists in an observed d-order tensor T € T,,, . .,
of the form

(1) T=82z0® .. @z@® + —_X,

EH
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where (2@, &@) e §m1 x ... x S X~ Ty, 0y (N(0,1)) and N = 4 .
Note that the tensor noise is normalized by \/Zle n; with n; the tensor dimensions, since

the spectral norm of X is of order Zle n; from Lemma 4. One aims at retrieving the

rank-1 component (or spike) Bz @ - @ x@ from the noisy tensor T, where  can be
seen as controlling the signal-to-noise ratio (SNR). The identification of the dominant rank-
1 component is an important special case of the low-rank tensor approximation problem, a
noisy version of the classical canonical polyadic decomposition (CPD) [10, 13]. Extensive
efforts have been made to study the performance of low rank tensor approximation methods
in the large dimensional regime — when the tensor dimensions n; — 0o, however considering
symmetric tensor models where n; = ... = ng, S — w(d), and assuming that the
noise is symmetric [17, 20, 14, 9, 12, 8].

In particular, in the matrix case (i.e., d = 2), the above spiked tensor model becomes a
so-called spiked matrix model. It is well-known that in the large dimensional regime, there
exists an order one critical value 3. of the SNR below which it is information-theoretically
impossible to detect/recover the spike, while above S, it is possible to detect the spike and
recover the corresponding components in (at least) polynomial time using singular value
decomposition (SVD). This phenomenon is sometimes known as the BBP (Baik, Ben Arous,
and Péché) phase transition [2, 5, 7, 19].

In the (symmetric) spiked tensor model for d > 3, there also exists an order one critical
value' B.(d) (in the high-dimensional asymptotic) below which it is information-theoretically
impossible to detect/recover the spike, while above [3.(d) recovery is theoretically possible
with the maximum likelihood (ML) estimator. Computing the maximum likelihood in the
matrix case corresponds to the computation of the largest singular vectors of the considered
matrix which has a polynomial time complexity, while for d > 3, computing ML is NP-
hard [17, 6]. As such, a more practical phase transition for tensors is to characterize the
algorithmic critical value 3,(d,n) (which might depend on the tensor dimension n) above
which the recovery of the spike is possible in polynomial time. Richard and Montanari [17]
first introduced the symmetric spiked tensor model (of the form Y = pz®? 4 W € T¢ with
symmetric W) and also considered the related algorithmic aspects. In particular, they used
heuristics to highlight that spike recovery is possible, with Approximate Message Passing
(AMP) or the tensor power iteration method, in polynomial time? provided j > ns . This
phase transition was later proven rigorously for AMP by [14, 12] and recently for tensor
power iteration by [11].

Richard and Montanari [17] further introduced a method for tensor decomposition based
on tensor unfolding, which consists in unfolding Y to an n? x n%~9 matrix Mat(Y) =
pxy' + Z for ¢ € [d — 1], to which a SVD is then performed. Setting ¢ = 1, they pre-

dicted that their proposed method recovers successively the spike if p = ni.Ina very
recent paper by Ben Arous et al. [3], a study of spiked long rectangular random matrices®
has been proposed under fairly general (bounded fourth-order moment) noise distribution as-
sumptions. They particularly proved the existence of a critical SNR for which the extreme
singular value and singular vectors exhibit a BBP-type phase transition. They applied their
result for the asymmetric rank-one spiked model in Eq. (1) (with equal dimensions) using the
tensor unfolding method, and found the exact threshold obtained by [17], i.e., 8 2 n“s for
tensor unfolding to succeed in signal recovery.

1Depending on the tensor order d. We will sometimes omit the dependence on d if there is no ambiguity.

2Using tensor power iteration or AMP with random initialization.

3Number of rows m are allowed to grow polynomially in the number of columns n, i.e., % =n®.



For the asymmetric spiked tensor model in Eq. (1), few results are available in the literature
(to the best of our knowledge only [3] considered this setting by applying the tensor unfolding
method proposed by [17]). This is precisely the model we consider in the present work and
our more general result is derived as follows. Given the asymmetric model from Eq. (1), the
maximum likelihood (ML) estimator of the best rank-one approximation of T is given by

(2) ()\*,ugf)) = arg min IT-2u @ @ud|2

AERT, (MW ud)eSr1—1x...xSma—1
In the above equation, A, and the uf) can be respectively interpreted as the generalization
to the tensor case of the concepts of dominant singular value and associated singular vectors
[15]. Following variational arguments therein, Eq. (2) can be reformulated using contractions
of T as

(3) max  [T(u®,... u@),
T2, [[u]=1

the Lagrangian of which writes as £=T(u(",... u(®) - X <H?:1 @] - 1) with A > 0.

Hence, the stationary points (A, ul®, . ,u(d)), with the u()’s being unitary vectors, must
satisfy the Karush-Kuhn-Tucker conditions, for i € [d]

{T(u(l), culD D (@) = A ()

@ A=Tw®), . @),

An interesting question concerns the computation of the expected number of stationary
points (local optima or saddle points) satisfying the identities in Eq. (4). [4] studied the land-
scape of a symmetric spiked tensor model and found that for 8 < 3. the values of the objec-
tive function of all local maxima (including the global one) tend to concentrate on a small
interval, while for 3 > 3. the value achieved by the global maximum exits that interval and
increases with . In contrast, very recently Goulart et al. [8] have studied an order 3 sym-
metric spiked random tensor Y using a RMT approach, where it was stated that there exists a
threshold 0 < 35 < f3. such that for 8 € [, .| there exists a local optimum of the ML prob-
lem that correlates with the spike and such local optimum coincides with the global one for
B > B.. We conjecture that such observations extend to asymmetric spiked tensors, namely
that there exists an order one critical value 5. above which the ML problem in Eq. (3) admits
a global maximum. As for [8], our present findings do not allow to express such (. and its
exact characterization is left for future investigation. However, for asymmetric spiked ran-
dom tensors, we also exhibit a threshold 5, such that for 3 > 35 there exists a local optimum
of the ML objective that correlates with the true spike. Figure 1 provides an illustration of the
different thresholds of 3 and see the last part of Subsection 3.2 for a more detailed discussion.

Main Contributions. Starting form the conditions in Eq. (4), we provide an exact expres-
sion of the asymptotic singular value and alignments <:13(i), uii) ), when the tensor dimensions
n; — oo with ﬁ — ¢; € (0,1), where the tuple (A, ufkl), o ,uﬁd)) is associated to a lo-
cal optimum of the ML problem verifying some technical conditions (detailed in Assumption
4). We conjecture that when the SNR £ is large enough, there is a unique local optimum veri-

fying Assumption 4 and for which our results characterize the corresponding alignments. We

further conjecture that (A, ugl), e ,u&d)) coincides with the global maximum above some*

(. — that needs to be characterized.

4Such a critical value has been characterized by [12] for symmetric tensors. See [8] for a detailed discussion
about this aspect in the case of symmetric tensors.
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FIG 1. Illustration of the different thresholds for the SNR 3. Our approach exhibits [Bs such that for B > (s
there exists a local optimum that correlates with the spike, the threshold (¢ is unknown for asymmetric tensors
and corresponds to the ML phase transition (above (¢ the global maximum correlates with the spike), while Bq
corresponds to the algorithmic phase transition (recovery of the spike in polynomial time).

Technically, we first show that the considered random tensor T can be mapped to an equiv-
alent symmetric random matrix T' € My, constructed through contractions of T with d — 2
directions among u&l), o ,ufkd). Then, leveraging on random matrix theory, we first char-
acterize the limiting spectral measure of 1" and then provide estimates of the asymptotic
alignments (x(*), uff)>. We precisely show (see Theorem 8) that under Assumption 4, for
d > 3, there exists 35 > 0 such that for 5 > [

A =25 A%(B),
(@9, ul®)] 2 g,((9))

where A\>°(3) satisfies f(A*(3),5) =0 with f(z,5) =2+ g(z) — ,BHfZI gi(#) and

N N TE R O L RV T v DL,

C; 2 2 ’

&)

g(z) being the solution to the fixed point equation g(z) = Zle gi(z) (for z large enough);
see Section B.11 for the existence of g(z). Besides, for 3 € [0, 3] with® ¢; = 2 for all i € [d]

(6) NPT Lty \<w“>,uff)>

7 — 0,

that is uii) (asymptotically) ceases to correlate with (9.

REMARK 1. Note that q;(z) can be equivalently expressed as q;(z) = (%) S
J#i I
with a;(z) = W. Note that such expression is defined for c; € [0, 1] with d > 3. See

details in Section B.13.

We highlight that in our formulation the threshold 5, corresponds to the minimal value
of the SNR /3 above which the derived asymptotic formulas are algebraically defined, which

>For arbitrary values of ¢;’s, the upper bound of A°® can be computed numerically as the minimum non-
negative real number z for which Algorithm 1 converges.
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FIG 2. Asymptotic singular value and alignments as per Eq. (5) when all the dimensions n; are equal (c; = é
Sor all i € [d)) for different values of the tensor order d. The matrix case corresponds to setting d =3 and c3 =0
(see Section 4 for more details).

may differ from the true phase transition 5. of the ML problem: In the case of symmetric
tensors, the results form [8] seem to indicate that 3, is slightly below . obtained by [12]
where the ML problem was studied.

Figure 2 notably depicts the asymptotic alignments as in Eq. (5) when all the tensor dimen-
sions n; are equal. Since our result characterizes the alignments for d > 3, it is not possible
to recover the matrix case by simply setting d = 2 since the equations are not defined for
d =2 (see Remark 1). However, the matrix case is recovered by considering an order 3 ten-
sor (d = 3) and then taking the limit cs — 0 (equivalent to the degenerate case ns = 1 which
results in a spiked random matrix model), see Section 4 for more details. From Figure 2-(b),
unlike the matrix case, i.e., d = 2, the predicted asymptotic alignments are not continuous for
orders d > 3, this phenomenon has already been observed in the case of symmetric random
tensors [12]. In particular, the predicted theoretical threshold (35 in the matrix case d = 2
coincides with the classical so-called BBP (Baik, Ben Arous, and Péché) phase transition
Bc(2) [2, 5, 7, 19]. Moreover, our result for the matrix case characterizes the asymptotic
alignments for the long rectangular matrices studied by [3] and we also recover the threshold
82 n“i for the case of tensor unfolding method (See remark 9). From a methodological
view point, our results are derived based solely on Stein’s lemma without the use of complex
contour integrals as classically performed in RMT. In essence, we follow the approach in [§]
and further introduce a new object (the mapping &, defined subsequently in Eq. (31)) that
simplifies drastically the use of RMT tools.

The remainder of the paper is organized as follows. Section 2 recalls some fundamental
random matrix theory tools. In Section 3, we study asymmetric spiked tensors of order 3
where we provide the main steps of our approach. Section 4 characterizes the behavior of
spiked random matrices given our result on spiked 3-order tensor models from Section 3.
The generalization of our results to arbitrary d-order tensors is then presented in Section 5.
Section 6 discusses the application of our findings to arbitrary rank-%£ tensors with mutu-
ally orthogonal components. Further discussions are presented in Section 7. In Appendix A,
we provide some simulations to support our findings and discuss some algorithmic aspects.
Finally, Appendix B provides the proofs of the main developed results.

2. Random matrix theory tools. Before digging into our main findings, we briefly re-
call some random matrix theory results that are at the heart of our analysis. Specifically,
we recall the resolvent formalism which allows to assess the spectral behavior of large
symmetric random matrices. In particular, given a symmetric matrix S € M,, and denoting
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A1(S) < ... <\, (S) its n eigenvalues with corresponding eigenvectors u;(S) for i € [n],
its spectral decomposition writes as

S=Y N(S)ui(S)ui(S)".
=1

In the sequel we omit the dependence on S by simply writing \; and w; if there is no ambi-
guity.

2.1. The resolvent matrix. We start by defining the resolvent of a symmetric matrix and
present its main properties.

DEFINITION 1. Given a symmetric matrix S € M, the resolvent of S is defined as
Rs(z)=(S—zI,)"", zeC\S8(S),
where S(S) ={\1,...,\n} is the spectrum of S.

The resolvent is a fundamental object since it retrieves the spectral characteristics (spec-
trum and eigenvectors) of S. It particularly verifies the following property which we will use
extensively to derive our main results,

(@) Rs(z):—lIn-l-}SRs(z):—lIn—i-}Rs(Z)S.

z z z z
The above identity, coupled with Stein’s Lemma (Lemma 1 in Section 2.3 below), is a fun-
damental tool used to derive fixed point equations that allow the evaluation of functionals of
interests involving Rg(z). Another interesting property of the resolvent concerns its spectral
norm, which we denote by || Rg(z)||. Indeed, if the spectrum of S has a bounded support,

then the spectral norm of Rg(z) is bounded. This is a consequence of the inequality
” < ;
~ dist(2,5(9))
where dist(z,-) denotes the distance of z to a set. The resolvent encodes rich information

about the behavior of the eigenvalues of S through the so-called Stieltjes transform which
we describe subsequently.

8) |Rs(2)

2.2. The Stieltjes transform. Random matrix theory, originally, aims at describing the
limiting spectral measure of random matrices when their dimensions grow large. Typically,
under certain technical conditions on S, the empirical spectral measure of S defined as

1 n
©) vs = ; Ox(S)

where ¢, is a Dirac mass on x, converges to a deterministic probability measure v. To charac-
terize such asymptotic measure, the Stieltjes transform (defined below) approach is a widely
used tool.

DEFINITION 2 (Stieltjes transform). Given a probability measure v, the Stieltjes trans-
form of v is defined by

g,,(z)z/iyf)\z), z2eC\S(v).



Particularly, the Stieltjes transform of vg is closely related to its associated resolvent
Rg(z) through the algebraic identity

LI [N 1 11
0= 2 [ =L ey~ RSO

The Stieltjes transform g, has several interesting analytical properties, among which, we
have

1. g, is complex analytic on its definition domain C \ S(v) and g, (2)] > 0 if J[z] > 0;
2. g,(2) is bounded for z € C \ S(v) if S(v) is bounded, since |g, (2)| < dist(z,S(v))~};
3. Since ¢,(z) = [ (A — z)"2dv()) > 0, g, is monotonously increasing for z € R.

The Stieltjes transform g,, admits an inverse formula which provides access to the evaluation
of the underlying probability measure v, as per the following theorem.

THEOREM 1 (Inverse formula of the Stieltjes transform). Let a,b be some continuity

points of the probability measure v, then the segment [a,b| is measurable with v, precisely

1 b

v([a,b))=—=1lim [ S[g,(x + i€)]|dx.

™e—=0/,
Moreover, if v admits a density function f at some point x, i.e., v(x) is differentiable in a
neighborhood of x with lim._,o e ‘v ([x — ¢/2,x + €/2]) = f(z), then we have the inverse
Sformula

f(z)= 1 lim gy, (z + i€)].
T e—0
When it comes to large random matrices, the Stieltjes transform admits a continuity prop-
erty, in the sense that if a sequence of random probability measures converges to a determin-
istic measure then the corresponding Stieltjes transforms converge almost surely to a deter-
ministic one, and vice-versa. The following theorem from [24] states precisely this continuity

property.

THEOREM 2 (Stieltjes transform continuity). A sequence of random probability mea-
sures vy, supported on R with corresponding Stieltjes transforms g, (z), converges almost
surely weakly to a deterministic measure v, with corresponding Stieltjes transform g, if and
only if gu, (2) — g, (2) almost surely, for all z € R 4 iR.

In particular, Theorems 1 and 2 combined together allow the description of the spectrum
of large symmetric random matrices.

2.3. Gaussian calculations. The following lemma by Stein (also called Stein’s identity
or Gaussian integration by parts) allows to replace the expectation of the product of a Gaus-
sian variable with a differentiable function f by the variance of that variable times the expec-
tation of f.

LEMMA 1 (Stein’s Lemma [22]). Let X ~ N(0,02) and f a continuously differentiable
function having at most polynomial growth, then

E[Xf(X)]=0’E[f(X)],

when the above expectations exist.
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We will further need the Poincaré inequality which allows to control the variance of a
functional of i.i.d. Gaussian random variables.

LEMMA 2 (Poincaré inequality). Let F': R™ — R a continuously differentiable function
having at most polynomial growth and X1, ..., X, a collection of i.i.d. standard Gaussian
variables. Then,

2

" oF
VarF(Xi,....,X,) <> E
ar ( | ) ‘GXZ-

=1

3. The asymmetric rank-one spiked tensor model of order 3. To best illustrate our
approach, we start by considering the asymmetric rank-one tensor model of order 3 of the
form

1
(10) T=0z0y®z+ —=X,
fray i
where T and X both have dimensions m x n X p and N =m + n + p. We assume that x,y
and z are on the unit spheres S™ !, S*~! and SP~! respectively, X is a Gaussian noise tensor
with i.i.d. entries X;;, ~ N (0,1) independent from x,y, z.

3.1. Tensor singular value and vectors. According to Eq. (4), the £>-singular value and
vectors, corresponding to the best rank-one approximation A, u. ® v, ® w, of T, satisfy the
identities

(1D

Tww=X  Tww=>M Tw) u= w with (u,v,w)e S xS txs !

where we denoted T(u) =T(u,:,:) € ML, ,, T(v) =T(:,v,:) e M, pand T(w) =T(:,:,w) €
M., »,. Furthermore, the singular value A can be characterized through the contraction of T
along all its singular vectors u, v, w, i.e.

(12) A=T(u,v,w) =Y uwjwpTij.
ijk

3.2. Associated random matrix model. 'We follow the approach developed in [8] which
consists in studying random matrices that are obtained through contractions of a random
tensor model, and extend it to the asymmetric spiked tensor model of Eq. (10). Indeed, it has
been shown in [8] that the study of a rank-one symmetric spiked tensor model Y € ’]1’2 boils
down to the analysis of the symmetric random matrix® Y(a) € M, where a € S?~! stands for
the eigenvector of Y corresponding to the best symmetric rank-one approximation of Y, i.e.,

(13) (4,@) = argmin ||Y — ua®|3

HER, aeSI—1

< Y(a)a=pa.

In the asymmetric case of Eq. (10), the choice of a “relevant” random matrix to study is not
trivial since the corresponding contractions T(u), T(v) and T(w) yield asymmetric random
matrices which present more technical difficulties from the random matrix theory perspective,
therefore the extension of the approach in [8] to asymmetric tensors is not straightforward.
We will see in the following that such a choice of the relevant matrix to study an asymmetric
T is naturally obtained through the use of the Pastur’s Stein approach [16].

OThe contraction of the tensor Y with its eigenvector a.
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As described in [8] and since the singular vectors w,v and w depend statistically
on X, the first technical challenge consists in expressing the derivatives of the singular
vectors u,v and w w.r.t. the entries of the Gaussian noise tensor X. Indeed, one can
show that there exists a differentiable mapping F : Ty, — R™T P! that maps X to
F(X) = (A(X),u(X),v(X),w(X)) singular-value and vectors of T, since the components of
u(X),v(X) and w(X) are bounded and A(X) has polynomial growth. Indeed, we have the
following Lemma which is analog to [8, Lemma 8] and which justifies the application of
Stein’s Lemma subsequently.

LEMMA 3. There exists an almost everywhere continuously differentiable function F :
Tonnp — RTPH such that F(X) = (A(X), w(X), v(X), w(X)) is singular-value and vec-
tors of T (for almost every X).

PROOF. The proof relies on the same arguments as [8, Lemma 8§]. O

Calculus (see details in B.1) show that deriving the identities in Eq. (11) w.r.t. an entry
Xiji of X with (i, j, k) € [m] x [n] x [p] results in

) -1
ag(zk 1 O T(w) T(v) vjwg (el — u;u)
(14 |ax| = “UN T(w)T Opxn T(u)| — Ay uiwy (e —vjv) | RN,
s T(v)T T(w)T Opxp u;v; (e, — wyw)

where we recall that e? denotes the canonical vector in R? with [eZ]; = §;;. We further have
the identity
o 1

0Xijr VN
Denoting by M the symmetric block-wise random matrix which appears in the matrix in-
verse in Eq. (14), the derivatives of u,v and w are therefore expressed in terms of the
resolvent Rpg(z) = (M — zIy) ™" evaluated on \, and we will see subsequently that the
assessment of the spectral properties of T boils down to the estimation of the normalized
trace % tr Rpz(z). As such, the matrix M provides the associated random matrix model that
encodes the spectral properties of T. We will henceforth focus our analysis on this random
matrix, in order to assess the spectral behavior of T. More generally, we will be interested

in studying random matrices from the 3-order block-wise tensor contraction ensemble B3 (X)
for X ~ Ty, (N (0, 1)) defined as

(16) B3(X) = {®3(X,a,b,c) | (a,b,c) €S™ I x S"T xSPT},

(15)

U;V; W .

where @3 is the mapping
B3 : T X S™ X S" X P Mypynip

(17) Opmxm X(c) X(b)
(X,a,b,c)— | X(c)T Opxn X(a)
X(b)T X(a)T Opxyp

We associate tensor T to the random matrix
1

(18) ®3(T,u,v,w)=BVBV' + i

O3(X,u,v,w) € My,
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where

x 0,,0,,
(z,w) 0 (x,u)leMs, V=|0,y 0,|cMpygs.
(y.v) (@,u) 0 0,0, =

™
Il

and x,y and z are on the unit spheres S”~!, S"~! and SP~! respectively. Note that
®3(T, u, v, w) is symmetric and behaves as a so-called spiked random matrix model where
the signal part 3V BV | correlates with the true signals z,y and z for a sufficiently large 3.
However, the noise part (i.e., the term ﬁ%(x, u,v,w) in Eq. (18)) has a non-trivial struc-
ture due to the statistical dependencies between the singular vectors w, v, w and the tensor
noise X. Despite this statistical dependency, we will show in the next subsection that the spec-
tral measure of ®3(T,u,v,w) (and that of ﬁ@g(x, u,v,w)) converges to a deterministic

measure (see Theorem 4) that coincides with the limiting spectral measure of ®3(T,a, b, c)
where a, b, ¢ are unit vectors and independent of X. Furthermore, the matrix ®3(T,u, v, w)
admits 2\ as an eigenvalue (regardless of the value of /3), which is a simple consequence of
the identities in Eq. (11), since

u T(w)v +T(v)w u
(19) O3(T,u,v,w) [v| = |T(w)Tu+T(w)w| =2\ |v
w T(v)"u+T(u) v w

Note however that the expression in Eq. (14) exists only if A is not an eigenvalue of
®3(T,u, v, w). As discussed in [8] in the symmetric case, such condition is related to the
locality of the maximum ML estimator. Indeed, we first have the following remark that con-
cerns the Hessian of the underlying objective function.

REMARK 2. Recall the Lagrangian of the ML problem as L(u,v,w) = T(u,v,w) —

A(Jlu|l||lv|l||lw| — 1) and denote h = % If X\ is a singular value of T with associ-
0°L

ated singular vectors w,v,w, then (\,h) is an eigenpair of the Hessian V*L = oz eval-
uated at h. Indeed, V*L(h) = ®3(T,u,v,w) — My, thus V?L(h)h = ®3(T,u,v,w)h —
Ah = \h since @3(T,u,v,w)h = 2\h (from Eq. (19)).

From [18, Theorem 12.5], a necessary condition for u, v, w to be a local maximum of the
ML problem is that

(V2L(h)k,k) <0, Vkeh' ={keR" | (hk)=0}.
which yields (by remark 2) the condition

(20) max (P3(T,u,v,w)k, k) <\
keSN-1nht

As such, for A > 0, 2\ must be the largest eigenvalue of ®3(T,u,v,w) as per Eq. (19),
while its second largest eigenvalue cannot exceed A as shown by Eq. (20). Thus our analysis
applies only to some local optimum of the ML problem for which the corresponding sin-
gular value ) lies outside the bulk of ®3(T,u,v,w), namely we suppose’ that there exists
a tuple (\,u,v,w) verifying the identities in Eq. (11) such that \ is not an eigenvalue of
®3(T, u, v, w). Moreover, this allows the existence of the matrix inverse in Eq. (14) and it is
not restrictive in the sense that it is satisfied for a sufficiently large value of the SNR .

In the sequel, for any (\, u, v, w) verifying the identities in Eq. (11), we find that the largest

7We will find that such assumption is satisfied provided 3 > (s for some s > 0 that we will determine
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FIG 3. Spectrum of ﬁ@g, (X,a,b,c) with X ~ Tm,np(N(0,1)) and a,b, ¢ independently sampled from the

unit spheres sm—1 , sn—1 gp—1 respectively. In black the semi-circle law as per Theorem 3.

eigenvalue 2\ is always isolated from the bulk of ®3(T,u,v,w) independently of the SNR
5. In addition, there exists S5 > 0 such that for 8 < 3, the observed spike is not informa-
tive (in the sense that the corresponding alignments will be null) and is visible (an isolated
eigenvalue appears in the spectrum of ®3(T, u, v, w), see Figure 4) because of the statistical
dependencies between u, v, w and X. The same phenomenon has been observed in the case
of symmetric random tensors by [8].

3.3. Limiting spectral measure of block-wise 3-order tensor contractions. We start by
presenting our first result which characterizes the limiting spectral measure of the ensemble
Bs(X) with X ~ Ty, ,, »,(N(0,1)). We characterize this measure in the limit when the tensor
dimensions grow large as in the following assumption.

ASSUMPTION 1 (Growth rate). As m,n,p — oo, the dimension ratios
(0,1), 55 — 2 €(0,1) and —ec3=1—(c1+c2) €(0,1).

_m
m+n+p—)616

p
m—+n-+p

We have the following theorem which characterizes the spectrum of T%(Dg (X,a, b, c) with
arbitrary deterministic unit vectors a, b, c.

THEOREM 3. Let X ~ Ty, np(N(0,1)) be a sequence of random asymmetric Gaus-
sian tensors and (a,b,c) € S"! x S"71 x SP=! a sequence of deterministic vectors of
increasing dimensions, following Assumption 1. Then the empirical spectral measure of
—L_®3(X,a,b,c) converges weakly almost surely to a deterministic measure v whose Stielt-

VN
jes transform g(z) is defined as the solution to the equation g(z) = Z?:1 9i(z) such that
Sg(2)] > 0 for S[z] > 0 where, for i € [3] gi(2) satisfies g2(2) — (9(2) + 2)gi(2) —¢; =0
forze C\ S(v).

PROOF. See Appendix B.2. O

REMARK 3. The equation g(z) = Z‘?:l 9i(z) yields a polynomial equation of degree 5
in g which can be solved numerically or via an iteration procedure which converges to a fixed
point for z large enough.

In particular, in the cubic case when ¢; =cy = c3 = %, the empirical spectral measure of
Viﬁ%(x, a, b, c) converges to a semi-circle law as precisely stated by the following Corol-
lary of Theorem 3.
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COROLLARY 1. Given the setting of Theorem 3 with ¢ = co = c3 = % the empirical
spectral measure of \/%fbg (X, a, b, c) converges weakly almost surely to the semi-circle dis-

tribution supported on S(v) = [—2 \/5 , 2\/%, whose density and Stieltjes transform write
respectively as

3 8 + —32—}—3\/22—%
v(de)=— g—xQ dz, g(z)= , where ze€C\S(v).

47 4
PROOF. See Appendix B.3. O

Figure 3 depicts the spectrum of ﬁ@g(x,a, b,c) with X ~ Ty, , ,(N(0,1)) and inde-
pendent unit vectors a, b, ¢, it particularly illustrates the convergence in law of this spectrum
when the dimensions m,n, p grow large.

REMARK 4. More generally, the spectral measure of ﬁ@g(x,a,b, c) converges to
a deterministic measure with connected support if ﬁ@g(x,a,b,c) is almost surely full
rank, i.e., if max(m,n) — min(m,n) < p < m + n since the rank of ﬁ@g(x,a,b,c) is
min(m,n + p) + min(n, m + p) + min(p, m + n). In contrast if it is not full rank, its spec-

tral measure converges to a deterministic measure with unconnected support (see the case of
matrices in Corollary 4 subsequently).

The analysis of the tensor T relies on describing the spectrum of ®3(T,u, v, w) where
the singular vectors u,v,w depend statistically on X (the noise part of T). Despite these
dependencies, it turns out that the spectrum of ®3(T,u, v, w) converges in law to the same
deterministic measure described by Theorem 3. Besides, we need a further technical assump-
tion on the singular value and vectors of T.

ASSUMPTION 2. We assume that there exists a sequence of critical points (s, Uy, Vs, Wy )
satisfying Eq. (11) such that M, <5 X2 (6), [(us, )| £ a2(8), |(ve,y)| 2 ay®(B),

|(w., 2)| == aZ®(B) with X>*(8) ¢ S(v) and aZ*(B), ag* (B), az*(8) > 0.

We precisely have the following result.

THEOREM 4. Let T be a sequence of random tensors defined as in Eq. (10). Under
Assumptions 1 and 2, the empirical spectral measure of ®3(T, ., Vs, ws) converges weakly
almost surely to a deterministic measure v whose Stieltjes transform g(z) is defined as the
solution to the equation g(z) = Z?Zl 9i(z) such that 3[g(z)] > 0 for J[z] > 0 where, for
i € [3] gi(2) satisfies g2 (2) — (g(2) + 2)gi(2) — ¢ =0 for 2 € C\ S(v).

PROOF. See Appendix B.4. O

However, the statistical dependency between u, v, w and X exhibits an isolated eigenvalue
in the spectrum of ®3(T,u, v, w) at the value 2 independently of the value of the SNR /3,
which is a consequence of Eq. (19). Figure 4 depicts iterations of the power iteration method
where the leftmost histogram corresponds to the fixed point solution, where one sees that the
spike converges to the value 2.
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FIG 4. Spectrum of ®3(T,u, v, w) at iterations 0,5 and oo of the power method (see Algorithm 3) applied on T,
form=n=p=100and B =0.

REMARK 5. Note that, from Assumption 2, the almost sure limit \°° of X\ must lie out-
side the support S(v) of the deterministic measure v described by Theorem 4. The same
phenomenon was noticed in [8] where it is assumed that the almost sure limit u* of y must

satisfy > > 2\/§ in the case of symmetric tensors.

Let us denote the blocks of the resolvent of ®3(T, u,v,w) as
Rll (z) RIQ(Z) RIS(Z)
(21) R@g(T,u,v,w)(z) = Rm(z)T R22(Z) R23(z) )
Rlz(Z)T R23(Z)T RSS(Z)
where R (2) € M,,,, R*(z) € M, and R3(z) € M,,. The following corollary of Theorem
4 will be useful subsequently.

COROLLARY 2. Recall the setting and notations of Theorem 4. For all z € C\ S(v), we
have

TURE) 5 01(), L uREE) LS ), RS L g(0)

3.4. Concentration of the singular value and the alignments. When the dimensions of T
grow large under Assumption 1, the singular value \ and the alignments (u,x), (v,y) and
{(w, z) converge almost surely to some deterministic limits. This can be shown by controlling
the variances of these quantities using the Poincaré’s inequality (Lemma 2). Precisely, for A,
invoking Eq. (15) we have

NZu wk:—

Bounding higher order moments of A similarly allows to obtain the concentration of A, e.g.
by Chebyshev’s inequality, we have for all ¢ > 0

Var < Z E ’
ijk

0Xijk

1
P(A—EX>1t) < —.
(N-EN20)<—
Similarly, with Eq. (14), there exists C' > 0 such that for all ¢ > 0

o Bl{o.y) By 2 1)< 1y

For the remainder of the manuscript, we denote the almost sure limits of A and the of align-
ments (u, x), (v,y) and (w, z) respectively as

(22)
)\OO(B)E]\}HH A, aX(B) = lim (u,x), aX(B)= lim (v,y), a(B)= lim (w,z).

z N—o0 Y N—oo N—oo

B (|(u.2) - E(u,2)| > 1) < B(|(w, z) - E(w,2)| > ) < ~—.
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3.5. Asymptotic singular value and alignments. Having the concentration result from
the previous subsection, it remains to estimate the expectations E\, E(u, x), E(v,y) and
E(w, z). Usually, the evaluation of these quantities using tools from random matrix the-
ory relies on computing Cauchy integrals involving R, (tu,v,w)(2) (the resolvent of
®3(T,u, v, w)). Here, we take a different (yet analytically simpler) approach by taking di-
rectly the expectation of the identities in Eq. (11) and Eq. (12), then applying Stein’s Lemma
(Lemma 1) and Lemma 3. For instance, for A, we have

Ex=—=) Elvjwpor— +E[uz’w . }+E[uw~]+ E[(u,z)(v,y){w, z)].
v ] B [ 3| + B (w2) .9} . 2)

From Eq. (14), when N — oo, it turns out that the only contributing terms® of the derivatives

a?éj;l o 3?5? - and 8(31(1sz in the above sum are respectively

~ ——V;W R )\ y ~ — W R )\ , 2—7U‘U‘R )\ '
aX’L]k \/N 7 Wk 1,1,( ) 8X1jk \/N 1 Wk ]j( ) aXZ]k \/N 1Uj k‘k( )
This yields

1
EX= N (tr R (N) + tr R*(\) + tr R®(\)) + BE [(u, @) (v, y)(w, 2)] + O (N 7).
Therefore, the almost sure limit A>°(3) as N — oo of A satisfies

AZ(B) +9(A7(B)) = Bag (B)ay (B)az’ (B),

where ag’(8), ag’(8) and aZ®(3) are defined in Eq. (22). From Eq. (11), proceeding similarly

as above with the identities
mTT(v)w = Mu, ), yTT(u)w = \v,y), zTT(v)Tu = Mw, z),

we obtain the following result.

THEOREM 5. Recall the notations in Theorem 4. Under Assumptions I and 2, there exists
Bs > 0 such that for 8 > s,

where a;(z) = m and \*°(B) satisfies f(A\>°(5),5) =0 with f(z,0) =z+g(z) —
Ok Besides, for 3 € [0,8s], A is bounded® by an order one constant and

a1 (z)as(z)as

[(w, )], [{v, 9)],[{w, 2)| == 0.

PROOF. See Appendix B.5. O

REMARK 6. A more compact expression for the alignments is provided in Theorem 8.
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FI1G 5. Asymptotic singular value and alignments of T as predicted by Theorem 5 for c¢; = %7 co = % and c3 =

Figure 5 depicts the predicted asymptotic dominant singular value A°°(/3) of T and the
corresponding alignments from Theorem 5. As we can see, the result of Theorem 5 predicts
that a non-zero correlation between the population signals x,y, z and their estimated coun-
terparts is possible only when 8 > 35 ~ 1.1134, which corresponds to the value after which
A°(B) starts to increase with f.

REMARK 7. Note that, given g(z), the inverse formula expressing (3 in terms of \*° is

explicit. Specifically, we have (\>°) = \/Hle()‘joti(;&g:)gi()‘x))

formula provides an estimator for the SNR (8 given the largest singular value X\ of T.

. In particular, this inverse

3.6. Cubic 3-order tensors: case c1 = co = c3 = é In this section, we study the par-
ticular case where all the tensor dimensions are equal. As such, the three alignments
(u,z), (v,y), (w, z) converge almost surely to the same quantity. In this case, the almost
sure limits of A and (u,x), (v,y), (w, z) can be obtained explicitly in terms of the signal
strength (8 as per the following corollary of Theorem 5.

COROLLARY 3. Under Assumptions 2 and 1 with ¢c; = co = c3 = %,for B> Bs= 2—‘3{5

AL A () =4[ £ oy YIVEEZAT

188 )
a.s. \/952_12+@+\/952+36+@
)] (0. )]. (0, 2)] 2 = |

Besides, for f € [0.202], A 2% X <2, /2 and {2} |{v.9)] | (0, 2)| “ 0.
PROOF. See Appendix B.6. =

Figure 6 provides plots of the almost sure limits of the singular value and alignments
when T is cubic as per Corollary 3 (see Subsection A.2 for simulations supporting the above
result). In particular, this result predicts a possible correlation between the singular vectors

and the underlying signal components above the value 35 = % ~2 1.154 with corresponding

8Yielding non-vanishing terms in the expression of A°°(3).

9Such bound might be computed numerically and corresponds to the right edge of the limiting spectral measure
in Theorem 4.
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FI1G 6. Asymptotic singular value and alignments of T for c1 =co =c3 = % as per Corollary 3.

singular value A\g = 2\/5 ~ 1.633 with an alignment as = ﬁ ~ 0.707. In addition, we can

easily check from the formulas above that 2

A=(B)
B

— 1 and |(u,x)| — 1 for large values of 3.

Besides, for values of 5 around the value s, the expression of \°°(3) admits the following

expansion

x(8) =2y 2+ Y2 (3 -y + L2 (5 g1+ 2V

35

3

whereas the corresponding alignment expends as

xf\f3
2

— VB —0s f

4. Random tensors meet random matrices.

f3’

3

T (ﬂ Bs) T T qa (B ﬂs)

21[

(8= B5)* +0((8 = B5)*),

256 (ﬁ ﬁs) +0((5_Bs>2)'

In this section, we investigate the appli-

cation of Theorem 5 to the particular case of spiked random matrices. Indeed, for instance
when p = 1 the spiked tensor model in Eq. (10) becomes a spiked matrix model which we

will now denote as

(23)

M = fxy ' +

1
—X,
vN

where again x and y are on the unit spheres S™ ! and S"~! respectively, N = m + n and
X is a Gaussian noise matrix with i.i.d. entries X;; ~ N(0,1).

Our approach does not apply directly to the matrix M above. Indeed, the singular vectors
u,v of M corresponding to its largest singular value ) satisfy the identities

(24)

Mv = \u,

MTu=)v,

and deriving u, v w.r.t. an entry X;; of X will result in

Ome M

{

Now since A is an eigenvalue of [

M } . ([0
, the matrix
Oan

Ome

MT

o) .
8)&- — 1 Y
8%(1;' VN [Wi <

A=u' M,

m
(ef" —
n .
ej — vj'v)

mXm M
M7 0,xn

uiu)] |
] — )\IN> is not

invertible, which makes our approach inapplicable for d = 2. However, we can retrieve the
behavior of the spiked matrix model in Eq. (23) by considering an order 3 tensor and setting
for instance c3 — 0 as we will discuss subsequently.
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FIG 7. Limiting spectral measure of \/Lﬁtl)g(x7 a,b,c) for c; =c,cog =1 — cas per Corollary 4.

4.1. Limiting spectral measure. Given the result of Theorem 5, the asymptotic singular
value and alignments for the spiked matrix model in Eq. (23) correspond to the particular case
c3 — 0. We start by characterizing the corresponding limiting spectral measure, we have the
following corollary of Theorem 4 when c3 — 0.

COROLLARY 4. Given the setting and notations of Theorem 3, under Assumptions 2 and
1 with ¢y =c¢,ca =1 — c for c € (0,1), the empirical spectral measure of ﬁ‘bg (X,a,b,c)
converges weakly almost surely to a deterministic measure v defined on the support S(v) =

[—1+2n,—/1 =20 U [/1—=2/1,y/1+2/n] withn=c(1 — c), whose density

function writes as

v(dx) = 1 sin <arctan2(0,qc(x))> |g.(x)| sign

T 2

sin (W)

x
where q.(z) = (22 — 1)? + 4c(c — 1). And the corresponding Stieltjes transform writes as
g(z)=—z+ q;(,z)? for zeC\S(v).

PROOF. See Appendix B.7. O

REMARK 8.  Corollary 4 describes the limiting spectral measure of ———®3(X, a, b, c)

m+n

for X ~ Ty n1(N(0,1)), (a,b) € S™ ! x S""L and ¢ =1 (a scalar), which is equivalent to

0 X
. 1 mxXm .
random matrices of the form T [ X7 Oan} with X ~ M, ,(N(0,1)).

Figure 7 depicts the limiting spectral measures as per Corollary 4 for various values of ¢
(see also simulations in Appendix A.l). In particular, the limiting measure is a semi-circle
law for square matrices (i.e., c = %), while it decomposes into a two-mode distribution'® for

¢ €(0,1) \ {3} due to the fact that the underlying random matrix model is not full rank
(®3(X,a,b,1) if of rank 2min(m,n)).

1OWith a Dirac 6(z) at 0 weighted by 1 — 2min(c, 1 — ¢), not shown in Figure 7.

dx + (1 —2min(c,1 —¢))d(x),
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FI1G 8. Asymptotic singular value and alignments of T (and of M in Eq. (23)) for ¢1 = c and cg =1 — c as per
Corollary 5, for different values of ¢ € {%, 1—107 % }

4.2. Limiting singular value and alignments. Given the limiting Stieltjes transform from
the previous subsection (Corollary 4), the limiting largest singular value of M (in Eq. (23))
and the alignments of the corresponding singular vectors are obtained thanks to Theorem 5,
yielding the following corollary.

COROLLARY 5. Under Assumption 1 with ¢y = ¢,co = 1 — ¢, we have for 8 > (s =

v/c(1l—c)
A5 0% (8) = /B2 + 1+ L5,

|(u, z) = ﬁ(é,C)’ (v, y) =5 5(5,11_0)7

where uw € S v € S*! are the singular vectors of M corresponding to its largest singu-
lar value \ and k(3,c) is given by

(B2 +1)—c(c—-1)
(B'+c(c=1))(B2+1—c)

Besides, for 8 € [0, 3], A = \/1+2\/c(1 = ¢) and |(u, z)| | (v, y)| = 0.

PROOF. See Appendix B.8. O

’%(670) =p

Figure 8 provides the curves of the asymptotic singular value and alignments of Corollary
5 (see Subsection A.1 for simulations supporting the above result). Unlike the tensor case
from the previous section, we see that the asymptotic alignments ag’ (), ag’ (/) are continu-
ous and a positive alignment is observed for 5 > 5 which corresponds to the classical BBP

phase transition of spiked random matrix models [2, 5, 19].

REMARK 9 (Application to tensor unfolding). The tensor unfolding method consists
in estimating the spike components of a given tensor T = ’yzr:(l) ® - @z 4+ ﬁx €
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T with X ~ Tﬁ(N(O,l)) by applying an SVD to its unfolded matrices (for i € [d])
Mat;(T) = v (y) T + ﬁXZ of size n x n%t. Applying Corollary 5 to this case

predicts a phase transition at 3; = {/c(1 —c) with'! ¢ = > — 0, which

yields Bs = ¢ %

n — 1
n+nd=1 7 14nd-

. After re-scaling the noise component (by multiplying Eq. (23) by

1+ withm = nd=1) this yields v > n%, i.e., the phase transition for tensor unfold-
ing obtained by [3] (see Theorem 3.3 therein). More generally, for any order-d tensor T
of arbitrary dimensions ni X - -- X ng, the tensor unfolding method succeeds provided that

BZ(HiﬂmYM/Viﬁﬂnr

5. Generalization to arbitrary d-order tensors. We now show that our approach can
be generalized straightforwardly to the d-order spiked tensor model of Eq. (1). Indeed, from
Eq. (4), the £5-singular value X and vectors w1, ... u(® e S"~1x ... xS~ correspond-
ing to the best rank-one approximation Au") @ ... ® u(® of the d-order tensor T in Eq. (1),
satisfy the identities

T(u®, .. wl=D  wlt)  ad) = u®),
A=Tu®, . u@d) =% WV T

71 o Yig 115-0452d "

(26)

5.1. Associated random matrix ensemble. Let TV € M, n, denote the matrix obtained

by contracting the tensor T with the singular vectors in {u("), ... u(@}\ {u® 4}, ie.,
27 TV ET(u(l),...,u(ifl),:,u(”l),...,u(jfl),:,u(j+1),...,u(d)).
As in the order 3 case, from Eq. (26), the derivatives of the singular vectors (), ... u(%)
with respect to the entry X; ;. of the noise tensor X express as
(28)
-1
e Opysn, T2 T8 . Tl - o
i i (T T 0pgren, T2 - T2 Tee o, vt (el —ullVulin)
:_L (T13)T (T23)72 0n3><n3 TSd -\
:<d> VN : T ! © (ia) o, (iq)
ou . . . 4 nd _ . \*d),, (ig
aXil ,,,,, iq (Tld)T (TQd)T (T3d)T Onand HZG{I ""dil}u’é (eld uld u )

where N = Zie[d] n;, and the derivative of A w.r.t. X, ;. writes as

oA 1 (0)
(29) 0Xi, .. VN H Uy,

et Le(d]

As such, the associated random matrix model of T is the matrix appearing in the resolvent
in Eq. (28). More generally, the d-order block-wise tensor contraction ensemble By(X) for
X~ Ty, . n,(N(0,1)) is defined as

(30) Ba(X) = {@d(X,a(l), . ,a(d)) ‘ (a(l), .. .,a(d)) eSS lx...x S”d_l}

1 our assumptions, we assume that ¢ is some constant that does not depend on the tensor dimensions. Still,
we believe that it can be relaxed in the same vein as in [4].
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Algorithm 1 Fixed point equation to compute the Stieltjes transform in Theorem 6

Input: z € R\ S(v) and tensor dimension ratios ¢ = [cq, .. ., cd]T € (0, 1)d
Output: g R, g= [917...,gd]T eR?

Repeat

P)
g g-2kz _ 4c+§g+z)
d

942 i=19

until convergence of ¢

> Element-wise vector operation.

where &, is the mapping

Bg:Tpy oy XS x o x Sl — My o,

_Onl . X12 X13 L. de 7]
(31) (XIQ)T 0n2><n2 x23 . X2d
X,aM,... a?)— (X)) T (X)) T 0y - X3 7
_(de)T (X2d)T (X3d)T Ondxnd_
with X7 =X(aW,...,al=V :,al*tV . alU-D : alt) . ald)eM,, , .

REMARK 10. As in the order 3 case, to ensure the existence of the matrix inverse in

Eq. (28), we need to suppose that there exists a tuple (), ug), ey uid)) verifying the iden-

tities in Eq. (26) such that \, is not an eigenvalue of ®4(T, uil), ... ,uid)).

5.2. Limiting spectral measure of block-wise d-order tensor contractions. In this sec-
tion, we characterize the limiting spectral measure of the ensemble B;(X) for X ~
Th,,..nas(N(0,1)) in the limit when all tensor dimensions grow as per the following as-
sumption.

ASSUMPTION 3.  For all i € [d], assume that n; — oo with S G E (0,1).

We thus have the following result which characterizes the spectrum of \/iﬁq)d(x, a(l), cee a(d))

for any deterministic unit norm vectors aW,. .. .a®,

THEOREM 6. Let X~ Ty, »,(N(0,1)) be a sequence of random asymmetric Gaus-
sian tensors and (a(V ... a®) e Sm~1 x ... x S"~1 g sequence of deterministic vectors
of increasing dimensions, following Assumption 3. Then the empirical spectral measure of

ﬁ@d(x, ab, ..., a(d)) converges weakly almost surely to a deterministic measure v whose

Stieltjes transform g(z) is defined as the solution to the equation g(z) = 2?:1 9i(z) such that
Slg(2)] > 0 for 2] > 0 where, for i € [d] gi(2) satisfies g2(z) — (9(2) + 2)gi(z) —¢; =0
for z€ C\ S(v).

PROOF. See Appendix B.9. O

Algorithm 1 provides a pseudo-code to compute the Stieltjes transform g(z) in Theorem

6 through an iterative solution to the fixed point equation g(z) = Zle gi(z). In particular,
as for the order 3 case, when all the tensor dimensions are equal (i.e., ¢; = é for all i € [d]),

the spectral measure of \/Lﬁéd(x, a(l), ey a(d)) converges to a semi-circle law. We have the
following corollary of Theorem 6.
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ny = ng = ng = ng = H0 ny =ng = ng = nyg = 150

| imiting measure L imiting measure
=3 Empirical measure =3 Empirical measure

0.44 Mra 0.4 mon

20 -15 -10 -05 00 05 10 15 20 220 -15 -10 -05 00 05 10 15 20

FI1G 9. Spectrum of \F(I)4(X a,b,c,d) with X ~ Tnq,...ns (N (0,1)) and a,b, c,d independently sampled

from the unit spheres S™ ™ 1, ., ST 1 respectively. In black the semi-circle law as per Theorem 6.

COROLLARY 6. With the setting of Theorem 6. Under Assumption 3 with c; = é for all
i € [d], the empirical spectral measure of \ﬁCI)d(X a), ... a\D) converges weakly almost

surely to the semi-circle distribution support S(v) = [ 2\/ 2\/ ] whose density

and Stieltjes transform write respectively as

_ + —zd +dy /22 — AL
v(dz) = d \/(4(d D _ x2> . g(z)= d where ze€C\S(v).

2(d— 1)1 d 2(d— 1) ’

PROOF. See Appendix B.10. O

Figure 9 provides an illustration of the convergence in law (when the dimension n; grow
large) of the spectrum of ﬁcm(x, a,b, c,d) with a 4th-order tensor X ~ T, ,,(N(0,1))

and a, b, ¢, d independently sampled from the unit spheres S™ 1, ..., S™~1 respectively.

REMARK 11. ﬁ@d(x,a(l), ...,a\D) is almost surely of rank Y, min(ng, ;. 1j)-

As in the order 3 case, when ﬁ@d(x, a(l), e ,a(d)) is almost surely full rank, its spectral
measure converges to a semi-circle law with connected support, while in general the limiting
spectral measure has unconnected support.

The result of Theorem 6 still holds for <I>d(T,u(1), e ,u(d)) where u(l), . ,u(d) stand
for the singular vectors of T defined through Eq. (26). Indeed, the statistical dependencies
between these singular vectors and the noise tensor X do not affect the convergence of the
spectrum of ®4(T,u, ..., u(?) to the limiting measure described by Theorem 6. We fur-
ther need the following assumption.
(1) (d))

ASSUMPTION 4. We assume that there exists a sequence ofcriticalpoints (G T A
satisfying Eq. (26) such that \, <% \>°(3), |<u>(,f),a:(1 ) =2 aS%, (B) with A>°(B) ¢ S(v)
and a3%, (B) > 0.

THEOREM 7. Let T be a sequence of spiked random tensors defined as in Eq. (1). Un-
(1) (d)

der Assumptions 3 and 4, the empirical spectral measure of ®4(T,u,’, ..., uy ') converges
weakly almost surely to a deterministic measure v whose Stieltjes transform g(z) is defined

as the solution to the equation g(z) = Zle 9i(z) such that [g(z)] > 0 for [z] > 0 where,
fori € [d] gi(2) satisfies g?(z) — (9(2) + 2)gi(z) — c; =0 for € C\ S(v).
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FIG 10. Spectrum of ®4(T, u(l), cey u(4)) at iterations 0, 5 and at convergence of the power method (see Algo-
rithm 3) applied to T, for ny =ng =ng =n4g =50 and 5 =0.
PROOF. See Appendix B.12. 0

Figure 10 depicts the spectrum of <I>4(T,u(1),...,u(4)) for an order 4 tensor T with
B = 0. As we saw previously, an isolated eigenvalue pops out from the continuous bulk of

Dy (T, u® .. ,u(4)) because of the statistical dependencies between the tensor noise X and
the singular vectors w(!), ... u®. More generally, for an order-d tensor T, the spectrum of
Og(T,u™, ... u®) admits an isolated spike at the value (d — 1)\ independently of the sig-

nal strength /3. Indeed, (d — 1)\ is an eigenvalue of ®4(T,u(), ... u(9) with corresponding
d)

eigenvector the concatenation of the singular vectors u(V) ... u(® ie.,
(32)
uD) Yt T(:,u(2)7 i) ) .,u(d))u(i) u®)
@d(T,u(l),...,u(d)) = =@d-DX| :
u(@) Zz’;ﬁdT(u(l)7 . ,'u,(i_l)7 Z,U(i+1), .. .,'u,(d_l)7 :)Tu(i) ul

5.3. Asymptotic singular value and alignments of hyper-rectangular tensors. Similarly
to the 3-order case studied previously, when the dimensions of T grow large at a same rate,
its singular value \ and the corresponding alignments (u("), () for i € [d] concentrate al-
most surely around some deterministic quantities which we denote A*°() = limy_,o, A and
a2, (B) = limy o0 [(u(®, ()| respectively. Applying again Stein’s Lemma (Lemma 1) to
the identities in Eq. (26), we obtain the following theorem which characterizes the aforemen-
tioned deterministic limits.

THEOREM 8. Recall the notations in Theorem 7. Under Assumptions 3 and 4, for d > 3,
there exists Bs > 0 such that for 5 > [,

A5 00(9)
(@@, uD)| =5 g (3(9)),

where q;(z) is given by ¢;(z) = /1 — @ and \*°(B) satisfies f(A>°(5),5) = 0 with

f(z:8)=2+9(2) - Bngl qi(2). Besides, for € [0, Bs], A>° is bounded (in particular
when c; =} for all i € [d, A 55 X <20/ 55L) and | (2, )| £25 0,

PROOF. See Appendix B.13. O
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Algorithm 2 Compute alignments as per Theorem 8

Input: SNR 3 € R4 and tensor dimension ratios ¢ = [cq, .. ., cd]—r € (0, 1)d

T
Output: Asymptotic singular value A°° and corresponding alignments a = [a;c(’l) yeees a;?d)] €[o, l}d
Set A% as the solution of f(z,3) =0in z.

2() o0
Set the alignments as a;%) —4/1- %/\Z) with g; () computed by Algorithm 1 for z = A\°°.

—_ ()
limg_, g, A>(3) ~ 1.680000

<
3.5 o 0.6
~< D.0 E
3.0 204 f, 2 1.234782 — a8
B~ 1.234782 < a%(9)
2.5 0.2 — a;j,\(ﬁ)
2.0 — )
E— = () alignment

0.0
0 1 2 3 4 5 0 1 2 3 4 5
8 53

FI1G 11. Asymptotic singular value and alignments of T as predicted by Theorem 8 for c1 = %07 co = %7 c3 = 21[
andcg =1— (c1 +cg +c3).

REMARK 12. As in the order 3 case, note that the inverse formula expressing 3 in terms

of \*° is explicit. Specifically, we have (A>°) = %. In particular, this inverse for-
mula provides an estimator for the SNR (3 given the 1l?lrgest singular value X\ of T. Algorithm

2 provides a pseudo-code to compute the asymptotic alignments.

Figure 11 depicts the asymptotic singular value and alignments for an order 4 tensor as per
Theorem 8. As discussed previously, the predicted alignments are discontinuous and a strictly
positive correlation between the singular vectors and the underlying signals is possible for
the considered local optimum of the ML estimator only above the minimal signal strength
Bs = 1.234 in the shown example. In the case of hyper-cubic tensors, i.e., all the dimensions
n; are equal, Figure 12 depicts the minimal SNR values in terms of the tensor order d and
the corresponding asymptotic singular value and alignments. As such, when the tensor order
increases the minimal SNR and singular value converge respectively to ~ 1.6 and 2, while
the corresponding alignment'? gets closer to 1. The expressions of 35 and a®°(3;) for hyper-
cubic tensors of order d are explicitly given as

d—1(d—2\'"? d—2
pu— — — 1‘ o f— —_—
33) b d <d—1> B =y

6. Generalization to rank r tensor with orthogonal components. In this section we
discuss the generalization of our previous findings to rank r spiked tensor model with r > 1
of the form

" 1
(34) =Y pal) ooz’ + =X,
= "N

ucorresponding to the minimal theoretical SNR fs.
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FIG 12. Minimal signal strength Bs and the corresponding singular value and alignments in terms of the tensor
order d, when all the tensor dimensions are equal.

where 51 > --- > 3, are the signal strengths, (a:él), . ,w§d)) eSmlx ... xSw L forle

[r], X~ Tp, . 0, (N(0,1)) and N = 3% ;. Supposing that the components wgi), )
are mutually orthogonal, i.e., (mél) , a:éf)> =0 for £ # ¢, the above r-rank spiked tensor model
can be treated through equivalent rank-one tensors defined for each component (3, a:él) Q@

xﬁd) independently, by applying the result of the rank-one case established in the previous

section. Precisely, the best rank-r approximation of T corresponds to

(35) arg min HT—Z)\euél) ®...®u§d)||12:7
MeR, (ul,.. ulP)esri—1x...x§na—1 =1

and the u((f) ’s correlate with @, ’s as a result of the uniqueness of orthogonal tensor decom-

position (see Theorem 4.1 in [1]). Therefore, the study of T boils down to the study of the

random matrices @ (T, ugl), e ,ugd)) for ¢ € [r] which behave as the rank-one case treated

()5
4

previously with signal strength /3, respectively. Indeed, since ugi) € S™~! by definition and

given the orthogonality condition on the zcéi) ’s, for ¢/ # { the inner product <uél) ) a:g)> 250
in high dimension, as such

GO (T, ul®) — BTl .ol 25 0,

where T, = 5, w@l) @ w@d) + \/LNX. Meaning, that the study of ®4(T, u@l), . ,uéd)) is
equivalent to consider the rank-one spiked tensor model T,.

7. Discussion. In this work, we characterized the asymptotic behavior of spiked asym-
metric tensors by mapping them to equivalent (in spectral sense) random matrices. Our start-
ing point is mainly the identities in Eq. (26) which are verified by all critical points of the ML
problem. Quite surprisingly and as also discussed in [8] for symmetric tensors, we found that
our asymptotic equations describe precisely the maximum of the ML problem which corre-
lates with the true spike. Extrapolating the findings from [12, 8] in the symmetric case, we
conjuncture the existence of an order one threshold 3. above which our equations describe
the behavior of the global maximum of the ML problem. Unfortunately, it is still unclear how
we can characterize such 3. with our present approach, which remains an open question. The
same question concerns the characterization of the algorithmic threshold 3, which is more
interesting from a practical standpoint as computing the ML solution is NP-hard for 5 < f,.

In the present work, our results were derived under a Gaussian assumption on the tensor
noise components. We believe that the derived formulas are universal in the sense that they
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extend to other distributions provided that the fourth order moment is finite (as assumed by
[3] for long random matrices). Other extensions concern the generalization to higher-ranks
with arbitrary components and possibly correlated noise components since the present RMT-
tools are more flexible than the use of tools form statistical physics.
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APPENDIX A: SIMULATIONS

In this section we provide simulations to support our findings.

A.1. Matrix case. We start by considering the spiked random matrix model of the form

(37) M =Bzy" + X, with X ~M,,,(N(0,1)),

1
vm+n
and x,y are unitary vectors of dimensions m and n respectively. Figure 13 depicts the spec-
Ome M

MT OnX’l’L
dicted limiting spectral measure as per Corollary 4. Figure 14 shows a comparison between
the asymptotic singular value and alignments obtained in Corollary 5 and their simulated
counterparts through SVD applied on M. Figure 15 further provides comparison between
theory and simulations in the case of long random matrices (m = 200,n = mg), which cor-
responds to tensor unfolding as per Remark 9, where a perfect matching is also observed
between theory and simulations.

trum of ] for 8 = 0 for different values of the dimensions m,n, and the pre-

A.2. Order 3 tensors. Now we consider a 3-order random tensor model of the form

(38) T=BrRy®z+ ———X, with X~ T, ,(N(0,1)),
vm+n—+p
m = 300,n = 300 m = 300,n = 500
0.5 el 0.5
_ _ m— Limiting measure m— Limiting measure
i L [ Empirical measure =1 Empirical measure
0.4 fl N 0.4
203 203
|7z} (72}
j= =4
3 [
Q02 802
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c c
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FI1G 13. Spectrum of M o for B = 0 with different values of the dimensions m,n and the limiting
nxnl

spectral measure in Corollary 4.
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FI1G 14. Asymptotic singular value and alignments of the spiked random matrix in Eq. (37) as per Corollary 5,
and their simulated counterparts for different dimensions m,n. Simulations are performed through SVD applied

to M.
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FIG 15. Asymptotic singular value and alignments of the spiked random matrix in Eq. (37) as per Corollary 5,
3

and their simulated counterparts in the long matrix regime (m = 200, n = m?2 ) which simulated tensor unfolding
as in Remark 9. Simulations are performed through SVD applied to M.

and x,y, z are unitary vectors of dimensions m,n and p respectively. In our simulations the
estimation of the singular vectors w, v, w of T is performed using the power iteration method
described by Algorithm 3. We consider three initialization strategies for Algorithm 3:

(1) Random initialization by randomly sampling wg,vg,wg from the unitary spheres
Sm=1 8§71 and SP~! respectively. We refer to this strategy in the figures legends by

“Random init.”.

(i1) Initialization with the true components x, y, z. We refer to this strategy in the figures

legends by “Init. with x,y, 2”.

(iii) We start by running Algorithm 3 with strategy (i) for a high value of SNR 5 > 1 then
progressively diminishing 5 and initializing Algorithm 3 with the components obtained
for the precedent value of 5. We refer to this strategy in the figures legends by “Init. with

u,v,w”.
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Algorithm 3 Tensor power method [1]

Input: An order d tensor T € Ty, ,....n, and initial components (u(() ), .A,U(()d)) esm—l .. xgna—l
. . 1 d) 2

Output: Estimate of AGMINY e (4, (1), (@) €571 —1 x.. x§d IIT— AuD R ® ul )HF

Repeat

for i € [d] do

, T(u® i1 (D) (@)
u(®) a0 a - @) > Contract T on all the u (/) s for j # 14
end for

until convergence of the u(Ds

Figure 16 provides a comparison between the asymptotic singular value and alignments
of T (obtained by Corollary 3) with their simulation counterparts where the singular vectors
are estimated by Algorithm 3 with the initialization strategies (i) in yellow dots and (ii) in
green dots. As we can see, as the tensor dimensions grow, the numerical estimates approach
their asymptotic counterparts for (ii). Besides, the random initialization (i) yields poor con-
vergence for 5 around its minimal value 55 when the tensor dimension is large enough (see
m =n = p = 150). This phenomenon is related to the algorithmic time complexity of the
power method which is known to succeed in recovering the underlying signal in polynomial
time provided that 8 2> n o [17, 6], which is also noticeable in our simulations (the algo-
rithmic phase transition seems to grow with the tensor dimensions). Figure 17 further depicts
comparison between theory and simulations when Algorithm 3 is initialized following strat-
egy (iii) which allows to follow the trajectory of the global maximum of the ML problem,
where we can notice a good matching between the asymptotic curves and their simulated
counterparts.

APPENDIX B: PROOFS

B.1. Derivative of tensor singular value and vectors. Deriving the identities in
Eq. (11) and Eq. (12) w.r.t. the entry X;;; of the tensor noise X, we obtain the following
set of equations

T(w) (v ) +\ﬁvjwke = X, u+)‘8X

T(w )T 8” -+ T(u ) X +fuzwke a)é} v—i—)\aX
T 8 T a ox

T(v) Xf‘ﬂ—i—T( u)' 55 +\ﬁ“f”ﬂek—ax w+>\8X”A

6?2% :T (8?(1:; ) +T< 78X ) +T (u 'U, aX ) + \/—Ull]jwk

-
Writing T ( ou_ 4 'w) as T (8X -,V fw) = (8‘9?%) T(v)w, we can apply again the

X
identities in Eq. (11) which results in T (a)‘d(—’:_k, v, w) = (6;)(“

T
k) u. Doing similarly with
ij
T (u, 8;9(—?’%,10) and T (u,v, %), we have
ijk ij

N _ ( du )Tw( v )TH( dw )Tw PR
8Xijk_ 6Xl-jk 8X2-jk 8Xijk‘ \/N vk

Furthermore, since u'u=v'v=w"w = 1, we have

ou Tu— ov T'u— ow T'w—()
OXijk -\ 0Xijk -\ 90X S
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FI1G 16. Asymptotic singular value and alignments of the order 3 tensor in Eq. (38) having equal dimensions as
per Corollary 3, and their simulated counterparts for different dimensions {10, 30,50, 100, 150}. The yellow dots
correspond to a random initialization of the power iteration method strategy (i), while the green dots correspond
to an initialization with the true spike components x,y and z strategy (ii).

Thus the derivative of A writes simply as
o 1
0Xijk VN

U VjWE -

Hence, we find that

ou m Ju
359(1']% 1 'ijk(ei - Uzu) 3)8(71jk
Maxa| = i uiwk(iy —vv) | +@3(T,u,v,w) | 5%,

o) 0y _ ou
8X12-k uiv; (e, — wrw) BXQ:;;C
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FI1G 17. Asymptotic singular value and alignments of the order 3 tensor in Eq. (38) having equal dimensions as
per Corollary 3, and their simulated counterparts for different dimensions {10, 30,50, 100, 150}. The green dots
correspond the initialization with strategy (iii).

Yielding the expression in Eq. (14). The same calculations apply to the more general d-order
tensor case yielding the identity in Eq. (28).

B.2. Proof of Theorem 3. Denote the matrix model as

1
N=—®3(X,a,b,c),
Wi 3( )
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where we recall X ~ Ty, ;. ,(N(0,1)) and (a,b,c) € S™ 1 x S"~1 x SP~1 are independent
of X. We further denote the resolvent matrix of IN as
QU'(z) Q%(2) Q¥(2)
Q(2)=(N —zIn)" = |Q2(x)] Q%(z) Q*(2)
QY(2)"T Q%(2)" Q%(2)
In order to characterize the limiting Stieltjes transform g(z) of IN, we need to estimate the

quantity 4 tr Q(z ) 2% g(2) (as a consequence of Theorem 2). We further introduce the
followmg limits

TUQUE) (), L uQR() S m(), 1 w@P(E) 2 g(e)

From the identity in Eq. (7), we have
NQ(z) — 2Q(z) = Iy,

from which we particularly have

= X@Q=)T] + = [x)@ ()] —=Qie) =1

or

(39) \ﬁZ[ (©Q™()"] NfZ[ bQ(:)"| — Q") =T

2

We thus need to compute the expectations of N\/N Sy [X(e)@Q'(2) 7], and le/ﬁ >y [X(0)Q™(2)T] ..

which develop as

N\FZE[ ()Q"()7]

where the last equality is obtained by applying Stein’s lemma (Lemma 1). For continuing the
derivations, we need to express the derivative of the resolvent Q(z) with respect to an entry
Xiji. of the tensor noise X. Indeed, since NQ(z) — 2Q(z) = I, we have

ON 0Q(=) __9Q(2) 0Q(z) 0N

i

) 3) D) LRI 3) o) FNE]

i=1 j=1k=1 i=1 j=1k=1

N N — I =_
8XkaQ(Z) + aX,ij 8ijk ONXN = ( “ N) 8lek 8XU,€Q(Z)’
from which we get

0Q(z) ON

where

oN 1 | Omxm _cel(ef)  biel(ep)
OX . :ﬁ Cke}l(e?l)T Onxn aieg‘(ei)T,
biebler)” aief(en) Oy,

and we finally obtain the following derivatives

QM 1

Ixee = o [0i(QajQuid + Qak Qi) + b (Qai Qhid + Qui Qi) + ¢ (Qui Qi + Qaj Q)]
ij %

0 1l2) 1 12 13 122 12 12

aXak [aZ(QaJQ Qak ]b) ( Q Q le)+ck( +Qa]Q )]a
i vN
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Q3 1

ey = v [(QuiQR + QuiQR) +bi(Qul @l + QakQi) + er(Qul Q) + QaJQD)].

Q2% 1

S L [u(@E5aR + QR + (U + QI + (@2} + aBal).

Q% 1 [0:(Q2QE + QBQ%) + b;(Q2QH + QBQY) + cr(Q12Q% + Q2QY)]

aXijk: \/N 7 kb ak'% jb J ia ¢ kb ak'<ib )

Q3 1 [a; (Q 334 0330%) 1+ b,(QBO% + QBOR) + 1 (QB0% + o 13)].

8Xijk \/N 7 kb ak'% jb J ia Y kb ak%ib ia % jb ja'vib

In particular,

12

aQij _ [ (le 23—1—@ 2-2)+bj( Zlil 34 QL )+Ck( +Q12 12)].

Going back to the computation of A = # Do D 21 B [B)C(? ; } we will see

that the only contributing term in the derivative gg” is ——c 1Qj; Q53 Indeed,

A= Y G E [a(Q03 + QO +h,(QU Q% + QR +e(QUQE + QEQE)).
ijk

1
:_W]E |:aTQ12Q23c+aTQ13ctrQ22+trQ11bTQ23c+bT(QlQ)TQ13C+trQ11trQ22+tr(Q12(Q12)T)

Now, since the vectors a, b, ¢ are of bounded norms and assuming Q(z) is of bounded
spectral norm (see condition in Eq. (8)), under Assumption 1 (as N — o0), the terms
#aTQHQQZ’)C’ ﬁaTngctr Q22, ]\}2 tr QlleQQB c, ]\}2 bT(QlZ)TQl?)C and % tr(QlZ(Qm)T)
are vanishing almost surely. As such, we find that

— fz[ (@Q()T] =1 Q) Q%) + O(N ) 25 —1(2)ga(z) + O(N 1),

Similarly, we find that

N\FZ[ (B)QU(:)T] =~ 1rQ () tr@P(2) + OV ) 2 —ga(2)gs(2) + ON ).

From Eq. (39), g1(z) satisfies
—91(2) (92(2) +93(2)) = 291(2) = e,
where we recall ¢; = lim 5. Similarly, g2(2) and g3(z) satisfy
—92(2)(91(2) + 93(2)) — 292(2) = 2,
—93(2)(91(2) + 92(2)) — 2g3(2) = s,

where we recall again c; = lim§ and c3 = lim %. Moreover, by definition, g(z) =
573, gi(2), thus we have for each i € [3]

9i(2)(9(2) = 9i(2)) + 29i(2) + ¢i =0,
yielding

g(z) +2z Ve + (g(2) + 2)2

2 2 ’
with g(z) solution of the equation g(2) = 37, g(2) satisfying S[g(z)] > 0 for z € C with
(2] > 0 (see Property 2 of the Stieltjes transform in Subsection 2.2).

9i(2) =
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B.3. Proof of Corollary 1. Given the result of Theorem 3, setting ¢; = co =c3 =
have for all i € [3]

%,WC

B g(z) + 2z %"‘ (Q(Z) +Z)2
9i(2)==%5—~— 5 ;

where g(z) satisfies g(z) = 3.>_, gi(2), thus g(z) is the solution to

g(z)+z 3 %"’(9(2)‘1‘7«')2
Ty o 2 =0,

solving in g(z) yields

3z V3v322—-8 3z 3V322-38
9(z) € R 7,

4 4 vy 4

and the limiting Stieltjes transform (with S[g(z)] > 0 for z with J(z) > 0 by property 2 of
the Stieltjes transform, see Subsection 2.2) is therefore

V3v322 -8
9(z) = T

B.4. Proof of Theorem 4. Given the random tensor model in Eq. (10) and its singular
vectors characterized by Eq. (11), we denote the associated random matrix model as

T=23(T,u,v,w) = BVBV'T 4+ N,

where
1 0 <Z7w> (y,’v> Y Om Om
N=—%o3(X,u,v,w), B=|(z,w) 0 (xr,u)|ecM;, V=0, y 0,| €Mys.
VN (y.0) (@u) 0 0.0,

We further denote the resolvents of T" and IN respectively as

Rll(z) R12( ) Rl?’(z)
R(z)= (T —zIy)"'= |R2(2)" R?(2) R®(2)|,
R13(Z)T R23( )T R33(2)
QH(Z) QlQ( ) Q13(Z)
Q(2)=(N—zIn)" = |Q2(2)] Q%(z) Q*(2)
QY(2)T Q%(2)" Q%(2)
By Woodbury matrix identity (Lemma 5), we have
-1
0) R()=Q) - QY (5B 4@V vIQU),

In particular, taking the normalized trace operator, we get

%trR(z) = %trQ(z) - %tr [<;B_1 + VTQ(ZW)

VTQQ(Z)V] ,
1 _
= NtrQ(z) +O(N 1),

-1
since the matrix (%B_l + VTQ(z)V) VT Q?(2)V is of bounded spectral norm (as-
suming ||Q(z)|| is bounded, see condition in Eq. (8)) and being of finite size (3 x 3 matrix).
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As such, the asymptotic spectral measure of 7" is the same as the one of IN which can be
estimated though % tr Q(z). Comparing to the result from Appendix B.2, now the singular
vectors u, v, w depend statistically on the tensor noise X which needs to be handled.

From the identity Eq. (7), we have NQ(z) — 2Q(z) = Iy, from which

0 o S b ¢ e et et -

We thus need to compute the expectations of m S [X(w)@M(2) "] and N\I/N S [X(@)QB(2) ...
In particular,

= v B X0 ] = e e el = e e T
~ NVN ii N\F Wik N\F 0Xiji |’

where the last equality is obtained by Stein’s lemma (Lemma 1). Due to the statistical depen-
dency between w and X, the above sum decomposes in two terms which are

0 12 1 awk
+ E }?} = Ay + Aa,
Nfz [ aXUk] N\/N%,; [axzjk I

where the first term A; has already been handled in the previous subsection (if replacing ¢
with w). We now show that the second term As is asymptotically vanishing under Assump-
tion 1. Indeed, by Eq. (14), we have

owy, 1
o =~ 7 (s BEO) —win T REO)))
ij
1 23 T 23 1 33 T 133
= (win(FRO) — o T REO))) = (wivd (REO) — wyw T REO))).
As such A, decomposes in three terms Ay = A21 + Ago + Agsz, where
1
Ag = —WZE [vwe REE (N QL] ZE uvjwr RPN Q1]
ijk igkl
_ 1 E lv T 12 TR13 A 1 E lu T H12 TR13 A 0
) Q" (2) (Mw TN Q" (2)vu (Mw| =0,

as N — oo, since the singular vectors u, v, w are of bounded norms and assuming the re-
solvent Q(z) and R(\) are of bounded spectral norms (R(\) has bounded spectral norm by
Assumption 2 and Eq. (8)). Similarly, we further have

A22__7ZIE wiwp R (N Qj ZE uivjwrn R (N QiF]
ijk ijkl
:7WE[ TQ2(2)RB (\w }JFWE[ TQu(z)vaR%()\)w] 0.
And finally,
1
Arg = =5 S OB [uiy REVQE] + 103 SO [wiesunan FEONQE]
ijk 5kl
_ 1 T2, L 033 L T 12 T p33
= N]E[u Q (z)thrR (A) +N2E{ Q- (z)vw' R ()\)'w} — 0.
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Therefore,
12

_ 1 ZE 0
N\/ﬁ ijk aXz]k

+O(NT.

As in the previous subsection, the derivative of Q(z) w.rt. the entry X,;; expresses as
9Q(z) _ ON
Xk —Q(2)5x

(z) but now with

wre(ef) " vje"(ef) |

aXz'jk \/N vjei(e;n)'l' uiei(e?)‘r Opo \/N 8Xijk aXijk aXZ'jk
where O = ifbg (X, &?{“k, aivk, 6%“’ ) is of vanishing spectral norm. Indeed, from

Eq. (14), there exists C' > 0 independent of N such that Haka Il, ”8XUk I, 1| -2 aX”k I <%=
yielding that the spectral norm of O is bounded by < E for some constant C' > 0 1nde—

pendent of N. Therefore, we find that A — —g1(2)ga(2) + O(N~1) (with g1(2), ga(2) the
almost sure limits of & tr Q1 (z) and + tr Q%2 () respectively), thus yielding the same lim-
iting Stieltjes transform as the one obtained in Appendix B.2.

B.5. Proof of Theorem 5. Given the identities in Eq. (11), we have

1
42) Mu,z) =z T(v)w =B, y)(w, z) + —z ' X(v)w,
(u, ) (v)w = B{v,y){w, z) Wi (v)
with A, (u,x), (v,y) and (w,z) converging almost surely to their asymptotic limits
A?(B), a3 (8),ag°(B) and az°(3) respectively given the concentration properties in Sub-
section 3.4. To characterize such limits we need to evaluate the expectation of \} x " X(v)w

Indeed,

T ISR T e

1]k:

where the last equality is obtained by Stein’s lemma (Lemma 1). From Eq. (14), we have

a(zzjjk = _\/1]V <vjwk(Rilj2()\) — uluTRlz(A))>
- \/1N (wwr(RE () — o0 RE () - \/1N (wivs (REO) —wpw  RE())).

Hence A = ﬁ Zijk i E {a‘;—”ékwk} = A1 4+ Ay + A3 decomposes in three terms Aj, Ao
and As. The terms A; and Az will be vanishing asymptotically and only A5 contains non-
vanishing terms. Indeed,

1 1
A1 = _N ZE [miwkvjka}j-z(A)] -+ N ZE [miwkvjwkuiulRllf()\)] s
ijk ijkl

= L E[aTR2Oo] + L E (@ ujuT RZ(0)0] 0,

as N — oo since @, u and v are of bounded norms and R(\) being of bounded spectral norm
for A\ outside the support of \/iﬁq)g (X, u, v, w) (through the identity in Eq. (40)). Similarly

0
ON 1 mxm 1 ou Ov Ow
= wke?(ezn)T Onxn ;€] (ek)T + ——=®3 <X > ,

owy,

8Xijk

|
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with A3, we have

1 1
Az = N ZE [miwkuiij?g(A)] + N ZE [ziwkuivjwkwlR??()\)] ,
ijk ijkl

1 1
=% E [(m,u)vTR%()\)w] + N E [(m,u)vTR%(A)'w] — 0.
Now As is not vanishing, precisely,

1 1
Ao = N ZE [miwkuikajz?(A)] + N ZE [J:iwkuiwkvjleglz()\)} )
ijk ijkl

_ —%E [(@,u) tr RZ2(\)] + %E [<m,u>vTRﬂ(A)v] ,
= —g2(VE[(z, )] + O(N ),

.S.

where the last line results from the fact that 3 tr R*2()) 2%, g2()\) as we saw in the previous
subsection. Similarly, we find that

=—> xE {Ujaw’f} — —gs N E[(z,u)] + O(N ).
o

Therefore, by Eq. (42), the almost sure limits A*°(3), ag” (), ag’ (B) and az°(3) satisfy the
equation

AZ(B)ag (B) = Bay (B)az”(B) — [92(A™(8)) + g3 (A (8))]az (B)-
Hence,
ag (8) = ar1(A7(B))ay (B)az"(B),

. Similarly, we find that

{a‘;’(ﬁ) = as(A%(8))a (B)a(B),

B

with a1(2) = =

2 (B) = a3(A>(B))az’ (B)ag (B),

with a;(z) = W. Solving the above system of equations provides the final asymp-
totic alignments. Proceeding similarly with Eq. (12) we obtain an estimate of the asymptotic

singular value \>°(3), thereby ending the proof.

B.6. Proof of Corollary 3. By Corollary 1, the limiting Stieltjes transform is given by

3z V3v322-8
9(z) = SR A E—

and since g(z) = Y22, gi(z) with all g;(2) equal, then g;(2) = 9(32) for all i € [3]. Hence, for
each ¢ € [3], a;(z) defined in Theorem 5 writes as

and \°° () is solution to the equation
q

avirss G+ 2FF)

Z4
4 4 B2
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First we compute the critical value of S by solving the above equation in 5 and taking the

+
limit when z tends to the right edge of the semi-circle law (i.e., z — 2\/2 ). Indeed, solving
the above equation in 3 yields

\/223 42202 U . 4/0-
2) — 3 -
Bl 2+3V322 -8
hence
2v3
Bs= lim B(Z):i
22,/2" 3

Now to express A°°(3) in terms of /3, we solve the equation 8 — 3(z) = 0 in z and choose
the unique non-decreasing (in ) and positive solution, which yields

2 V34/(382 —4)°
22 (8) = %+2+ T

Plugging the above expression of A°°(3) into the expressions of the asymptotic alignments
in Theorem 5, we obtain for all i € [3]

. 6135
ai()‘ (ﬁ)): : - =
\/9ﬁ2—12+“§ w;ﬁ—zx)ﬂ/%zﬁ“ﬂgﬁ—@

yielding the final result.

B.7. Proof of Corollary 4. Setting c; =c,co =1 —c and c3 =0, we get

2)42 4c 2)+2)?
() = s YIETGETER

z)+z 4(1—c 2)+2)?
92(2) — g( %Jr . ( )‘g(g( )+2) ,
g3(2) =0

And since g(z) = Z?:l 9i(z), then g(z) satisfies the equation

L Ve + (g(z) + 2)? B VAL =) + (g(2) + 2)?
2 2

the solution of which belongs to

g(z) € {—z _ Wele- 1); (1P VA= D+ (17 } |

=0,

z

thus the limiting Stieltjes transform (having S[g(z)] > 0) is given by

Ly V(e — 1);— (22 — 1)2.

9(2)

In particular, the edges of the support of the corresponding limiting distribution v are the
roots of 4c(c — 1) + (22 — 1)?, yielding

S()= [_¢1+2¢m,_¢1 —2@] U Wl_am, ¢1+zm} |
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And the density function of v is obtained by computing the limit lim._,¢ |S[g(z +i¢)]| yield-
ing

sin

L <aman2(0’q¢(“)> dz + (1—2min(e, 1 — ¢)) 5(z),

v(dx) = —sin 5 > |gc ()| sign

where q.(z) = (22 — 1)? 4+ 4c(c — 1). The Dirac §(x) component in the above expression
corresponds to the fact that the corresponding matrix model is of rank 2min(m,n).

B.8. Proof of Corollary S. From Subsection B.7, plugging the expression of the limiting
Stieltjes transform g(z) into the expressions defining g;(z) and g2(z) yields

 VAc(e—D)+(22-1)2  \[dc(c—1+22)+(22—1)2
g1 (Z) - \/ 2z - \/ 2z ’
A/ 4c(c—1)+(22-1)2 de(e—1—22)+(22+1)2
92(2) = 5 - — :
Thus, by Theorem 5, we have
_ 8
a1 (Z) T Va2 —dctz4 22241 | \/4c21dcz2 —detzt—2:241
2z + /B 2z
OQ(z) - Vae2 —det24-22241 | \/1c2—4c22—det2t422241
2é + 2z
_ z
043(2) T VA2 —dct 24 —22241"

Then solving the equation z + g(z) — m in z provides the almost sure limit of A

in terms of /3. Specifically,

c(l-c
Am(ﬁ)z\/ﬁz+1+ (B2 ),
Plugging the above expression of \°°(f) into ﬁ by replacing z with the ex-
a2(z2)ag(z

pression of A*°(3) provides the asymptotic alignment a3°(f3) as ﬁ, with k(8,¢) =
Va2 (A®(B3))as(A>®(3)) given by the following expression

2(8241)—c24c
B(‘ﬂ# (82 (52 +1) e (c - 1)

$ 4646(0—1)+(ﬁ4—c2+c)2¢ B2(2+41) —c(e—1) N —ap2e(82 (82 —ct2) —e(e—1)) + (82 (82+2) —e(e-1))” . J apte(e—1)+ (4 —c(e-1)”
52

2

K(B,c) =

st st st

From the identities |
4Ble(c— 1)+ (B —cle=1))? = (B* + c(c — 1))°

42 (B2 (B2 = c+2) —cle— 1)) + (B (B2 +2) —c(c— 1))’ = (B*+ A2 (2—2¢) - +¢)°

k(S, c) simplifies as

[ EEr) -
“(M_ﬁ\/<54+c<c—1>><62+1—c>'

The asymptotic alignment a,;o(ﬁ) is given by m since the dimension ratio of the

component y is cg = 1 — c¢. Moreover, the critical value of 3 is obtained by solving the

equation A*°(f35) = y/1+24/c(1 — ¢), i.e., when the limiting singular value gets closer to
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the right edge of the support of the corresponding limiting spectral measure (see Corollary
4). Finally, similarly as above, we can check that /a1 (A°(3))as(A(B)) is equal to 1 for
B > Bs (i.e., the alignment along the third dimension is 1, corresponding to the component z
in Eq. (10)).

B.9. Proof of Theorem 6. Denote the matrix model as

N=—&,;X,aV,... a¥),
\F
with X ~ T, 5, (N(0,1)) and (e, ... a¥) € S~ x ... x S™~! are independent of
X. We further denote the resolvent of IN as

[ Q'(2) QP(2) Q(2) - QM(2)
Q12(Z)T Q22( ) Q23(Z) Q2d(z)
Q(z)=(N —zIy) ' = Q”’( )’ Q23(z

Q¥(z) ... Q¥(z)

Q)T Q)T Q)T - Qi)

By Borel-Cantelli lemma, we have + tr Q(z) = g(2) and foralli € [d], & tr Q% (2) = g;(z).
Applying the identity in Eq. (7) to the symmetric matrix IN we get NQ(z) — 2Q(z) = Iy,
from which we particularly get

LS fer@uey],, - et )=
j=2

1111

or
43 [xlﬂ L, } 2 Qi) =1,
(43) szlzl QU  —yuQTE =g
where we recall that X7 = X(aV,...,a" D : attD),  al=D : alt) . ad) ¢
My, g . .
We thus need to compute the expectation of — f i1 [XYQY(2)T], . which devel-
ops as
1 ny 1 8Q1j'
a= L Safene] -l sl ob,]- oo [ 220
J N\/th::l Q ( ) i N\/N%; [ ]lej Quw Nle,z;zdk#g#] h,...,id

where the last equality follows from Stein’s lemma (Lemma 1). In particular, as in Append1x

B.2 for the 3-order case, it turns out that the only contributing term in the derivative 3 X,
..... ig

is _W I 1 kit l(f) i Qijz with the other terms yielding quantities of order O(N~1).
Therefore, we find that

vuw 2 1l e

21, ia k#1,k#j

:—$ZE[ e | +on

1 11 1 jj -1
—y QN () trQ7(2) + O(N T

= —g1(2)g;(2) + O(N ™).

vel - 5T () fatiel ] -ow)

7777 i1yeeia k£ L k]
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From Eq. (43), g1(z) satisfies —g1(2) >, 9j(2) — zg1(2) = ¢1 with ¢; = lim ‘% Similarly,
for all ¢ € [d], gi(2) satisfies —g;(2) Z#Z 9j(2) — 29i(z) = ¢; with ¢; = lim . And since,
) =

g(z) = Zle 9i(z), we have for each i € [d], gi(2)(g9(2) — gi(2)) + 2zgi(2) + ¢; = 0, yielding

g +z et (g(z) +2)?
gi(z)_ 2 2 )

with g(z) solution to the equation g(z) = Zle gi(z) satisfying 3[g(z)] > 0 for J[z] > 0.

B.10. Proof of Corollary 6. Given Theorem 6 and setting ¢; = % for all i € [d], we have

gi(z) = g(dz) , thus g(z) satisfies the equation

9() _gz)+2 Yatl)+2?

d 2 2
Solving in g(z) yields
dz Jd(d2 —4d + 4) dz V(@22 —4d + 4)
g(z)e{_z(d—m_ 2(d-1) ' 2d-1)  2d-1) }

and the limiting Stieltjes transform with S[g(z)] > 0 is

dz Vd(dz2 —4d +4)
2d—1) " 20d-1)

9(z) =—

B.11. Existence of g(z). Define the following function for (g,2) € R x Ry and d > 3

d
+ 1
k(g,z):g—g 5 Zd+§ E Ve + (g + 2)2,
i=1

with 3% | ¢; = 1. By concavity of the function /- we have 3% \/4c; + 22 < dy/4 + 22

for all x € R. Therefore, k(g, z) is bounded as

k(g7z) < 'I%(gvz) =9-

From Section B.10, we have, for any z > 2\ /9=1 there exists g« € R such that k:(g*, ) =0.
Besides, we further have limy_, o k(g,2) = hmg—>+oo k(g,z) = 400 and hence by continu-

ity, there exists g(z) such that k(g(z), z) = 0 for z large enough (e.g., z > 2,/ d%dl).

B.12. Proof of Theorem 7. Given the random tensor model in Eq. (1) and its singular
vectors characterized by Eq. (26), we denote the associated random matrix model as

T=a, (T,u<1>, N .,u<d>) —BVBVT + N,

where N = L@, (X,uV), ..., ul?), B € M, with entries B;; = (1—§;;) [lisi; () k)

VN
z) 0, 0,,
077,2 w(2) .. Onz

L 0

|4

S MN,d‘
n3

0,, 0,, 0,, (%
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We further denote the resolvent of 7" and IV respectively as
" R''(2) R%(z) RS(z) .- RY(2)]
R12(Z)T R22(Z) R23(z) de(z
R(z)= (T —zIy) ' = |RP(x) R¥®(2)7 R¥(z) ... R*(

N
— — —

_Rid'(Z)T de'(Z)T de'(Z)T Rdc'z(z)
[Q'(2) Q%(2) Q¥(2) --- Q"(2)
Q%) Q (Z) Q*(z) --- Q*(2)
Q(z)=(N —zIy) ' = le( )" Q ( )T Q¥(2) ... Q%(2)

_Q“’(Z)T QM(Z)T Q¥(2)" -+ QY(2)]
Similarly as in 3-order case, by Woodbury matrix identity (Lemma 5), we have

-1
%trR(z) = %trQ(z) - %tr [<;Bl + VTQ(z)V> VTQ2(Z)V] ;

1 _
=y Q) +O(NT),

—1
since the perturbation matrix (%B 4 VTQ(z)V) V' 'Q?%(2)V is of bounded spectral

norm (if ||Q(z)|| is bounded, see condition in Eq. (8)) and has finite size (d x d matrix). There-
fore, the characterization of the spectrum of T boils down to the estimation of % trQ(z).
Now we are left to handle the statistical dependency between the tensor noise X and the
singular vectors of T. Recalling the proof of Appendix B.9, we have again

>3 [ - ek
N\/i j=1li;=1 i N

with X = X(u®, ..., wl=D ) 0D qUt) | 4(@) e M, , . Taking the

expectation of L 2“_1 (XYQY(2)"], ; vields

8Qz‘11jz* 8u§f)
g= e Y Ege [ |5 el 1T s

el et k£ Lk VN T g O i

where we already computed the first term (A;1) in Appendix B.9. Now we will show that
Ajo is asymptotically Vanishing under Assumption 3. Indeed, by Eq. (28), the higher order

terms arise from the term _T [Tesr u( )Rfk";k (M), we thus only show that the contribution
of this term is also vanishing. Precisely,

1 _
Aj2:_ﬁ Z B 21% H Huw Rfkk;k >\ +O(N 1)
iyia | kA1 kAj £k
1 W\42 15 kk 1
——s 2 B (u) Qb (uY ) [T «"R% )| +om
iyoia | kA1 k£

=Aj1+ Ajo,

— —%E <(u(1))®0l—2)T QY (2) <u(j))®d_2 > I = WIREE (\)| +O(NTY

ig,...,ij_l,ij+1,...,id k??él k?éj
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where a®? denotes the vector with entries a;. As such, A; is vanishing asymptotically since
the singular vectors u® . u@ are unitary and since their entries are bounded by 1.

We finally need to check that the derivative of Q(z) w.r.t. the entry X;, ;. has the same
expression asymptotically as the one in the independent case of Appendix B.9. Indeed, we

have 522 = —Q(2) 552 —~Q(2) with

Loeerig 2 T UAG LG

05, xns C12 - Cuq
ON ClT2 0nyxny ==+ Cog 1 Au) Au'd
v — . . . + AAAA(Dd )(a ) )
0Xi,, i : e VN 0Xi, . ia 0Xi, i
Cle C2Td o Onyxn,

where Cij = [} 4; 5z v Ef)e’f’i(en_") and O =

i 1)

Ou® Ou(d) .
\F(I)d (X, 9., .0 X, d) is of

vanishing norm. Indeed, by Eq (28), there exists C' > 0 1ndependent of N such that
g2, gl < s
for some constant C’ > 0 independent of N. Flnally, Aj = —g1(2)g;(2) + O(N7Y) (w1th
91(2), g;(2) the almost sure limits of + ~ trQ"(z) and & L tr QY (z )respectlvely) hence yield-
ing the same limiting Stieltjes transform as the one obtamed in Appendix B.9.

B.13. Proof of Theorem 8. Given the identities in Eq. (26), we have for all i € [d]
k 0
\F Z H ug'k)le,...,jd, + 8] J®, 2™ = Au®,2®),
]1’ 7]d k;éz k¢7/

with X and (u?, () concentrate almost surely around their asymptotic denoted A>°(3) and
a2y, (B) respectively. Taking the expectation of the first term and applying Stein’s lemma
(Lemma 1), we get

0 Hkyﬁz‘u(‘l:) i (k)
A= fzx (anh;d) 7\/>Z ()ZEiH@?a

e Jtyeeda ki Kyt U£k 0Fi

ou'F
where the only contributing term in the expression of BXL from Eq. (28) is — f [Tesr u(E RFE())

JkJk
which yields

M=oy X S |RE WL T | +ow

Jl, Ja ki 04k O£k

, ; 1
=—FE | (u® z®) Z ¥ tr RFF(O\) | + O(N )
k#i
= —E [(u®,2)] 3 g
ki
Therefore, the almost sure limits A°° and a2y, for each i € [d] satisfy
m() —5Ham<k> m(z‘) ng(k‘”),
ki ki

therefore

B
z2+9(z) — gi(2)’

agin = a;(A>) Ha;?k), with  «a;(z) =
ki
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since g(z) = Zz 1 9i(2). To solve the above equation, we simply write z; = a7, and o;; =
(z) by omitting the dependence on z. We therefore have

xi:ainxk = T =0T H Tk = QT H OékH.%g ,

ki ki k] ki, k] £k

from which we have

oo | ( IL Do) = (Too ) { T0 I )t

K Kt kst Lk ki kst kit U O

thus

Hak H H Ty $§l_3:1,

kot koti k£ Uk O

d—3
d-3 (ﬁ> 2972, hence ; is given by

and we remark that (Hk#iyk# Tesr i .Z'g) x
d—3 2d1—4
CC]' = 704]' s
IThzj o

From the above, we have A + g(A>) = S[]%, 2; and

which ends the proof.

Alternative expression of q;(z).

(A +g(A%) = g:(A*))af = B] [ -
i=1

(A 4+ g(A\>) — gi(A°))x; = Hx] =
JFi

Therefore,

9i(A>°)

x,_\/ X< + g(A%) _VH
AR+ g(A®) — gi(A>) A%+ g(A®) — gi(A®)’

with z + g(2) — gi(2) = %C) since g;(z) satisfies g2(2) — (g(2) + 2)g:(2) — ¢; = 0. Hence,
we find

g(\>*)

Ci

Xr; = 1-—

B.14. Additional lemmas.

LEMMA 4 (Spectral norm of random Gaussian tensors). Let X ~ Ty, ., (N(0,1)), then
the spectral norm of ||X|| can be bounded, with probability at least 1 — ¢ for § > 0, as

X[ < |2 Ki} n> log <1o£/2)> +log (2)]
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PROOF. By definition, the spectral norm of X is given as

(44) XI=  sup o X, u@)
u®eSni—1 ig[d]

For some € > 0,let &, ...,&E; be e-nets of S~ 1, ... S”a~! respectively. Since S 1 x - - - x
Sme=1 is compact, there exists a maximizer of Eq. (44). And with the -net argument, there
exists e(?) € &; for each i € [d] such that

X =X(e® +6W .. el 4 §D),

such that ||§()|| < e for i € [d]. Therefore, one has

(d
rwusxwﬂh~wé”%+( Q))Hmw
i=1

For e = %, one has Z?Zl g (‘f) < Zgzl (ed) <eod 1= %. As such, the spectral norm

of X can be bounded as

45 X|| <2 X(eWM, ... e,
(45) IXI<2  max  X(e,...e)

M&
(0}
R

Since the entries of X are i.i.d. standard Gaussian random variables, we have E [etxil---id} <
e’”/2, hence using Hoeffding’s inequality we have for any u() € $"~! with i € [d]

P{X(u(l), o u®)> t} _p {esx(um,,,,,u(d)) > est} <e 'R {esx(um,...,u(d))]

2 2
<exp —st—l—% Z (uz(ll))2(u§j))2 Zexp{—st—l—SQ}.

Ry

Minimizing the right-hand side w.r.t. s yields P {X(u(l), cud) > t} < e~**/2. With the
same arguments, we further have P {X(u), ..., u(®) < —¢} < e™"/2, And taking the union
of the two cases yields

P{X(, .. ul®)| >t} <207/

Back to Eq. (45), since |&;| < (%)n, involving the union bound gives us

|

N |

P{IX][ >t} < > ]P’{X(e(l)’”.,e(d))z

eMeg,....edek,

- 2d E?:lniQG _ﬁ
= \1og(3/2) PATS )

which yields the final bound for an appropriate choice of ¢. O

LEMMA 5 (Woodbury matrix identity). Let A€ M, B € M, U € M, ;, and V €
M, we have

(A+UBV)'=A"'—A"'U(B'+vaA'lU)'va.



(1]
(2]
(3]
(4]
(5]

(6]

(7]

(8]

(9]
[10]
(1]
[12]
[13]
(14]
[15]
[16]
(7]

(18]
[19]

(20]
(21]
[22]
(23]

[24]
[25]

WHEN RANDOM TENSORS MEET RANDOM MATRICES 45

REFERENCES

ANANDKUMAR, A., GE, R., HsU, D., KAKADE, S. M. and TELGARSKY, M. (2014). Tensor decomposi-
tions for learning latent variable models. Journal of machine learning research 15 2773-2832.

BAIK, J., AROUS, G. B. and PECHE, S. (2005). Phase transition of the largest eigenvalue for nonnull
complex sample covariance matrices. The Annals of Probability 33 1643-1697.

BEN AROUS, G., HUANG, D. Z. and HUANG, J. (2021). Long Random Matrices and Tensor Unfolding.
arXiv preprint arXiv:2110.10210.

BEN AROUS, G., MEI, S., MONTANARI, A. and NICA, M. (2019). The landscape of the spiked tensor
model. Communications on Pure and Applied Mathematics 72 2282-2330.

BENAYCH-GEORGES, F. and NADAKUDITI, R. R. (2011). The eigenvalues and eigenvectors of finite, low
rank perturbations of large random matrices. Advances in Mathematics 227 494-521.

BIROLI, G., CAMMAROTA, C. and RiCCI-TERSENGHI, F. (2020). How to iron out rough landscapes and
get optimal performances: averaged gradient descent and its application to tensor PCA. Journal of
Physics A: Mathematical and Theoretical 53 174003.

CAPITAINE, M., DONATI-MARTIN, C. and FERAL, D. (2009). The largest eigenvalues of finite rank de-
formation of large Wigner matrices: convergence and nonuniversality of the fluctuations. The Annals
of Probability 37 1-417.

GOULART, J. H. D. M., COUILLET, R. and COMON, P. (2021). A Random Matrix Perspective on Random
Tensors. arXiv preprint arXiv:2108.00774.

HANDSCHY, M. C. (2019). Phase Transition in Random Tensors with Multiple Spikes, PhD thesis, Univer-
sity of Minnesota.

HiTcHCOCK, F. L. (1927). The expression of a tensor or a polyadic as a sum of products. Journal of
Mathematics and Physics 6 164—189.

HUANG, J., HUANG, D. Z., YANG, Q. and CHENG, G. (2020). Power iteration for tensor pca. arXiv
preprint arXiv:2012.13669.

JAGANNATH, A., LOPATTO, P. and MIOLANE, L. (2020). Statistical thresholds for tensor PCA. The Annals
of Applied Probability 30 1910-1933.

LANDSBERG, J. M. (2012). Tensors: geometry and applications. Representation theory 381 3.

LESIEUR, T., MIOLANE, L., LELARGE, M., KRZAKALA, F. and ZDEBOROVA, L. (2017). Statistical and
computational phase transitions in spiked tensor estimation. In Proc. IEEE International Symposium
on Information Theory (ISIT) 511-515.

Lim, L.-H. (2005). Singular values and eigenvalues of tensors: a variational approach. In Proc. IEEE Inter-
national Workshop on Computational Advances in Multi-Sensor Adaptive Processing 129-132.

MARCENKO, V. A. and PASTUR, L. A. (1967). Distribution of eigenvalues for some sets of random matri-
ces. Mathematics of the USSR-Sbornik 1 457.

MONTANARI, A. and RICHARD, E. (2014). A statistical model for tensor PCA. arXiv preprint
arXiv:1411.1076.

NOCEDAL, J. and WRIGHT, S. (2006). Numerical optimization. Springer Science & Business Media.

PECHE, S. (2006). The largest eigenvalue of small rank perturbations of Hermitian random matrices. Prob-
ability Theory and Related Fields 134 127-173.

PERRY, A., WEIN, A. S. and BANDEIRA, A. S. (2020). Statistical limits of spiked tensor models. In
Annales de I’ Institut Henri Poincaré, Probabilités et Statistiques 56 230-264. Institut Henri Poincaré.

RABANSER, S., SHCHUR, O. and GUNNEMANN, S. (2017). Introduction to tensor decompositions and
their applications in machine learning. arXiv preprint arXiv:1711.10781.

STEIN, C. M. (1981). Estimation of the mean of a multivariate normal distribution. The annals of Statistics
1135-1151.

SUN, W. W, HAO, B. and L1, L. (2014). Tensors in Modern Statistical Learning. Wiley StatsRef: Statistics
Reference Online 1-25.

Tao, T. (2012). Topics in random matrix theory 132. American Mathematical Soc.

ZARE, A., OZDEMIR, A., IWEN, M. A. and AVIYENTE, S. (2018). Extension of PCA to higher order
data structures: An introduction to tensors, tensor decompositions, and tensor PCA. Proceedings of
the IEEE 106 1341-1358.



	1 Introduction
	2 Random matrix theory tools
	2.1 The resolvent matrix
	2.2 The Stieltjes transform
	2.3 Gaussian calculations

	3 The asymmetric rank-one spiked tensor model of order 3
	3.1 Tensor singular value and vectors
	3.2 Associated random matrix model
	3.3 Limiting spectral measure of block-wise 3-order tensor contractions
	3.4 Concentration of the singular value and the alignments
	3.5 Asymptotic singular value and alignments
	3.6 Cubic 3-order tensors: case c1=c2=c3=13

	4 Random tensors meet random matrices
	4.1 Limiting spectral measure
	4.2 Limiting singular value and alignments

	5 Generalization to arbitrary d-order tensors
	5.1 Associated random matrix ensemble
	5.2 Limiting spectral measure of block-wise d-order tensor contractions
	5.3 Asymptotic singular value and alignments of hyper-rectangular tensors

	6 Generalization to rank r tensor with orthogonal components
	7 Discussion
	Acknowledgments
	A Simulations
	A.1 Matrix case
	A.2 Order 3 tensors

	B Proofs
	B.1 Derivative of tensor singular value and vectors
	B.2 Proof of Theorem 3
	B.3 Proof of Corollary 1
	B.4 Proof of Theorem 4
	B.5 Proof of Theorem 5
	B.6 Proof of Corollary 3
	B.7 Proof of Corollary 4
	B.8 Proof of Corollary 5
	B.9 Proof of Theorem 6
	B.10 Proof of Corollary 6
	B.11 Existence of g(z)
	B.12 Proof of Theorem 7
	B.13 Proof of Theorem 8
	B.14 Additional lemmas

	References

