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Spectral Method for Phase Retrieval: An
Expectation Propagation Perspective

Junjie Ma™, Member, IEEE, Rishabh Dudeja™, Ji Xu

Abstract—Phase retrieval refers to the problem of recovering
a signal =, € C™ from its phaseless measurements y, = lafx,|,
where {a;}/L; are the measurement vectors. Spectral method is
widely used for initialization in many phase retrieval algorithms.
The quality of spectral initialization can have a major impact
on the overall algorithm. In this paper, we focus on the model
where A = [a1,..., a,,,]H has orthonormal columns, and study
the spectral initialization under the asymptotic setting m,n — oo
with m/n — § € (1, 00). We use the expectation propagation
framework to characterize the performance of spectral initializa-
tion for Haar distributed matrices. Our numerical results confirm
that the predictions of the EP method are accurate for not-only
Haar distributed matrices, but also for realistic Fourier based
models (e.g. the coded diffraction model). The main findings
of this paper are the following: 1) There exists a threshold on
0 (denoted as dweax) below which the spectral method cannot
produce a meaningful estimate. We show that dweax = 2 for
the column-orthonormal model. In contrast, previous results by
Mondelli and Montanari show that dweax = 1 for the i.i.d.
Gaussian model. 2) The optimal design for the spectral method
coincides with that for the i.i.d. Gaussian model, where the latter
was recently introduced by Luo, Alghamdi and Lu.

Index Terms— Phase retrieval, spectral method, coded diffrac-
tion pattern, expectation propagation (EP), approximate message
passing (AMP), state evolution, orthogonal AMP, vector AMP.

I. INTRODUCTION

N MANY scientific and engineering applications, it is
expensive or even impossible to measure the phase of
a signal due to physical limitations [1]. Phase retrieval
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refers to algorithmic methods for reconstructing signals from
magnitude-only measurements. The measuring process for the
phase retrieval problem can be modeled as

yi = [(Azy)i, (1)

where A € C™*"™ (m > n) is the measurement matrix,
x, € C"*! is the signal to be recovered, and (Ax,); denotes
the ith entry of the vector Ax,. Phase retrieval has important
applications in areas ranging from X-ray crystallography,
astronomical imaging, and many others [1].

Phase retrieval has attracted a lot of research interests since
the work of Candes er al [2], where it is proved that a
convex optimization based algorithm can provably recover the
signal under certain randomness assumptions on A. However,
the high computational complexity of the PhaseLift algorithm
in [2] prohibits its practical applications. More recently, a lot
of algorithms were proposed as low-cost iterative solvers
for the following nonconvex optimization problem (or its
variants) [3]-[6]:

i=1,2...,m,

m

o1
argmin — Z (|yz|2 — |(Aa:)i|2)2.

weCm M i

)

These algorithms typically initialize their estimates using a
spectral method [7] and then refine the estimates via alternative
minimization [7], gradient descend (and variants) [3]-[6] or
approximate message passing [8]. Since the problem in (2) is
nonconvex, the initialization step plays a crucial role for many
of these algorithms.

Spectral methods are widely used for initializing local
search algorithms in many signal processing applications.
In the context of phase retrieval, spectral initialization was
first proposed in [7] and later studied in [4], [5], [9]-[12].
To be specific, a spectral initial estimate is given by the
leading eigenvector (after proper scaling) of the following data
matrix [10]:

D = Adiag{T (y1)....,7 (ym)} A, 3)

where diag{ay, ..., a,} denotes a diagonal matrix formed by
{a;}; and 7 : Ry — R is a nonlinear processing function.
A natural measure of the quality of the spectral initialization
is the cosine similarity [10] between the estimate and the true
signal vector:

a2

Pi(@,, &) = —
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where & denotes the spectral estimate. The performance of
the spectral initialization highly depends on the processing
function 7. Popular choices of 7 include the “trimming”
function 7y, proposed in [4] (the name follows [10]), the
“subset method” in [5], Zym(y) proposed by Mondelli and
Montanari in [11], and 7, recently proposed in [12]:

Terim (y) = 0y* - 1(dy* < c3), (5a)
Taubset () = 1(6y° > c1), (5b)
NG
T =1 — 5
1
Z(y)zl—é—yQ- (5d)

In the above expressions, ¢; > 0 and ce > 0 are tunable
thresholds, and I(-) denotes an indicator function that equals
one when the condition is satisfied and zero otherwise.

The asymptotic performance of the spectral method was
studied in [10] under the assumption that A contains i.i.d.
Gaussian entries. The results of [10] unveil a phase transition
phenomenon in the regime where m,n — oo with m/n =
0 € (0,00) fixed. Specifically, there exists a threshold on
the measurement ratio &: below this threshold the cosine
similarity PZ(&,x,) converges to zero (meaning that & is
not a meaningful estimate) and above it P2(z, z,) is strictly
positive. Later, Mondelli and Montanari showed in [11] that
Tvwm defined in (5) minimizes the above-mentioned recon-
struction threshold. Following [11], we will call the minimum
threshold (over all possible 7°) the weak threshold. 1t is proved
in [11] that the weak thresholds are 0.5 and 1, respectively,
for real and complex valued models. Further, [11] showed that
these thresholds are also information-theoretically optimal for
weak recovery. Notice that 7y minimizes the reconstruction
threshold, but does not necessarily maximize P%(ﬁ:, x,) when
0 is larger than the weak threshold. The latter criterion is
more relevant in practice, since intuitively speaking a larger
PZ(&,x,) implies better initialization, and hence the overall
algorithm is more likely to succeed. This problem was recently
studied by Luo, Alghamdi and Lu in [12], where it was
shown that the function 7, defined in (5) uniformly maximizes
PZ(&,z,) for an arbitrary § (and hence also achieves the weak
threshold).

Notice that the analyses of the spectral method in [10]-[12]
are based on the assumption that A has i.i.d. Gaussian
elements. This assumption is key to the random matrix the-
ory (RMT) tools used in [10]. However, the measurement
matrix A for many (if not all) important phase retrieval
applications is a Fourier matrix [13]. In certain applications,
it is possible to randomize the measuring mechanism by
adding random masks [14]. Such models are usually referred
to as coded diffraction patterns (CDP) models [14]. In the
CDP model, A can be expressed as

FP1-|
(6)
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where F™*" is a square discrete Fourier transform (DFT)
matrix, and P; = diag{e?%1,... /%) represents the effect
of random masks. For the CDP model, A has orthonormal
columns, namely,

AtA =T @)

In this paper, we assume A to be an isotropically random
unitary matrix (or simply Haar distributed). We study the
performance of the spectral method and derive a formula to
predict the cosine similarity p%(&,x,). We conjecture that
our prediction is asymptotically exact as m,n — oo with
m/n = § € (1,00) fixed. Based on this conjecture, we are
able to show the following.

o There exists a threshold on § (denoted as dyear) below
which the spectral method cannot produce a mean-
ingful estimate. We show that dyeax = 2 for the
column-orthonormal model. In contrast, previous results
by Mondelli and Montanari show that dyeaxc = 1 for the
i.i.d. Gaussian model.

o The optimal design for the spectral method coincides with
that for the i.i.d. Gaussian model, where the latter was
recently derived by Luo, Alghamdi and Lu.

Our asymptotic predictions are derived by analyzing an
expectation propagation (EP) [15] type message passing algo-
rithm [16], [17] that aims to find the leading eigenvector. A key
tool in our analysis is a state evolution (SE) technique that has
been extensively studied for the compressed sensing problem
[17]-[22]. Several arguments about the connection between
the message passing algorithm and the spectral estimator is
heuristic, and thus the results in this paper are not rigorous
yet. Nevertheless, numerical results suggest that our analysis
accurately predicts the actual performance of the spectral
initialization under the practical CDP model. This is perhaps a
surprising phenomenon, considering the fact that the sensing
matrix in (6) is still quite structured although the matrices
{P,} introduce certain randomness.

We point out that the predictions of this paper have been
rigorously proved using RMT tools in [23]. It is also expected
that the same results can be obtained by using the replica
method [24]-[26], which is a non-rigorous, but powerful tool
from statistical physics. Compared with the replica method,
our method seems to be technically simpler and more flexible
(e.g., we might be able to handle the case where the signal is
known to be positive).

Finally, it should be noted that although the coded dif-
fraction pattern model is much more practical than the i.i.d.
Gaussian model, it is still far from practical for some impor-
tant phase retrieval applications (e.g., X-ray crystallography).
As pointed out in [27], [28], designing random masks for
X-ray crystallography would correspond to manipulating the
masks at sub-nanometer resolution and thus physically infea-
sible. On the other hand, it has been suggested to use multiple
illuminations for certain types of imaging applications (see
[29, Section 2.3] for discussions and related references).
We emphasize that the results in this paper only apply
to (empirically) the random-masked Fourier model, and the
theory for the challenging non-random Fourier case is still
open.
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Notations: a* denotes the conjugate of a complex num-
ber a. We use bold lower-case and upper case letters for
vectors and matrices respectively. For a matrix A, AT and
A" denote the transpose of a matrix and its Hermitian
respectively. diag{ai,as,...,a,} denotes a diagonal matrix
with {a;} ; being the diagonal entries.  ~ CN(0,0%I)
is circularly-symmetric Gaussian if Re(z) ~ N(0,0%/21),
Im(zx) ~ N(0,02%/21), and Re(x) is independent of Im(zx).
For a,b € C™, define (a,b) = Y_.", a’b;. For a Hermitian
matrix H € C"*", \;(H) and \,,(H) denote the largest and
smallest eigenvalues of H respectively. For a non-Hermitian
matrix @, A\ (Q) denotes the eigenvalue of Q that has the
largest magnitude. Tr(-) denotes the trace of a matrix. L
denotes convergence in probability.

II. ASYMPTOTIC ANALYSIS OF THE SPECTRAL METHOD

This section presents the main results of this paper. Our
results have not been fully proved, we call them ‘“claims”
throughout this section to avoid confusion. The rationales for
our claims will be discussed in Section IV.

A. Assumptions

In this paper, we make the following assumption on the
sensing matrix A.

Assumption 1: The sensing matrix A € C™*™ (m > n)
is sampled uniformly at random from column orthogonal
matrices satisfying A" A = I.

Assumption 1 introduces certain randomness assumption
about the measurement matrix A. However, in practice, the
measurement matrix is usually a Fourier matrix or some
variants of it. One particular example is the coded diffraction
patterns (CDP) model in (6). For this model, the only freedom
one has is the “random masks” {P;}, and the overall matrix
is still quite structured. In this regard, it is perhaps quite
surprising that the predictions developed under Assumption 1
are very accurate even for the CDP model. Please refer to
Section V for our numerical results.

We further make the following assumption about the
processing function 7 : Ry +— R.

Assumption 2: The processing function 7 : Ry — R
satisfies sup, - T (y) = Tinax, Where Tpax < 00.

As pointed out in [10], the boundedness of 7 in
Assumption 2-(I) is the key to the success of the truncated
spectral initializer proposed in [4]. (Following [10], we will
call it the trimming method in this paper.) Notice that we
assume 7Ty, = 1 without any loss of generality. To see this,
consider the following modification of 7:

2 C+7T(y)
T(y) & 21
() C + Tax
where C' > max{0, —Tiax}. It is easy to see that

Aldiag{T (1), ..., T (ym)} A
C 1

= I
C+ Tome ' O+ Tonn

where we used A" A = I. Clearly, the top eigenvector of
ANT A is the same as that of AHdiag{T(yl),A. T (ym) A,
where for the latter matrix we have sup,~, 7 (y) = 1.

AT A,
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B. Asymptotic Analysis

Let & be the principal eigenvector of the following data
matrix:

D 2 AfTA, (8)

where T' = diag{7 (y1), ..., 7 (ym)}. Following [10], we use
the squared cosine similarity defined below to measure the
accuracy of &:

A |53E9i’5|2

Pi(z.x L S —
7@ %) = el

©)

Our goal is to understand how PZ(Z,x,) behaves when
m,n — oo with a fixed ratio m/n = ¢. It seems possible
to solve this problem by adapting the tools developed in [10].
Yet, we take a different approach which we believe to be tech-
nically simpler and more flexible. Specifically, we will derive
a message passing algorithm to find the leading eigenvector
of the data matrix. Central to our analysis is a determinis-
tic recursion, called state evolution (SE), that characterizes
the asymptotic behavior of the message passing algorithm.
By analyzing the stationary points of the SE, we obtain certain
predictions about the spectral estimator. This approach has
been adopted in [30] to analyze the asymptotic performance
of the LASSO estimator and in [31] for the nonnegative PCA
estimator, based on the approximate message passing (AMP)
algorithm [32], [33]. However, the SE analysis of AMP does
not apply to the partial orthogonal matrix model considered
in this paper.

Different from [31], our analysis is based on a variant of
the expectation propagation (EP) algorithm [15], [16], called
PCA-EP in this paper. Different from AMP, such EP-style
algorithms could be analyzed via SE for a wider class of
measurement matrices, including the Haar model considered
here [17]-[22], [34], [35]. The derivations of PCA-EP and its
SE analysis will be introduced in Section IV.

Our characterization of PZ(%,x,) involves the following
functions (for p € (0, 1]):

2

i) 2 EOZTG

G]
E [G?]
2/12(#) (E[G])Qa
» VE[|Z,]PG?
B ElG]
where Z, ~ CN(0,1/§) and G is a shorthand for

(AN e p—

T =Ty

We note that 1, 1o and w3 all depend on the processing
function 7. However, to simplify notation, we will not make
this dependency explicit. Claim 1 below summarizes our

asymptotic characterization of the cosine similarity P2 (&, x,).
Claim 1 (Cosine Similarity): Define

) 2 )
5 a (5_—1) —5-1 ¢2(M)
P ) e = hau)

[

V3(p) (10)

Y

(12)
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Fig. 1.
sup,>o 7 (y) = 1. Right: 7 = 7.

and 1 6—1 1
Ap) 2= - —. , 13
A B T (VAND) 42
where Z, ~ CN(0,1/6). Let
(8) = argmin A(p). (14)

pe(0,1]

Then, as m,n — oo with a fixed ratio m/n = § > 1, we have

lim P} (&, x,) > p%(0), (15)
where with a slight abuse of notations,
2(1(8),6), i () > =2
pQT(é)é pT(M( )a )a lfwl(lf( ))—5317 (16)
0 if 1 (1(0)) < 525,
and fi(9) is a solution to
) _
Y1(p) = 5-1 M€ (0, 72(0)]- (17)

Claim 1, which is reminiscent of Theorem 1 in [10], reveals
a phase transition behavior of P2(&, x,): PZ(&,x,) is strictly
positive when v (fi(9)) > 5%‘1 and is zero otherwise. In the
former case, the spectral estimator is positively correlated with
the true signal and hence provides useful information about
x; whereas in the latter case P%(&,x,) — 0, meaning that
the spectral estimator is asymptotically orthogonal to the true
signal and hence performs no better than a random guess.
Claim 1 is derived from the analysis of an EP algorithm whose
fixed points correspond to the eigenvector of the matrix D.
The main difficulty for making this approach rigorous is to
prove the EP estimate converges to the leading eigenvector.
Currently, we do not have a proof yet, but we will provide
some heuristic arguments in Section IV.

Remark 1: For notational simplicity, we will write i(0) and
[1(0) as fu and fi, respectively.

Some remarks about the phase transition condition are given
in Lemma 1 below. Item (i) guarantees the uniqueness of the
solution to (17). Item (ii) is the actual intuition that leads to the
conjectured phase transition condition. The proof of Lemma 1
can be found in Appendix A.

Examples of 11, ¢o and 3. Left: 7 = Ty, with co = 2. Middle: 7 = 7,4y, with c2 = 0.8. In both cases, we further scaled Z¢ip, so that

Lemma 1: (i) Eq. (17) has a unique solution if 11 () >
5%, where [ is defined in (14). (i) ¥1 () > % if and only
if there exists a i € (0, 1] such that

)
Pa(ft) = 57 ad 0< p7 (1, 0) < 1.
The latter statement is equivalent to
. 0 . 0
Vi(h) = 5— and Pa2(f) < 5

Fig. 1 plots 11, 19 and 13 for various choices of 7. The
first two subfigures employ the trimming function 7y, in (5a)
(with different truncation thresholds), and third subfigure uses
the function 7, in (5d).

Notice that for the first and third subfigures of Fig. 1, vy
and 1o have unique nonzero crossing points in u € (0, 1],
which we denote as u.. Further, ¥y > 19 for p < o,
and ¢ < o for u > p, (for the first subfigure). Then by
Lemma 1-(ii), a phase transition happens when 1 (o) > (Sf—l,
or equivalently

Y1 (o)
V1(po) — 1

The spectral estimator is positively correlated with the signal
when § > 07, and perpendicular to it otherwise.

Now consider the second subfigure of Fig. 1. Note that 7
only depends on § through dy?, and it is straightforward to
check that 11, ¥y and 13 do not depend on ¢§ for such 7.
Hence, there is no solution to 1)1 (1) = % forany d € [1,00).
According to Lemma 1 and Claim 1, we have P2(2, z,) — 0.
The situation for 7 is shown in the figure on the right panel
of Fig. 1.

5> 2657

C. Discussions

The main finding of this paper (namely, Claim 1) is a
characterization of the asymptotic behavior of the spectral
method. As will be explained in Section IV, the intuition for
Claim 1 is that the fixed point of an expectation-propagation
type algorithm (called PCA-EP in this paper) coincides with
an eigenvector with a particular eigenvalue (see Lemma 2) of
the data matrix which the spectral estimator uses. Furthermore,
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the asymptotic behavior PCA-EP could be conveniently ana-
lyzed via the state evolution (SE) platform. This motivates
us to study the spectral estimator by studying the fixed
point of PCA-EP. The difficulty here is to prove that the
stationary points of the PCA-EP converge to the eigenvector
corresponding to the largest eigenvalue. Currently, we do not
have a rigorous proof for Claim 1.

We would like to mention two closely-related work [30],
[31] where the approximate message passing (AMP) algorithm
and the state evolution formalism was employed to study the
high-dimensional asymptotics of the LASSO problem and the
nonnegative PCA problem respectively. Unfortunately, neither
approach is applicable to our problem. In [30], the convexity of
the LASSO problem is crucial to prove that the AMP estimate
converges to the minimum of the LASSO problem. In con-
trast, the variational formulation of the eigenvalue problem is
nonconvex. In [31], the authors used a Gaussian comparison
inequalities to upper bound the cosine similarity between the
signal vector and the PCA solution and use the AMP estimates
to lower bound the same quantity, and combining the lower
and upper bound yields the desired result. For our problem,
however, the sensing matrix is not Gaussian and the Gaussian
comparison inequality is not immediately applicable.

Although we do not have a rigorous proof for Claim 1 yet,
we will present some heuristic arguments in Section IV-D.
Our main heuristic arguments for Claim 1 is Lemma 3
and Lemma 4, which establishes a connection between the
extreme eigenvalues of the original matrix D (see (3)) and
the matrix E (/i) (see definition in (21a)) that originates from
the PCA-EP algorithm. These two lemmas provide some
interesting observations that might shed light on Claim 1. The
detailed discussions can be found in Section I'V-D.

III. OPTIMAL DESIGN OF T

Claim 1 characterizes the condition under which the leading
eigenvector & is positively correlated with the signal vector .
for a given 7. We would like to understand how does 7 affect
the performance of the spectral estimator. We first introduce
the following definitions:

o = inf{6 : p2(6) > 0}, (18)

and

Oyeak = inf 7. (19)

Following [11], the latter threshold is referred to as the weak
threshold. We will answer the following questions:

(Q.1) What is dyeax for the spectral method under a partial
orthogonal model?

(Q.2) For a given § > Jweax, What is the optimal 7 that
maximizes P2 (&, x,)?

These questions have been addressed for an i.i.d. Gaussian
measurement model. In [11], Mondelli and Montanari proved
that dyeax = 1 for this model. They also proposed a function
(i.e., Tav in (5)) that achieves the weak threshold. Very
recently, [12] proved that 7, given in (5) maximizes P?(&, )
for any fixed § > Oweak, and is therefore uniformly optimal.
For the partial orthogonal measurement model, the above

IEEE TRANSACTIONS ON INFORMATION THEORY, VOL. 67, NO. 2, FEBRUARY 2021

problems could also be addressed based on our asymptotic
characterization of the spectral initialization. It it perhaps
surprising that the same function is also uniformly optimal
under the partial orthogonal sensing model considered in this
paper. Note that although 7, is optimal for both the i.i.d.
Gaussian and the partial orthogonal models, the performances
of the spectral method are different: for the former model
Oweak = 1, whereas for the latter model dyearx = 2. Theorem 1
below, whose proof can be found in Appendix B, summarizes
our findings.

Theorem 1 (Optimality of 7,): Suppose that Claim 1 is
correct, then dyeax = 2 for the partial orthogonal measurement
model. Further, for any § > 2, 7, in (5) maximizes p2-(J) and
is given by

02(0) = {01’_[,, A
ﬁa lf d > 27
5 Hx
where i, is the unique solution to i1 (u) = % (with 7 =
7). Finally, p2(§) is an increasing function of §.

Remark 2: The function that can achieve the weak thresh-
old is not unique. For instance, the following function also
achieves the weak threshold:

T(y) =1- —5—

2 +0-2
It is straightforward to show that ¢4 (1) = % for any 0 > 2.
Further, some straightforward calculations show that

52 — 2§
2 1 —
p’T(76) 52— 9

Hence, by Lemma 1 and Claim 1, the cosine similarity is
strictly positive for any § > 2.

€(0,1), Vo> 2.

IV. AN EP-BASED ALGORITHM FOR THE SPECTRAL
METHOD

In this section, we present the rationale behind Claim 1. Our
reasoning is based on analyzing an expectation propagation
(EP) [15], [16], [22], [34] based message passing algorithm
that aims to find the leading eigenvector of D. Since our
algorithm intends to solve the eigenvector problem, we will
call it PCA-EP throughout this paper. The key to our analysis
is a state evolution (SE) tool for such EP-based algorithm, first
conjectured in [17], [19] (for a partial DFT sensing matrix) and
[18] (for generic unitarily-invariant sensing matrices), and later
proved in [20], [21] (for general unitarily-invariant matrices).
For approximate message passing (AMP) algorithms [32],
state evolution (SE) has proved to be a powerful tool for
performance analysis in the high dimensional limit [30], [31],
[36], [37].

A. The PCA-EP Algorithm

The leading eigenvector of A"T A is the solution to the
following optimization problem:

max _xz"A"T Ax,
llzll=vr

(20)

diag{7 (y1),...,7 (ym)}. The normalization
(instead of the commonly-used constraint

i
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|lz]| = 1) is introduced for convenience. PCA-EP is an
EP-type message passing algorithm that aims to solve (20).
Starting from an initial estimate z°, PCA-EP proceeds as
follows (for ¢ > 1):

PCA-EP : 2+l — (6AAH - I) (% - I) 2,

E(pn)
(21a)
where G is a diagonal matrix defined as
1 1
Gédiag{ } (21b)
pt =T (y) pt =T (ym)
and
@) = iTr(G) (2lc)
=— )

In (21b), i € (0,1] is a parameter that can be tuned. At every
iteration of PCA-EP , the estimate for the leading eigenvector

is given by
vn

- AfEt

The derivations of PCA-EP can be found in Appendix C.
Before we proceed, we would like to mention a couple of
points:

t+1 C AL (214d)

o The PCA-EP algorithm is a tool for performance analy-
sis, not an actual numerical method for finding the leading
eigenvector. Further, our analysis is purely based on the
iteration defined in (21), and the heuristic behind (21) is
irrelevant for our analysis.

o The PCA-EP iteration has a parameter: ;. € (0, 1], which
does not change across iterations. To calibrate PCA-EP
with the eigenvector problem, we need to choose the
value of p carefully. We will discuss the details in
Section IV.

o From this representation, (21a) can be viewed as a power
method applied to E(u). This observation is crucial for
our analysis. We used the notation E(u) to emphasize
the impact of .

o The two matrices involved in E(yu) satisfy the following
“zero-trace” property (referred to as “divergence-free”
in [18]):

1
I)= —Tr(6AA" — 1) =0.
— @ ) 0 and mr((5 )=0

(22)

This zero-trace property is the key to the correctness of
the state evolution (SE) characterization.

B. State Evolution Analysis

State evolution (SE) was first introduced in [32], [33]
to analyze the dynamic behavior of AMP. However, the
original SE technique for AMP only works when the sens-
ing matrix A has i.i.d. entries. Similar to AMP, PCA-EP
can also be described by certain SE recursions, but the SE

1337

for PCA-EP works for a wider class of sensing matri-
ces (specifically, unitarily-invariant A [18], [20], [21]) that
include the random partial orthogonal matrix considered in this
paper.

Denote z, = Ax,. Assume that the initial estimate z°
oz +oow’, where w’ ~ CN(0,1/61) is independent of z,.
Then, intuitively speaking, PCA-EP has an appealing property
that 2'*! in (21a) is approximately

t+1

4

2T x otttz 4ottt (23)

where «; and o, are the variables defined in (24), and w?*! is
an iid Gaussian vector. Due to this property, the distribution of
zt is fully specified by a; and o;. Further, for a given 7 and
a fixed value of §, the sequences {ay};>1 and {02};>1 can
be calculated recursively from the following two-dimensional
map:

app1 = (6 —1) - ap - (¢a(p) — 1), (24a)
o7y = (0 — 1)« [Joa|® (03 (1) — 7 (1) + 07+ (a(p) — 1)]
(24b)

where the functions 11, 15 and 13 are defined in (10). To gain
some intuition on the SE, we present a heuristic way of
deriving the SE in Appendix D. The conditioning technique
developed in [20], [21] is promising to prove Claim 2, but
we need to generalize the results to handle complex-valued
nonlinear model with possibly non-continuous 7. Given the
fact that the connection between PCA-EP and the spectral
estimator is already non-rigorous, we did not make such an
effort.

Claim 2 (SE Prediction): Consider the PCA-EP algorithm

in (21). Assume that the initial estimate z° 4 apzs + oow?

where w’ ~ CN(0,1/61) is independent of z,. Then, almost
surely, the following hold for ¢t > 1:

¢
lim L*’ )

)
RN PAE a2

n—oo

= oy and
where o; and o? are defined in (24). Furthermore, almost
surely we have

(@ ah)*

lim

. 2 t _
i Priee) = i e e

n—oo

where x! is defined in (21d).

C. Connection Between PCA-EP and the PCA Problem

Lemma 2 below shows that any nonzero stationary point of
PCA-EP in (21) is an eigenvector of the matrix D = A"TA.
This is our motivation for analyzing the performance of the
spectral method through PCA-EP.

Lemma 2: Consider the PCA-EP algorithm in (21) with
uw € (0,1]. Let z* be an arbitrary stationary point of
PCA-EP . Suppose that A"z = 0, then (>, \(11)) is an
eigen-pair of D = AT A, where the eigenvalue A(p) is given
by

L (26)

Mp) = - 222

==
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Proof: We introduce the following auxiliary variable:

pt = (%—I) 2t

When z*° is a stationary point of (21a), we have

27)

0o L _ -1 _ H (%)
p _(<G>(1/“I T) I) (BAAN —T)p™. (28)

Rearranging terms, we have
1

(ﬁ(l/ul - T)‘l) p

- (&(1/;;[ ~T) - I) 0AA"p>.

Multiplying A"(G)(1/uI —T) from both sides of the above
equation yields

Alp> = AN (1 —(G)(1/uI —T))5AA P>
=6(1 - p HG))A"p™ 4+ 5(G) - AT AA"p>.
After simple calculations, we finally obtain

1 §—-11
ATA (A"p>™) = (- - ——-—=) (A"p™). (9
(a"p) (u 5<G>)( <) @

In the above, we have identified an eigen-pair for the matrix
A"TA. To complete our proof, we note from (21a) and (27)
that 2° = (JAA" — I)p™ and so

AHz> = AHsAA" — 1)p>

= (6 —-1)A"p>.
Hence,
wooéHi\/ﬁ.Asz:Hi\/ﬁ.AHpoo (30)
A7z A p>||
is also an eigenvector. [ |

Remark 3: Notice that the eigenvalue identified in (26)
is closely related to the function A(-) in (13). In fact, the
only difference between (26) and (13) is that the normalized
trace (G) in (26) is replaced by E[G(|Z,|, )], where Z, ~
CN(0,1/6). Under certain mild regularity conditions on 7,
it is straightforward to use the weak law of large numbers to
prove (G) 2 E[G(|Z.], ).

Lemma 2 shows that the stationary points of the PCA-EP
algorithm are eigenvectors of AYT A. Since the asymptotic
performance of PCA-EP can be characterized via the SE
platform, it is conceivable that the fixed points of the SE
describe the asymptotic performance of the spectral estimator.
However, the answers to the following questions are still
unclear:

o Even though x> is an eigenvector of AHTA, does it
correspond to the largest eigenvalue?

o The eigenvalue in (26) depends on p, which looks like a
free parameter. How should p be chosen?

In the following section, we will discuss these issues and
provide some heuristic arguments for Claim 1.
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D. Heuristics About Claim 1

The SE equations in (24) have two sets of solutions (in
terms of «, o2 and p):

Uninformative solution: o =0, o2 # 0, (31a)
1)
= 31b
and
2 b
Informative solution: % 51— V=) 55
g 2 )
3(n) — (ﬁ
(31¢)
E— G1d)
1 51

Remark 4: Both solutions in (31) do not have a constraint
on the norm of the estimate (which corresponds to a constraint
on |a|? + 02). This is because we ignored the norm constraint
in deriving our PCA-EP algorithm in Appendix C-A. If our
derivations explicitly take into account the norm constraint,
we would get an additional equation that can specify the
individual values of || and o. However, only the ratio |a|? /o
matters for our phase transition analysis. Hence, we have
ignored the constraint on the norm of the estimate.

Remark 5: o« = o = 0 is also a valid fixed point to (24).
However, this solution corresponds to the all-zero vector and
is not of interest for our purpose.

For the uninformative solution, we have a« = 0 and
hence PZ(z*°,x,) — 0 according to (25). On the other
hand, the informative solution (if exists) corresponds to an
estimate that is positively correlated with the signal, namely,
PZ(xz>=,z,) > 0. Recall from (21) that g € (0,1] is a
parameter of the PCA-EP algorithm. Claim 1 is obtained
based on the following heuristic argument: PZ(%,x,) > 0 if
and only if there exists a & € (0,1] so that the informative
solution is valid. More specifically, there exists a f so that the
following conditions hold:

2 S 7

% = ‘H—W >0 and ty(f) = o (32)

o 9 s 0—1

vi(p) — (5__1)

Further, we have proved that (see Lemma 1) the above
condition is equivalent to the phase transition presented in
Claim 1. Note that 6> > 0 (and so |a|?/0? > 0) is an
implicit condition in our derivations of the SE. Hence, for
a valid informative solution, we must have |«|?/a? > 0.

We now provide some heuristic rationales about Claim 1.
Our first observation is that if the informative solution exists
and we set p in PCA-EP properly, then oy and o7, ; neither
tend to zero or infinity. A precise statement is given in
Lemma 3 below. The proof is straightforward and hence
omitted.

Lemma 3: Suppose that 11 (1) > %, where [ is defined in
(14). Consider the PCA-EP algorithm with p set to fi, where
i € (0, ] is the unique solution to

0

i) =57
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Fig. 2. Left: Histogram of the eigenvalues of D = AHT A. Right: Scatter plot of the eigenvalues of E(fi). j is set to the unique solution to 11 (1) = %.
T = Tym- 6 = 5. n = 1500. The signal @, is randomly generated from an i.i.d. zero Gaussian distribution.

Let |ag| < oo and 0 < 02 < oco. Then, {ay}4>1 and {02 }i>1
generated by (24) converge and
0 < |as|* + 02 < o0
From Claim 2, we have almost surely (see Lemma 3)

2]

2 2
lim lim = loes|” + 05

t—00 m—o00 m 5

€(0,00).  (33)

Namely, the norm ||2¢||? /m does not vanish or explode, under
a particular limit order. Now, suppose that for a finite and
deterministic problem instance we still have
t)|2
. z
lim I=11" =C € (0,00),

(34)
t—oo
for some constant C'. Recall that PCA-EP can be viewed as a
power iteration applied to the matrix E(fi) (see (21)). Hence,
(34) implies
M (E(R) =1,

where |A1(E(f1))] denotes the spectral radius of E(f).
Based on these heuristic arguments, we conjecture that
lim,, oo |[AM1(E ()| = 1 almost surely. Further, we show in
Appendices D-C and D-D that PCA-EP algorithm converges
in this case. Clearly, this implies that (1, 2°°) is an eigen-pair
of E(fi), where 2> is the limit of the estimate z*. Combining
the above arguments, we have the following conjecture

Tim A (E(i) = 1.

If (35) is indeed correct, then the following lemma shows
that the largest eigenvalue of D = A"T A is A(j1). A proof
of the lemma can be found in Appendix E-A.

Lemma 4: Consider the matrix E(ji) defined in (21a),
where i € (0,1]. Let Ay (E(j1)) be the eigenvalue of E(j1)
that has the largest magnitude and z is the corresponding
eigenvector. If \; (E(j1)) =1 and A"% # 0, then

0—1 1

5 (G

(35)

M(ARTA) = (36)

=~

Recall from Lemma 2 that if PCA-EP converges, then the
stationary estimate is an eigenvector of D = A"T A, but it
is unclear whether it is the leading eigenvector. Our heuristic
arguments in this section and Lemma 4 imply that PCA-EP
indeed converges to the leading eigenvector of D. Therefore,
we conjecture that the fixed points of the SE characterize the
asymptotic behavior of the spectral estimator.

The above argument is not rigorous. However, our numerical
results suggest that the conclusions are correct. An example
is shown in Fig. 2. Here, the figure on the right plots the
eigenvalues of a random realization of E(fi) with n = 1500.
We can see that an outlying eigenvalue pops out of the bulk
part of the spectrum. Also, the outlying eigenvalue is close
to one. Fig. 3 further plots the eigenvalues of E(i) for three
other choices of 7. We see that all of the results seem to
support our conjecture: there is an outlying eigenvalue (at one
on the real line), although the shape of the bulk parts depends
on the specific choice of 7.

E. On the Domain of 1;, 13, ¥3, and A

In the previous discussions, we assumed that ¢ (1), ¥2(p),
13(p) and A(p) are all defined on (0, 1]. This assumption was
implicitly used to derive the PCA-EP algorithm. Specifically,
the Gaussian pdf for obtaining (78) in the derivation of
PCA-EP is not well defined if p ¢ (0, 1]. Nevertheless, the
final PCA-EP algorithm in (21) is well defined, as long as
G(p) is well defined. We have assumed 7 (y) < Tax = 1.
Let us further assume that 7 is bounded from below:

Tmin S T(y) S 17

where Tyin € R. Under this assumption, G(y, i) = M%T(y)
is well defined as long as %L ¢ (Timin, 1). On the other hand,
we only focused on the domain p € (0,1] (or 1/p € [1,00))
in our previous discussions. In particular, we conjectured that
PZ(z.,&) > 0 if and only if there exists an informative
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Fig. 3.
Middle: TIVHVIa Right: %ubset with c2 = 1.5.

solution (see (31)) for 1/u € [1,00). A natural question is
what if the SE equations in (31) do not have informative
solutions for 1/p € [1,00), but do have such a solution
for 1/p € (—00, Timin)? To be specific, suppose that 1/ €
(—00, Trnin) satisfies the following conditions:

5 N
M—M>0 and ¢1(ﬂ):%~
B - (55)

Then, one might ask what happens if we consider a PCA-EP
algorithm by setting u to such a i? It turns out that, based on
arguments similar to those presented in Section IV-D, we can
obtain

)\n(D) = A(ﬂ)v 1//2 € (_OO; Tmin)- (37)
Namely, our method can provide a conjecture about the
minimum eigenvalue of D. To see this, we note that using
exactly the same arguments as those in Section IV-D, we claim

(heuristically) that

lim A (E(3)) = 1.

m— 00

(38)

Lemma 5 below further establishes a connection between the
extremal eigenvalues of D and E(j1). Its proof is postponed
to Appendix E-B.

Lemma 5: Consider the matrix E(ji) defined in (21a),
where 1//i € (—00, Tyin)- Let A1 (E(f2)) be the eigenvalue of
E (1) that has the largest magnitude and Z is the corresponding
eigenvector. If \; (E(j1)) =1 and A"2 £ 0, then

H 1 6-11
M (A"TA) 7 ER (39

where A, (D) denotes the minimum eigenvalue of D.

A numerical example is shown in Fig. 4. This figure is
similar to Fig. 2, but with the processing function replaced
by 7(y) = 3 — Tmm(y). Under this setting, ¢ (i) = %
has a solution in the domain 1/u € (—00,Tin|. Further,
P1(ft) > 12(fr). By the above heuristic arguments, we should
have E(f1) = 1 and A\,,(D) = A(f2) = 0.71. These conjectures
about the extremal eigenvalues of D and E(ji) seem to be
close to the empirical eigenvalues given in Fig. 4.

real real

Scatter plot of the eigenvalues of D2 (1) in the complex plane. @, are sampled from an i.i.d. Gaussian distribution. n = 700, § = 5. Left: 7,

V. NUMERICAL RESULTS
A. Accuracy of Our Predictions

We first provide some numerical results to verify the
accuracy of the predictions in Claim 1. Following [11], our
simulations are conducted using the image (820 x 1280) shown
in Fig. 5. For ease of implementation, we reduced the size
of the original image by a factor of 20 (for each dimension).
The length of the final signal vector is 2624. We will compare
the performances of the spectral method under the following
models of A:

e Random Haar model: A is a subsampled Haar matrix;
o Coded diffraction patterns (CDP):

FP,
A FpP, ’
FP;p
where F' is a two-dimensional DFT matrix and P; =
diag{e?%1, ... el%n} consists of ii.d. uniformly ran-
dom phases;

e Partial DFT model:
A=FSP,

where, with slight abuse of notations, F' € C™*™ ig
now a unitary DFT matrix, and S € R"*" is a random
selection matrix (which consists of randomly selected
columns of the identity matrix), and finally P is a
diagonal matrix comprised of i.i.d. random phases.

Fig. 6 plots the cosine similarity of the spectral method
with various choices of 7. Here, the leading eigenvector
is computed using a power method. In our simulations,
we approximate 7, by the function 1 — (Jy? + 0.01)_1. For
Tum and 7, the data matrix AT A can have negative
eigenvalues. To compute the largest eigenvector, we run the
power method on the modified data matrix A"T A + €I for
a large enough e. In our simulations, we set € to 10 for
Tvm and € to 50 for 7,. The maximum number of power
iterations is set to 10000. Finally, following [11], we measure
the images from the three RGB color-bands using independent
realizations of A. For each of the three measurement vectors,
we compute the spectral estimator & and measure the cosine
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An example where the smallest eigenvalue of D separates from the bulk spectrum. 7 (y) = 3 — Ty (y). 7 (y) is further scaled by a positive

constant to make it satisfy sup,> 7T (y) = 1. Left: Histogram of the eigenvalues of D = ANT A, Right: Scatter plot of the eigenvalues of E(f1), where
fu~ 2.718 is the solution to ¥1 (1) = 25 in the domain 1/ € (—00, Timin]. n = 1500 and § = 5.

Fig. 5.

The image from [11].

similarity Pr(x., &) and then average the cosine similarity
over the three color-bands. Finally, we further average the
cosine similarity over 5 independent runs. Here, the lines show
the simulation results and markers represent our predictions
given in Claim 1.

From Fig. 6, we see that the empirical cosine similarity
between the spectral estimate and the signal vector match
very well with our predictions, for both of the random Haar
model and the two DFT matrix based models (i.e., the CDP
model and the partial DFT model). Furthermore, the function
7T, yields the best performance among the various choices of
T, which is consistent with our theory.

B. State Evolution of PCA-EP

Finally, we present some simulation results to show
the accuracy of the state evolution characterization of the
PCA-EP algorithm. In our simulations, we use the partial
DFT matrix model introduced in Section V-A. The signal

7;ubset i

A
3

Fig. 6. Comparison of various spectral initialization methods. Solid lines:
theoretical predictions. Marker +: simulation results for the partial DFT
model. Marker A: simulation results for the CDP model. Marker [
simulation results for the Haar random matrix model. For simulations with the
partial DFT model and the Haar model, the grid of ¢ is [2.1,2.5: 0.5 : 6];
for simulations with the CDP models, the grid of § is [3 : 1 : 6]. The
thresholds for Tipim and Zgupset are set to ¢ = 2 and c2 = 1.5 (under the
normalization ||z« || = /), respectively.

vector x, is randomly generated from an i.i.d. Gaussian
distribution. The results are very similar when x, is replaced
by the image shown in Fig. 5. We consider an PCA-EP
algorithm with = /1 where i is the solution to ¥ (1) = (;f—l.

Fig. 7 compares the empirical and theoretical predictions
of two quantities: (i) the cosine similarity Pr(x,x'), where
x! is the estimate produced by PCA-EP (see definition in
(21d)) and x, is the true signal vector, and (ii) the cosine
similarity between two consecutive “noise terms” (see (23)).
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Fig. 7. Comparison between empirical results and theoretical predictions.

n = 30000. 6 = 3. 7 = 7. u = [ where i is the unique solution to
Y1(p) = %. ag = 0.2 and 03 = 1. 10 independent realizations.

0.7 T T T T

0.6 ——simulations
theoretical

iteration

Fig. 8. Comparison between empirical results and theoretical predictions for
{at} and {o2}. The settings are the same as those of (7). Notice that in
theory we should have a:x = aq (the dotted line). However, the theoretical
predictions of oy shown in the figure deviates slightly from 0.2. This is due
to the numerical error incurred in computing i (namely, 11 (f2) is not exactly
equal to §/(8 — 1)). This small error accumulates over iterations.

The asymptotic prediction of the two quantities are given by
(25) and (112) respectively. As can be see from Fig. 7, our
theoretical predictions accurately characterized both quantities.
Further, the correlation P(w!,w'*t!) — 1 as t — oo,
as analyzed in Appendix D-D. This implies that the estimate
x! converges; see discussions in Appendix D-C.

Finally, Fig. 8 depicts the empirical and theoretical ver-
sions of a; and Uf (see (24)). The SE predictions for these
quantities are less accurate and still exhibit some fluctuations
among different realizations. This can be explained as follows.
As discussed in Section IV-D, we conjecture that the spectral
radius of E (i) converges to one as m,n — oo. However, for
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large but finite-sized instances, the spectral radius of E (/i) will
be slightly larger or smaller than one. Since PCA-EP can be
viewed as a power method applied to the matrix E(f1), as long
as the spectral radius is not exactly one, the norm of z! will
keep shrinking or growing as ¢ increases. As a consequence,
the mismatch between the predicted and simulated oy, o?
will accumulate as ¢ — oo. Nevertheless, we believe that
the characterization in Claim 2 is still correct. Namely, for
any finite ¢, such mismatch vanishes as m,n — oo. As a
comparison, the cosine similarity Pz (@, wt) in some sense
normalizes such effect and matches excellently with the SE
predictions.

VI. CONCLUSION

In this paper, we studied a spectral method for phase
retrieval under a practically-relevant partial orthogonal model.
By analyzing the fixed points of an expectation propaga-
tion (EP) style algorithm, we are able to derive a formula to
characterize the angle between the spectral estimator and the
true signal vector. We conjecture that our prediction is exact
in the asymptotic regime where n, m = dn — oo and provide
simulations to support our claim. Based on our asymptotic
analysis, we found that the optimal 7 is the same as that for
an i.i.d. Gaussian measurement model.

APPENDIX A
PROOF OF LEMMA 1
A. Proof of Part (i)

We first show that there exists at least one solution to
Pi(p) = % in (0,7), if (i) > 5%1. Then, we prove
that the solution is unique.

The existence of the solution follows from the continuity of
11, and the following fact

E[|Z.*G(Y,0)] J
0)=——————=1< ——, ¥i>1
wl( ) ]E[G(Y,O)] < 5_15 > 1,
together with the hypothesis
7 0
U1 () > 51

We next prove the uniqueness of the solution. To this end,
we introduce the following function

al 1

Fp=———w——0. 40
R FAREm) o
Further, recall that (cf. (13))
1 6-1 1
Au) == — . , 41
(k) w6 E[GY, ) @0

where Y = |Z,| and Z, ~ CN(0,1/0). From the definition
of ¢y in (10), it is straightforward to verify that

() =~ = F(u) = A(),

0—1
Hence, to prove that ¢ (u) = % cannot have more than one
solution, it suffices to show that F'(u) = A(u) cannot have
more than one solution. To show this, we will prove that

V€ (0,1],

o A(p) is strictly decreasing on (0, i2);
o F(p) is strictly increasing on (0, 1).
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We first prove the monotonicity of A(x). From (41), we can
calculate the derivative of A(u):
4
i—1)°

16-1
A =
(1) 275 (wz(u)
Recall that (cf. (14)) & is defined as

i = argmin  A(p). (42)
ne(0,1]

Further, Lemma 8 shows that 15 (p) is strictly increasing on
(0,1). Two cases can happen: if t5(1) > %, then f is the
unique solution to o () = (Sf—l; otherwise, i = 1. For both
cases, it is easy to see that A(u) is strictly decreasing on (0, f1).

It remains to prove the monotonicity of F'(x). To show this,
we calculate its derivative:

_£.<EWMZPGﬂ—(EMZA%Hf>
p? '

F'(u) =
v (E[]Z.2G))°
Hence, to show that F'(u) is increasing, we only need to show

E[5|Z,[*G?] > (E[6]Z.*G))°.

The above inequality can be proved using the association
inequality in Lemma 7. To see this, we rewrite it as

E[6] Z,|?G?] - E[0| Z, ] > E[0|Z,|*G)] - E[§| Z,|*G].

It is easy to see that the above inequality follows from

Lemma 7 with B = §|Z,[>, A = T, f(A) = ==,
A

and g(A) = W+A’ Clearly, f(A) and g(A) are increasing
functions for p € (0, 1], and the conditions for Lemma 7 are
satisfied.

B. Proof of Part (Ii)

Define
) §—1  pF(i,0)
07 (i, 0) = e
700 = = T 2 )
o (ii
Y =51 (f) (43)

) - ()

where the second step follows from the definition of p2 (i, §)
(cf. (12)). Hence, when 6 > 1, we have

0 < p2(p,0) < 1 <= 62(u,0) > 0.

Hence, our problem becomes proving that (i) > if

and only if there exists at least one /i € (0, 1] such th
)

5—1°

5
5—1
at

67(i1,0) >0 and ¢ (a) =

First, suppose 1 (1) > (Sf—l holds. We have proved in part
(i) of this lemma that there is a unique solution to 1 (1) =
(;f—l, where i < [i. Further, from our discussions in part (i), the
condition i < fu leads to ¥9(fi) < (Sf—l. Also, from Lemma 6

(in Appendix F), we have

Yali) > (i) = 5o

1343

Hence, both the numerator and denominator of p%(fi,d) are
positive, and so p2-(f1,8) > 0. This proved one direction of
our claim.

To prove the other direction of the claim, suppose there
exists a i such that 6% (fi,0) > 0 and ¥ () = %. Again,
by lemma 6, the denominator of pz(ji,d) is positive. Hence
(under the condition of (i) = 525), p%(i,6) > 0 <>
Ya(ft) < %. By the definition of /i and connection between
A and 1, we further have ¥9(1) < (Sf—l <= [ < [ This
means that there exists a i < [ such that ¢ (i) = (Sf—l,
or equivalently F'(f1) = A(f). Finally, by the monotonicity of
F(-) and the strict monotonicity of A(-), and the fact that /i <
i, we must have F'(fi) > A(f), or equivalently ¢ (f1) > (sf—l;
see details in Section A-A.

Finally, our proof above implied that the condition

di(p) = 5—7 and 0< pr(fi,6) <1,
is equivalent to
. o . 0
Yi(ft) = 5_q7 and Pa(fi) < 51

APPENDIX B
OPTIMALITY OF 7,

Denote the asymptotic cosine similarity achieved by 7, as
p2(5). We will discuss a few properties of p2(J) and then prove
that no other 7 performs better than 7. Our proof follows a
similar strategy as that in [12].

We proceed in the following steps:

1) We first show that dyweax = 2, namely no 7 can work

for § < 2;

2) We further show that p2(4) is strictly positive for any
o> 2;

3) Let S be a set of 7 for which the asymptotic cosine
similarity is strictly positive for § > 2. Clearly, we only
need to consider functions in S. We prove that the cosine
similarity for any 7 € S cannot be larger than p2(J).
Restricting to S simplifies our discussions.

A. Weak Threshold

We first prove that 61 is lower bounded by 2. Namely,
if 6 < 2, then p2(§) = 0 for any 7. According to Claim 1,
if p2-(6) > 0, we must have 9y (ji) > %. Further, Lemma 1
shows that there is a unique solution to the following equation
(denoted as j1)

)
1) = ——, e (0,pn.
(i) = 5= £ €(0,7]
In Section A-A we have proved that
o (f) < I i€ (0, ).
Hence,
i) > ha(f)-

From the definitions in (10) and noting G(y, ;) > 0 for any
€ (0,1) and y > 0, we can rewrite the condition )y (ji) >
Va(f1) as

E[G}] < E[G1] - E[§|Z.|*G1], (44)
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where we denoted Gy = G(|Z,|,/1). Further, applying the
Cauchy-Schwarz inequality yields
(E[6]Z.*G1])* < E[6*] Z.|"] - E[GY]

=2-E[G7], (45)

where the second step (i.e., E[§?|Z,|*] = 2) follows from
the definition Z, ~ CN(0,1/6) and direct calculations of the
fourth order moment of |Z,|. Combining (44) and (45) yields

(E[8|1Z.[*G1])* < 2E[G1] - E[8| Z. ]G],

which further leads to
2
E[§|Z«|?G1] <9

e (46)

On the other hand, the condition 11 (/1) = Ef—l gives us
E[0|Z.|?G:] &
E[G:]  d-1

Combining (46) and (47) leads to 2+
This completes the proof.

(47)

< 2, and so § > 2.

We now prove that § = 2 can be achieved by T,. When
0 > 2, we have (Sf—l € (1,2). Since 7, is an increasing
function, by Lemma 8, both 11 (1) and 19 (p) are increasing
functions on x € (0, 1). Further, it is straightforward to show
that wl(O) = wQ(O) =1 and wl(l) = wg(l) = 2. Further,
Lemma 9 (in Appendix F) shows that for 7 = 7,

() < Ga(p), Vi€ (0,1).
The above facts imply that when § > 2 we have
_ )
U1 () > 51
where [ is the unique solution to

‘ N

Yo(ft) =

[STE )

—1
Then, using Lemma 1 we proved p2(8) > 0 for § > 2.

B. Properties of p>(9)

Since dyweakx = 2, we will focus on the regime § > 2 in the
rest of this appendix.

For notational brevity, we will put a subscript , to a variable
(e.g., fix) to emphasize that it is achieved by 7 = 7. Further,
for brevity, we use the shorthand G, for G(|Z,|, ). Let
p2(5) be the function value of achieved by 7,. Further, for
convenience, we also define (see (43))

§—1  pi()
2 A *
0= T 2
s = S
= — . ; (48)
E[3|Z.[2G3] (L)Q
E2[C,] o1

where the last equality is from the definition in (12). We next
show that P2?(4) can be expressed compactly as

1

Hox

02(6) = — — 1, (49)
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2 in (0,1).

where /i, is the unique solution to 11 (u) = 325

Then, from (48), it is straightforward to obtain

1- j,
p3(6) = 1
“1a,

For 7, =1— m, the function G4 (| Z4|, fi+) (denoted as
G, hereafter) is given by

. 1 [1:0|Z,|?

G* Z* s Mx) — T = = >

Vo) = Gz ~ T pilZ P i
(50)

where i, € (0,1] is the unique solution to
. E[§]Z,]?G,] 0

*) — = . 1
U1 (/i) E[G,] 51 S1Y)

The existence and uniqueness of i, (for 6 > 2) is guaranteed
by the monotonicity of v; under 7, (see Lemma 8). Our
first observation is that G, in (50) satisfies the following
relationship:

18| Ze)? — (1 = [1,)8| Z4 )Gy = 1, Gy (52)
Further, multiplying both sides of (52) by G, yields
101 2,2 Gy = (1 = 1)0| Z,*GE = i GT. (53)

Taking expectations over (52) and (53),

E[§|Z,|?] = 1, we obtain

and noting

flr = (1 = f1)E [5|Z*|2G*} = 1E[G.],
(54a)
o [01Z,2G.]) — (1 u)E [812.1°G2] = . [G2].
(54b)

Substituting (54b) into (48), and after some calculations,
we have

R 1E[6|Z*\2G31_L.L.( 1 _1)
1—fie ~ E7[G.] =1 T-m  \FEGh]

02(8) =
0= Eb|Z.262] (5 ) ’
E?[G,] _<a—_1)
(55
where we have wused the identity 1 (fix) =

E[§|Z,|?G,]/E[G4] = §/(§ — 1). From (55), to prove
6%(8) = iz — 1, we only need to prove

L . (L — 1) = L
1— i, \E[G4] -1
which can be verified by combining (51) and (54a).
Before leaving this section, we prove the monotonicity
argument stated in Theorem 1. From (49), to prove that p2(§)
(or equivalently 62(4)) is an increasing function of 4, it suffices
to prove that [i,(d) is a decreasing function of 4. This is a
direct consequence of the following facts: (1) fi,(d) is the
unique solution to 11 () = 5%1 in (0,1), and (2) 91 (u) is
an increasing function of u. The latter follows from Lemma 8
(T.(y) = 1 — 5,7 is an increasing function).

(56)
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C. Optimality of G4

In the previous section, we have shown that the weak
threshold is Oweak = 2. Consider a fixed § (where § > 2)
and our goal is to show that p2-(§) < p2(§) for any 7.

We have proved p2(8) > 0 (the asymptotic cosine similar-
ity) for 0 > 2. Hence, we only need to consider 7 satisfying
p%(8) > 0 (in which case we must have (i) > %),
since otherwise 7 is already worse than 7,. In Lemma 1,
we showed that the phase transition condition 1 (1) >
can be equivalently reformulated as

)
0—1

R ) R 1)
I € (0,1], 0< p7(fn,0) <1 and n(i) = 5
Also, from (43) we see that

0 < p2(f1,6) < 1 <= 02(f1,0) > 0.

From the above discussions, the problem of optimally design-
ing 7 can be formulated as

s O0.7)
T, pe(0,1)
s.it. 02(6,f1) >0,
. 0
Y1(p) = 51 (57)

In the above formulation, /1 € (0, ) is treated as a variable
that can be optimized. In fact, for a given 7, there cannot
exist more than one £ € (0,1) such that ¢ () = s> and
02-(5, 1) > 0 hold simultaneously (from Lemma 1). There
can no such /i, though. In such cases, it is understood that
05(5,1) = 0.

Substituting in (10) and after straightforward manipulations,
we can rewrite (57) as

5
5—1  EZ[G)
sup

5 >0
G()>0 E[B|Z.[2G?] _( s )
E2[G] -1

[
E[§|Z2G] &

E[G] -1 (>8)

(59)

where G(y, /1) is
Al —T(y)

Gy, 1) = p

Note that G(y, i) > 0 for i € (0,1].

At this point, we notice that the function to be optimized has
been changed to the nonnegative function G(-) (with ji being
a parameter). Hence, the optimal G(-) is clearly not unique.
In the following, we will show that the optimal value of the
objective function cannot be larger than that p, (9).

Consider G(-) be an arbitrary feasible function (satisfying
E[G] = 1), and let #%(5) (or simply 6?) be the corresponding
function value of the objective in (58). We now prove that
0(6) < 6.(0) for any 6 > 2. First, note that scaling the
function G‘() by a positive constant does not change the
objective function and the constraint of the problem. Hence,
without loss of generality and for simplicity of discussions,
we assume

E[G] = 1.

1345

Since 62 is the objective function value achieved by G,
by substituting the definition of G into (58), we have

) 2

< —E|G
L il 5 =67 (60)

E[6|Z.26] - (5%)
Some straightforward manipulations give us
. s\ 0

2 2 2] _ p2

E[(e 3|2, | +1)G}f9 (5_1) s (6D

We assume 62 > 0, since otherwise it already means that
G is worse than G, (note that 2 = 47! — 1 is strictly

positive). Hence, 26| Z,|> + 1 > 0, and we can lower bound
E {(925|Z*|2 +1)G2| by

(=912 c1)

E [(926|Z*|2 + 1)@2} — _
E 0|Z, |2
\/020|Z, |2 +1

= LI)Q (62)

[ 52| Z, |4 ’
E _926|Z*|2+1}

where the first line follows from the Cauchy-Swarchz inequal-
ity E[X?] > E?[XY]/E[Y?], and the second equality is due
to the constraint E[|Z, |2G] = (ii_l’ Combining (61) and (62)
yields

52| Z,* 1
> . 63
{926|Z*|2+J R ©9
Further, we note that
82| Z, |4 1 3| Z.?
—— | = — (E[§|Z,)*] - E
{4925|Z*|2 + J 02 ( 18121 {492<5|Z*|2 + J)
1 5| Z, |2
== |1-E|—=—+—+—1]. 64
7 (1 F <>
Then, substituting (64) into (63) gives us
oz 2 6—1
| *l < (55_ . (65)
02| Z, 2 +1] ~ 62 + &2
Combining (64) and (65), we can finally get
62‘Z*|4
E [925—\2*\2“} )
. > . (66)
E [ 5124 } 6—1
025|Z, 1241
It remains to prove
1
02 < 0> = — — 1. (67)
Hox

To this end, we note that substituting (50) into (51) yields

|: 62‘Z*|4 i| 5
A—1
(G —13Z. P51 _ A 68)

[ 82,2 }
(' =1)3] 2, [2+1
From Lemma 8, the LHS of (66) (which is ¢1(1/(1 + 62))

under 7,) is a strictly decreasing function of 6 € (0,00).
Hence, combining (66) and (68) proves (67).
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APPENDIX C
DERIVATIONS OF THE PCA-EP ALGORITHM

In this appendix, we provide detailed derivations for the
PCA-EP algorithm, which is an instance of the algorithm
proposed in [22], [34], [35], [38]. The PCA-EP algorithm
is derived based on a variant of expectation propagation [15],
referred to as scalar EP in [39]. The scalar EP approximation
was first mentioned in [16, pp. 2284] (under the name of
diagonally-restricted approximation) and independently stud-
ied in [17].! An appealing property of scalar EP is that
its asymptotic dynamics could be characterized by a state
evolution (SE) procedure under certain conditions. Such SE
characterization for scalar EP was first observed in [17]-[19]
and later proved in [20], [21]. Notice that the SE actually holds
for more general algorithms that might not be derived from
scalar EP [18], [20].

For simplicity of exposition, we will focus on the
real-valued setting in this appendix. We then generalize
the PCA-EP algorithm to the complex-valued case in a
natural way (e.g., replacing matrix transpose to conjugate
transpose, etc).

A. The Overall Idea

The leading eigenvector of D is a solution to the following
problem:

—x"Dx, (69)

min
lzll=vn
where D is defined in (3), and the normalization ||| = \/n
(instead of ||z|| = 1) is imposed for discussion convenience.
By introducing a Lagrange multiplier A\, we further transform
the above problem into an unconstrained one:

min —x' Dz + \|z?. (70)
xrcR™
To yield the principal eigenvector, A should be set to
A= \(D), (71)

where A\ (D) denotes the maximum eigenvalue of D. Note
that the unconstrained formulation is not useful algorithmically
since A;(D) is not known a priori. Nevertheless, based on
the unconstrained reformulation, we will derive a set of self-
consistent equations that can provide useful information about
the eigen-structure of D. Such formulation of the maximum
eigenvector problem using a Lagrange multiplier has also been
adopted in [40].

Following [34], we introduce an auxiliary variable z = Ax
and reformulate (70) as

m
: 2 2
- T (ya) + M|a|2 +1(z = Ag). (72
L ;llzal (va) + Allzl| +1(z = Az). (72)

— Ji(z)

f2(2)

IThe algorithm in [17] is equivalent to scalar EP, but derived (heuristically)
in a different way.

IEEE TRANSACTIONS ON INFORMATION THEORY, VOL. 67, NO. 2, FEBRUARY 2021

Our first step is to construct a joint pdf of x € R™ and
z e R™:

(fw,2) = 2 exp(=5 - fo(2)) - exp(=F - fu(w)) 1(= = Az),

FQ(Z)

F1 (w)
(73)

where Z is a normalizing constant and 5 > 0 is a parameter
(the inverse temperature). The factor graph corresponding to
the above pdf is shown in Fig. 9. Similar to [41], we derive
PCA-EP based on the following steps:

o Derive an EP algorithm, referred to as PCA-EP-g3, for
the factor graph shown in Fig. 9;

o Obtain PCA-EP as the zero-temperature
(i.e., B — o0) of PCA-EP-3.

Intuitively, as § — oo, the pdf ¢(x, z) concentrates around
the minimizer of (72). The PCA-EP algorithm is a low-cost
message passing algorithm that intends to find the minimizer.
Similar procedure has also been used to derive an AMP
algorithm for solving an amplitude-loss based phase retrieval
problem [8, Appendix A].

We would like to point out that, for the PCA problem in
(72), the resulting PCA-EP-5 algorithm becomes invariant to
0 (the effect of § cancels out). This is essentially due to the
Gaussianality of the factors Fj(x) and F5(z) defined in (73),
as will be seen from the derivations in the next subsections.
Note that this is also the case for the AMP.S algorithm derived
in [8], which is an AMP algorithm for solving (72).

limit

B. Derivations of PCA-EP-3

As shown in Fig. 9, the factor graph has three factor nodes,
represented in the figure as Fi(x), Fy(z) and z = Ax
respectively.

Before we proceed, we first point out that the message from
node x to node z = Az is equal to Fy(x) = exp(—\|z|?),
and is invariant to its incoming message. This is essentially
due to the fact that Fy(x) is a Gaussian pdf with identical
variances, as will be clear from the scalar EP update rule
detailed below. As a consequence, we only need to update
the messages exchanged between node z = Az and node
F5(z); see Fig. 9. Also, due to the Gaussian approximations
adopted in EP algorithms, we only need to track the mean and
variances of these messages.

In the following discussions, the means and precisions (i.e.,
the reciprocal of variance) of mi.2(z) and mj_.o(2z) are
denoted as zy. 2, Bp1—2, and z1_,2, Op1_2 respectively.

1) Message From Fxz) to z: Let mi_,(z) =
N (2t _5,1/(Bpi_5I)) be the incoming message of node
F5(z) at the ¢-th iteration. EP computes the outgoing message
m}_5(z) based on the following steps [15] (see also [20]):

(1) Belief approximation: The local belief at node Fb(z)
reads:

b5(2) ox Fa(z) - mi_o(2). (74)

For the general case where Fy(z) is non-Gaussian, b(z) is
non-Gaussian. The first step of EP is to approximate b5(z) as
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Fi(x) mi2(z)  mi(z)
————— > — Z ERRELTELE =
Fi(x) [J—O0——1] O L] Fa(2)
-— x <“-—--oe- -—
m(x) z=AX ) ,(2) mie2(z)
Fig. 9. Factor graph corresponding to the pdf in (73).
a Gaussian pdf based on moment matching: 2) Message From z to Fyz): Let mi_,(z) =
5 . N(z; 24 5,1 ¢ _,)). The message m' "1 (2) is calculated
bg(z) = Proj [bg(z)}, (75) " ([15]1 2, 1/(Bpi_s)) ge mi 5 (2)
where, following the scalar EP approximation [16]-[21], . - ’
Proj[b(z)] is given by mttL () o Proj [ [, Fi(x)I(z = Az)mj_,(2)dz] :

m

t.
Proifth(2)], = A (sis 2 oo > ). v

=1,...,m,

j=1

(76)

Here, 24, and vi,/3 represent the marginal means and

variance:
Z;i = E[Zl]a

v/ = varlz], (77

where the expectations are taken w.r.t. the belief b(z) =
Fo(z)mt z .

St Using Fa(2) = exp (B0, |2 *T (4)),

it is straightforward to get the following closed form expres-
sions for 2%, and vi,?

t Pis t

o — ————— + 2 .
& pﬁ—»Q — 21 (y’t) e
.1 1

B, 2T () 79
The approximation in (76) is based on the scalar EP. The

difference between scalar EP and the conventional EP will be

discussed in Remark 6 at the end of this subection.

(2) Message update: The outgoing message is computed as
bh (=)
mﬁ—»Q (Z) .
Since both the numerator and the denominator for the RHS of
(79) are Gaussian pdfs, the resulting message is also Gaussian.
The mean and precision (i.e., the reciprocal of the variance)

of mi_,(x;) are respectively given by [15]:
t t
t Bry t B o t
212 = H 1 a1 R T o1 A R
YR Bph = Bl TP Beh B, T
Bpia = Bps — Bpi o, (80)

where
. A 1 m . -1
P2 = (E Z:lvzj) .

j=

mi_,(z) (79)

Clearly, we can write (80) into the following more compact

form:

S S = R
2

pg - pt1—>2 : |

¢
: z1—>27
P2 = P12
t ot L
Pl—2 = P2 =~ P1-2-

t _
Zle2 =

(81)

This is under the condition that pf o, > 27 (ys), Va = 1,...,m.
We assume that such condition is satisfied in deriving the PCA-EP algorithm.

mﬁ<—2(z)
where Fj(r) = exp(—B\||z|/?). In the above expression,
Proj(-) denotes the scalar EP approximation in (76), and to
calculate the numerator we need to evaluate the following
moments:

1 a JJ 2R(@)I(z = Az)mi_,(2)dzdz

! [ Fi(2)l(z = Az)m!_,(z)dedz ’
vitla 1 (ff |2|” Fi (2)I(z = Az)mi._5(z)dzdz

B m\ [[F(z)l(z=Az)m!_,(z)dzdz

- ||z§“|\2>.

(82)

Using the definitions Fi(x) = exp(—B\|z||?) and
mi_o(z) = N(z;2Y _5,1/(Bpl_5)), it is straightforward to
show that

L _A< 2)

t
Pie2

-1
I+ATA> AT,
1 1 T . T\t
G (A (2m1+ﬂpHA A) A), (83)
1

where pfiﬂ = 1 /vf“. Finally, similar to (79), the
mean/precision of the output message m’i“ (z) are given by

—2

141 t
STl P1 Lyl Pi—2 ot
1-2 7 +1 ¢ 1 t+1 ¢ 12>
P1 P12 P1 P12
t+1 _ t+1 ¢
P1—2 = P11 — Pr—2- (84)

Remark 6 (Difference Between Diagonal EP and Scalar
EP): Different from scalar EP, the conventional EP (referred
to as diagonal EP in [39]) matches both mean and variance
on the component-wise level [15], which seems to be a more
natural treatment. For instance, in the diagonal EP approach,
the projection operation in (76) becomes the following:

_ Lt ”_51)

N (zz, 25 5)
For the specific problem considered in our paper, Fs(z) =
exp (B30 1 |zal? - T (ya)) can be viewed as a Gaussian
message (up to constant scaling) of z. In this case, the belief
bi(z) o< Fo(z)  N(z;24_5,1/(Bpt_5)I) is a Gaussian pdf
that has a diagonal covariance matrix. Hence, if we apply the
diagonal EP approximation, then bt(z) = Proj[b'(2)] = b'(2)
m?t(j()z) = Fy(z). This means that the
message m!_,(z) is invariant to the input, and hence all the
messages in Fig. 9 remain constant.

Proj[b5(z)] (85)

%

and so mi_,(z) o
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3) Estimate of x: Let m!T!(x) be the message sent from
node z = Az to node x:
Proj [, Fi(x)l(z = Az)m}_,(z)dz]
F1 (ZC) '

The estimate of x, denoted as x!t!
the belief b(x), where

b(x) < Fy(x) -m'T(x)
= Proj {/ Fi(z2)l(z = Az)m}_,(2)dz| .

Since Proj(+)

mit (x) o

, is given by the mean of

is a moment-matching operation, we have

o

x / xFy(z)m}_,(Az)dzx.

Using Fi(z) = exp(=BA|z[?), mi_s(z) =
N(z; 24 _5,1/(Bp%._5)I), and after some simple calculations,
we get

I(z = Ax)m}_,(z)dzdx

(86)

2\ !
xtt! = <p I+ ATA> ATzt . (87)
12

C. Summary of PCA-EP
For brevity, we make a few changes to our notations:
Plos==p's 21y =p", Pl ="

Combining (78), (80), (83) and (84), and after some straight-
forward calculations, we can simplify the PCA-EP algorithm
as follows:

t t
z1—>22z5

1 1
= — (G- —Tr(G)-I)=Z 88
V=g (G- T@ 1) s
1
Lot | ——— —1 88b
v =p (%Tr(G) ) (88b)
I S (R - lT.r(R) - I) p' (88¢)
1-L1Tr(R) m ’
1
A [ =—— 88d
p Y (%Tr(R) > ) (88d)
where the matrices G and R are defined as
1 1
G £ dia { e } :
BNT—20)  T(w) T 20) T (ym)
(88¢)
2\ -t
R=A (—fIJrAHA) A", (88f)
At
The final output of x is given by (cf. (87))
1 _ 2\ H - H, ¢
T —I+A"A A"ph. (89)
0k

In the above algorithm, we did not include iteration indices
for G and R. The reason is that we will consider a version
of PCA-EP where p' and ~' are fixed during the iterative
process.
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Below are a couple of points we would like to mention:

o From the above derivations, we see that the inverse tem-
perature (3 cancels out in the final PCA-EP-3 algorithm.
This is essentially due to the Gaussianality of Fi (x) and
Fy(z) (see (72) and (73)).

o Although the derivations in Section C-B focus on the
real-valued case, the final PCA-EP algorithm described
above is for the general complex-valued case. Notice that
we generalized PCA-EP to the complex-valued case by
replacing all matrix transpose to conjugate transpose.

D. Stationary Points of PCA-EP

Suppose that p*>°, 2z°°, x>, > and p> are the
stationary values of the corresponding variables for the
PCA-EP algorithm. In this section, we will show that x>
is an eigenvector of the data matrix D = ANT A, where
T = diag{7T (y1),...,7 (ym)}. Our aim is to show

AT Az

= \z™ (90)

Suppose that v>° # 0. First, combining (88b) and (88d)
yields
st ()
7 RTHR) 5 TH(G)

1 1
= —Tr(R)+ —Tr(G) = 1. 1)
m m
Further,
G> Y <1 - —Tr(G)) P> + —Tr(G)

1 1

© —Tr(R)p™ + <1 - —Tr(R)> z>
m m

< Rp™, ©2)

where step (a) follows from (88a), step (b) from (91) and
step (c) from (88c). We now prove (90) by showing

ANT Az> = p—AH(G —I)z™ (93a)
s ’Y H
2™ = - AM(I - R)p™ (93b)
and -
(G-I)z™ = ZTO(I — R)p™ (93c)

We next prove (93a). By using (89), we have

-1
AT Ax> = AT A (EI + A A) AHp>
e

AT Rp™
® AHTGz°O

(@)

AN G - 1z

where (a) is from the definition of R in (88f), (b) is due to
(92), and finally (c) is from the identity TG = p (G-1)
that can be verified from the definition of G in (88e)
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We now prove (93b). From (88f), we have

—1
AT - R)z>® = <AH—AHA <§I+A“A) AH> 2>
fyOO
= <I —A"A (2—AI+ AHA) ) Atz
fyOO
-1
-2 <EI+AHA) Alz
AN e
2

[e )

=
where the last step is from the definition of ® in (89).
Finally, we prove (93c). From (88a) and (88c), we have

(@ -1z = (12 2T6) ) (= - ).

(R 1p* = (1= 2 THR)) (= - ).

Then, (93c) follows from these identities together with (91).

E. PCA-EP With Fixed Tuning Parameters

We consider a version of PCA-EP where p' = p and ~! =
v, Vt, where p > 0 and v € R are understood as tuning
parameters. We further assume that p and + are chosen such
that the following relationship holds (cf. 91):

1 1
ETr(G) + ETr(R) =1.

Under the above conditions, the PCA-EP algorithm in (88)
can be written into the following compact form:

(v ) (@ 1) o

where G and R are defined in (88e) and (88f), respectively.
Further, there are three tuning parameters involved, namely, A,
p and 7.

Sl

F. PCA-EP for Partial Orthogonal Matrix

The PCA-EP algorithm simplifies considerably for partial
orthogonal matrices satisfying A" A = I. To see this, note
that R in (88f) becomes (with v = )

1
R=_— AA" (95)
241
Y
Since 1 1
—TrAaAt) = L = -
- r( ) =
we have R
——— =6AA".

Then, using the above identity and noting the constraint
%Tr(R) + %Tr(G) =1 (cf. (91)), we could write (94) into
the following update:

2t = (5AAH - I) (%@ — I) 2!, (96)
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where

A . 1 1
G = diag { 1—2(p) T (y1) v T 2(p) 1T (ym) }

We will treat the parameter p as a tunable parameter for PCA-
EP . Finally, we note that (96) is invariant to a scaling of G.
We re-define GG into the following form:

1 1 }
—T(y)  pt=T(ym) )’

where 1 is a tunable parameter. This form of G is more
convenient for certain parts of our discussions.

G:diag{ —
i

APPENDIX D
HEURISTIC DERIVATIONS OF STATE EVOLUTION

The PCA-EP iteration is given by

G
2t = (544" — 1) <— - I) 2t (97a)
(G)
with the initial estimate distributed as
202 oz, + oow®, (97b)

and w® ~ CN(0,1/81) is independent of z,. An appealing
property of PCA-EP is that 2¢ (for ¢ > 1) also satisfies the
above “signal plus white Gaussian noise” property:

d
2t = 4 Z 4 + O'()wt,

where w' is independent of z,. In the following sections,
we will present a heuristic way of deriving
o The mapping (c,07) — (Q41,0741);
o The correlation between the estimate «'*! and and true
signal x,:

2 lim 4<:1:*,a:t+1> .
b
(EdandliiEM]

m—0o0

p(X*, XtJrl)

o The correlation between two consecutive “noise” terms:

ER T A

wtwttt — .
PV = 0 T

A. Derivations of {a;} and {04}

We now provide a heuristic derivation for the SE recursion
given in (24). For convenience, we introduce an auxiliary

variable:
p'= ( &
(G)

& 1)
—_———

Hge (2*,y;1)

(98)

where (G) = LTr(G). Further, based on a heuristic concen-
tration argument, we have

(G)y~G=E[G],

~>

where
a 1

G - -
=t =T (|Z)
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and the expectation is taken over Z, ~ CA(0,1/4). The intu-
ition of PCA-EP is that, in each iteration, z* is approximately
distributed as

2Lz, ot (99)

where w' ~ CAN(0,1/41I) is independent of z,. Due to this
property, the distribution of 2! is fully characterized by oy
and oy. State evolution (SE) refers to the map (ay,0?) +—
(41,074 1). It is possible to justify this property using the
conditioning lemma developed in [20], [21]. A rigorous proof
is beyond the scope of this paper. Instead, we will only provide
a heuristic way of deriving the SE maps.

We first decompose p! into a vector parallel to z, and a
vector perpendicular to it:

;- <z*7pt> ) t <z*7pt> .
T e (p e ) 190
of 3
where
of ~ - E[ZP"
—5.1@[2: (g_1> zt}
ceafur(§ )
©Q ()~ 1) -, (101)

where step (a) is from our assumption Z* = o Z, +W* where
Wt is independent of Z, and step (b) is from the definition of
11 (see (10)). Now, consider the update of z!*! given in (94):

2 = (6AA" - I)p'
= (0AA" — 1) (afz + &)
=0 —1)-af -z, + (5AA" — I, (102)
N———

wt+l

where in the last step we used AAHz* = AAHAa:* =
Az, = z,. To derive the SE map, it remains to calculate
the (average) variance of the “effective noise” (5AAH —1)¢:

1

—E|[(5AA" - I)¢|”

m

(@) tr(JAA" — 12
= -E[|E]*]

9 (5-1)-E[=P)

D=1 (B [|Hal’] - |0<f|

(d

2 6 -1)- (B [|Hal’] - ;

—~
-~

E[|Z.[])
~ 5 - )leil) oy

=

where step (a) follows from the heuristic assumption that &
is “independent” of A,? step (b) is from A"A = I and the
definition 6 = 7+, step (c) is from the orthogonality between
Z, and = = Hgs — o' Z,, and step (d) from (101).

3We do not expect them to be truly independent. However, we expect the
SE maps derived under this assumption to be correct.
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Next, we simplify the map (ay,07) +— o7,;. Similar to
step (c) of (103), we have

—E ||Hal*] — [of|”
o[ e

2
-1) ] ~LjopP
E[ZG?] 1

G? § G

E[|Z.[’]
2
5

_ 2

O o p (B s )> + %2 (o)~ 1)
2
|at| (1/}1( ) )2
1
=3 [|04t|2 (3 () — 3 () + 07 - (a(p) — 1)]
(104)

where step (a) follows from the definition Z! = «;Z, +

oW with W ~ CN(0,1/6), and step (b) follows from the
definitions in (10), and (c) from (10) and (101).

From (100), and (102)-(104), and recalling our definitions
of ayy1, op41 in (99), we have

g1 =0 —=1) (1 (p) = 1) - a, (105a)
ori1 = (0 —1)8 - E[E[*] (105b)
= (5= 1)- (laa? (W3 00) = w3 (w) + 07 (a() —1)).

Notice that the extra scaling § in (105b) (compared with (103))
is due to our assumption that E[|[W|?] = 1/§ rather than
E[[W|?] = 1. In what follows, we will express the SE maps
in (105) using the functions 11, Y2 and 3 defined in (10).

B. Derivations of p(X,., X'T!)
From (102), we have

2 =(5-1) a2z, + (0AA™ — I)¢,

where £ is assumed to be independent of A. Recall that the
final estimate x**! is defined as (cf. (21d))

t+1 O(AHZtJrl

€
=(6—-1)-af A" Ax, + (6 —1)A"¢
=(0—-1) Pz, + (6 —1)A"¢.
Qt41

Intuitively, A™¢ is a Gaussian noise term independent of x,,
and composed of i.i.d. entries. Its average variance is given by

%E [|AH£|2] - “TiE
e
=E[

e
7. —TrE [A“A}
],

[I]
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where the first two steps are from our heuristic assumptions
that & is independent of A and consists of i.i.d. entries. The
cosine similarity is then given by

<1} ZCt+1>
BRI

Oét+1
— 1)’E[|E]?]

\/|04f+1|2

Oét+1

\/|Oét+1|2

where the last step is from (103) and (105b).

t+1

C. Derivations of p(Wt, Wtt!)

For notational convenience, we rewrite (99) as

2Lz, Wt (106)
where we defined w' 2 orwt. In this section, we assume that
ap € R and so ay € R for t > 1; see (24a). To analyze the
behavior of the PCA-EP algorithm, we need to understand
the evolution of the correlation between two consecutive
estimates or equivalently the correlation between two noise
terms w' and w't!:

<,&) ,lbt+1>

"l

t+1) ”w

= p(w’, w'") 2

pw', w (107)
We assume that this empirical correlation term converges as
m,n — 00, namely,

(WY 2 T p(a!, '),

m—00

Suppose that p(w", @) — 1 as t — oo, and the variables
oy and O't converge to nonzero constants. Then, from (106),
it is straightforward to show that z* converges under an appro-
priate order, namely, lim; .o limp, oo = |2 — 27712 = 0.
This implies limy o0 limy, o0 L[|’ — @'*!| — 0 (where
xt oc A"zY), since
|A"2" — AR < A - |l2 - 2| = |l - 2

Similarly, we can also show that 1|/’ — z'**|| — 0 for any
s > 1, under the above convergence order. This implies the
convergence of {z'}.

From Claim 2, as m,n — oo, almost surely we have

It ) — 22

—Hw (108)

Hence, to understand the evolution of p(w", w'™"), it suffices
to understand the evolution of L (w’, f+1> We assume that
this empirical correlation term converges as m,n — oo,

namely,
1 THaR

—(w', w

m

where W' ~ CN(0,07/5) and Wit ~ CN(0,07,,/0).
To this erld, we will derive a recursive formu}a for calculat-
ing E [(Wt)*Wt“], namely, the map E {(Wt)*Wt“} —

E {(Wt-l—l)*Wt-{-Q} .

s [y,
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First, given E[(W!)*W**+1], we can calculate E[(P*)* P'+1]
as
G 2
— -1 Zt *Zt—i-l
(§-1) @
G L\ s -
(5 o) )

G\ ¢ Y

(&) =)= |(5-)
( )Oé o T *x117t

= - t“ (03 (1) +1=2¢1 (1)) + (o ()—1) E[(W)* W,

(109)

where step (a) is from (98), step (b) is due to the independence

between (W', Witl) and Z,, and step (c) follows from the

definitions of 1, ¥9 and 3 in (10).
From (100), we have

E[(Pt)*Pt-i-l] (;) E

=E

®)

= OéfOéf+1E E[(Wt)*WtJrl]

t t =t
P'=a,Z, + 2,

where Z¢ is orthogonal to Z, (i.e., E[(Z,)*E] = 0). Hence,
p_ P
E[(E})*=tH] = E[(P!)*P1+)] — @ 0(;t+1 . (110)

Finally, we establish the relationship between E[(Z!)*Z!*1]
and E[(W!T1)*IW*+2]. This step is similar to our derivations
of the SE map in (103). Note that

~ t+1 (5AAH )gt
Then,
E[(Wt+1)*Wt+2] %( ~ t+1)Hﬁ)t+2
l H t+1/pt\H H
" Tr((6AA"-Dg (€)M (644" 1))
_ ETr( (BAAN — I)2gt+1 (gt )H)
Yl (6AAH—I ) mT H(E (e

/573

~
~

) - E[(E) 2, (111)

where step (a) follows from a heuristic assumption that
(¢', &) are “independent of” (JAA™ — I). Combining
(109), (110) and (111) yields (112), shown at the bottom of
the next page.

Finally, we derive the initial condition for the above recur-
sron (.e. E[(Wo) 17). Recall that we assumed 2" = agz,+
w", where w" ~ CN(0, 03 /01 is independent of z,. Similar
to the above derivations, w! can be expressed as

w' = (6AA" - I)¢°.
Then
E[7) 7]~ — (w") !
= 1 ((FAA" - De*@)")
YT ((AA - D) - T (@0
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where step (a) is due to the heuristic assumption that (w?, £°)
are “independent of” sAAr — 1 (similar to (111)).

D. Convergence of p(W*t, Wtt!)

Suppose that the phase transition condition in Claim 1 is
satisfied. Specifically, ¢ (1) > (Sf—l, where ji is defined in
(14). Let f1 € (0, 1] be the unique solution to ¥y (f1) = 52+
Consider an PCA-EP algorithm with ¢ = . Under this

choice, it is straightforward to show that
ar = g, Vt>1,

where {oy}¢>1 is generated according to (24a). Assume that
ap # 0. (We have assumed g € R in the previous section.)
The recursion in (112) becomes

Bl = O D0 () i)

+ (6= 1) (¥2(i) = 1) - E[(W) W
From Lemma A, we have 9(fi) < %, and so
(6= 1) (Wa(d) — 1) < 1.

Further, Lemma 6 shows that ¢3(f1) — ¢f() > 0. Hence,
E[(WTH)*W 2] converges:

: Sl 08 YRR —Uf(n) 1
t@&EKWH)WH]*T'm*_ tlgxoloat,
(113)

where the second equality can be easily verified from (24b).
Combining (107), (108), and (113) leads to

lim p(W W) = lim p(W*, Wit
t—o0 t—o0
limy oo E[(WH) W2

=1.
a?/é
APPENDIX E
CONNECTIONS BETWEEN THE EXTREME EIGENVALUES OF
D aND E(p)

A. Proof of Lemma 4

Note that we assumed /i € (0,1] in Lemma 4. As mentioned
in Remark 3, we could replace the average trace (G) in E (/1)
by its asymptotic limit G = E[G(|Z,|, )], and consider the
following matrix instead:

E(i) = (6AAH - I) (g - I)

o (8-1)-(5-).
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where throughout this appendix we denote
G=(1/pl —T)™

We next prove that if the spectral radius of E(f) is one, i.e.,

A (E(R)] =1,
then
nol_d-1 1
/\1(D) < A(:u) - ﬂ ) E[G(|Z*|7ﬂ)]

The characteristic polynomial of E(j) is given by
f(t) = det(tI — E(f1))

oo+ (§-1)-oaw (57

G G
=det ((t—1)I+ = —6AA" (= —-T) |. (114
t((t-0r+ g (5-1)). @
Under the condition that |\ (E(&)| = 1, the characteristic

polynomial f(¢) would have no root in ¢t € (1, c0):

flt) #£0, Vt>1. (115)

(Here we focus on real-valued ¢, which will be enough for
our purpose.) Note that the diagonal matrix (¢t — 1)I + g is
invertible for ¢ > 1 since G is a diagonal matrix with positive

entries:
1

1/ —T(y;)
Further, G = E[G(|Z,|, )] is also positive. Hence, f(t) in
(114) can be rewritten as (117), shown at the bottom of the
next page, where step (a) is from the identity det(PQ) =
det(P) det(Q) and step (b) from det(I — PQ) = det(I —
QP). Recall from (115) that f(t) # 0 for ¢t > 1. Hence,

Giﬂ' = > 0. (116)

gty #0, t>1. (118)
Define
a7 G) (G
B(t) 25A <(t 1)I+G> (G I)A, t>1
(119)

The condition g(t)
equivalent to

Ai(B(t) # 1,

where \;(B(t)) denotes the i‘" largest eigenvalue of B(t).
It is straightforward to see that the entries of B(t) converge
to zero as ¢ — oo:

= det(I — B(t)) # 0 for t > 1 is

Vi=1,...,m, and t>1,

Jlim B(t) = 0. (120)

Hence, all the eigenvalues of B(t) converge to zero as t — oo.
At this point, we note that the eigenvalues of a matrix are

EWV“YW“ﬂ—w_ly(%%ﬂ

-wMHmwwm+mw—mmWWWﬂ—%%ﬁ

= (0= 1) (5 (V30 — vE() + (Wa(w) — 1) - BV W)

(112)
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continuous functions of it entries. (This observation has been
used in [11], but for a different purpose.) Hence, as ¢ varies in
[1,00], A1 (B(t)) can take any value in [0, A (B(1))]. In other
words, for any C' € [0, A\;(B(1))], there exists some t, €
[1,00] such that A1 (B(t.)) = C. Hence, (120) implies

M(B(t) #1, Vt>1. (121)

This means that the interval [0, A;(B(1))) does not contain 1.
Therefore, we must have

A(B(1)) < 1. (122)
From (119) when ¢t = 1, B(t) simplifies into
_ saf (- G\ (G _
B(1) = [5A ((t NI+ G) (G I) A} .

G\'[/G
=5A" (2 —-I)A
() (G-7)
=sA"I -Ga 1A
=6 <1 — §> I+06GATA,
f
where the last step follows from the definition G = (1/il —

T)~!, and the assumption A" A = I. Hence, \;(B(1)) < 1
(see (122)) readily leads to

' L — (6 - 3G/i)
{ —""=
1 -1 1
- 2 = A
7 5§ = A,

where the last step is from (13). Also, we assumed 1 is an
eigenvalue of E(x). By Lemma 2, this implies that A(f) is
an eigenvalue of D. Summarizing, we have

M (APTA) = A(p).

B. Proof of Lemma 5

We only need to make a few minor changes to the proof in
Appendix E-A. When 1//i € (—00, Tiyin), We have

Gly, ) = M%T(y) <0, V20, £ € (50 Tuin)
Hence,
G=E [%] <0, i € (=00, Tyin)-
i —T(Z.) 7
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(On the other hand, G(y, i) > 0 when 1//i € [1,00).) Since
G(y,f1) < 0 for arbitrary y > 0, the diagonal matrix G/G
has positive entries and is invertible. Following the proof in
Appendix E-A, we still have

M(B(1) <1, (123a)

where

B(1) = (6 — 6G/j) + 6GANTA. (123b)

Different from Appendix E-A, here we have G < 0, and from
(123) and (123b) we have

Also, we assumed 1 is an eigenvalue of E(u). By Lemma 2,
this implies that A(f1) is an eigenvalue of D. Summarizing,
we have

A (AT A4) = A(3).

APPENDIX F
AUXILIARY LEMMAS

In this appendix, we collect some results regarding the
functions 1, 12 and 13 defined in (10).
Lemma 6 (Auxiliary Lemma): For any u € [0, 1], we have

Y3(p) > 1 (p),

Further, equality only holds at . = 0.
Proof: From the definitions in (10), it’s equivalent to
prove the following:

(124)

E [812.2G*(Y, )] = (E [D|Z.2G(Y. )"

This follows from the Cauchy-Schwarz inequality:
E[3Z.G(Y, )] = EB|Z.IG(Y, 1) - |Z4]
< VEB|Z.[PG*(Y, )] - E 0] Z.]?]
= VEB|Z.PGX(Y, )],

where the last equality is due to E [§|Z,|*] = 1. [

Lemma 7 (Chebyshev’s Association Inequality [42]): Let
f and ¢ be nondecreasing real-valued functions. If A is a
real-valued random variable and B is a nonnegative random
variable, then

E[B]-E[Bf(A)g(A)] > E[Bf(A)] - E[Bg(A)].

G
G

f(t) = det ((t — DI+ g —s5AA" (- — I)

)
(@ dot ((t— DI + g) . det [I—éAAH (g _I> ((t— NI+ g)_1]
G

© det ((t— DI + g) - det [I—(SAH (

G

(117)

QI
|
~
N——
-
|
=
~
4
QR
SN———
|
IL
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Lemma 8 (Monotonicity of 11 and 13): The function
in (10) is strictly increasing on (0, 1). Further, if 7 (y) is an
increasing function, then 1) (1) is strictly increasing on (0, 1).

Proof: Let Z, ~ CN(0,1/6). For brevity, we denote
G(|Z.|, 1) as G. Further, the derivative G’ (| Z,|, pt) (or simply
G") is with respect to p. From the definition of 15 in (10),
it is straightforward to show that

'E[GG] -E[G] - E[G?] -E[@]

Po(p) =2
’ ®G)°
@ 2 E[G®]-E[G] -E ([G?]
= F (E[G])3 ( ) , (125)
where step (a) follows from
1 G?

GO = aoTmE T e

Hence, to prove the monotonicity of 12, it remains to prove
E[G°] -E[G] > E([G?])", Vue (0,1),

which is a direct consequence of Lemma 7 (with A = B = G,
F(A) = g(A) = A).

We next prove that ¢); is also an increasing function under
the additional assumption that 7 (y) is an increasing function
of y. The derivative of v is given by (cf. 10):

.« E[8§|2,]*)G'] -E[G] —E [6|Z,]*°G] -E[G']
Y1(p) = (IE[G])2

(126a)
i ]E[5|Z*|2G2] -E[G] — E[5|Z*|2G] 'IE[GQ]
’ 2

w (E[G])

(126b)
Hence, we only need to prove
E[§|Z.[*G?] - E[G] > E[§|Z,|*G] - E[G?]

under the condition that 7 (y) is an increasing function. Again,
this inequality follows from Lemma 7 by letting B = G,
A=Z,|, f(A) = A% and g(A) = G(A, ). Note that in this
case G(|Z4|, ) > 0 is an increasing function is |Z,| for any
w € (0,1). Hence, both f(-) and g(-) are increasing functions
and the conditions in Lemma 7 are satisfied. ]
Lemma 9: When T (y) = T,(y) = 1 — #, we have

Y1 () > Pa(p),

Proof: From the definitions in (10), (127) is equivalent to

for € (0,1). (127)

E [6 Z.[2G(Y, )] -E[G(Y, )] > BIGX(Y. )], for ne(0,1),
(128)

where Y = |Z,| and Z, ~ CN(0,1/6). Since E[§|Z,|?] = 1,

we can write (128) as

E [512.2G(Y, p)] - EIG(Y. p)] > EIGA(Y, )] - EI|Z.[2].
(129)
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We will use Lemma 7 to prove (129). Specifically, we apply
Lemma 7 by specifying the random variables A and B, and
the functions f and ¢ as follows:

A=1Z,,
B =G(Y, ),
_ 2,
=00 Gty
9(A) = G(A, p).

It is easy to show that B > 0 and g¢(-) is an increasing function;
it only remains to prove that f(-) is an increasing function.
From the definitions G(y, 1) = (1/p— T (y))” " and T (y) =
1 —1/(6y?), we have

1
f(A) =6A4% ———
W= G
1
=0A?. (— — T(A))
I
1 1
=0A%. (- —(1-—
G (-5m))
s,
I
which is an increasing function of A (which is defined on R )
when p € (0,1). This completes our proof. [ ]
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