N

N

Canonical Polyadic decomposition with a Columnwise
Orthonormal Factor Matrix
Mikael Sorensen, Lieven de Lathauwer, Pierre Comon, Sylvie Icart, Luc

Deneire

» To cite this version:

Mikael Sorensen, Lieven de Lathauwer, Pierre Comon, Sylvie Icart, Luc Deneire. Canonical Polyadic
decomposition with a Columnwise Orthonormal Factor Matrix. SIAM Journal on Matrix Analysis
and Applications, 2012, 33 (4), pp.1190-1213. 10.1137/110830034 . hal-00781143

HAL Id: hal-00781143
https://hal.science/hal-00781143
Submitted on 25 Jan 2013

HAL is a multi-disciplinary open access L’archive ouverte pluridisciplinaire HAL, est
archive for the deposit and dissemination of sci- destinée au dépot et a la diffusion de documents
entific research documents, whether they are pub- scientifiques de niveau recherche, publiés ou non,
lished or not. The documents may come from émanant des établissements d’enseignement et de
teaching and research institutions in France or recherche francais ou étrangers, des laboratoires
abroad, or from public or private research centers. publics ou privés.


https://hal.science/hal-00781143
https://hal.archives-ouvertes.fr

CANONICAL POLYADIC DECOMPOSITION WITH A
COLUMNWISE ORTHONORMAL FACTOR MATRIX

MIKAEL S@RENSEN *i LIEVEN DE LATHAUWER * ¥ , PIERRE COMON Y SYLVIE
ICART ', AND LUC DENEIRE T

Abstract. Canonical Polyadic Decomposition (CPD) of a higher-order tensor is an impor-
tant tool in mathematical engineering. In many applications at least one of the matrix factors is
constrained to be column-wise orthonormal. We first derive a relaxed condition that guarantees
uniqueness of the CPD under this constraint. Second, we give a simple proof of the existence of
the optimal low-rank approximation of a tensor in the case that a factor matrix is column-wise or-
thonormal. Third, we derive numerical algorithms for the computation of the constrained CPD. In
particular, orthogonality-constrained versions of the CPD methods based on simultaneous matrix
diagonalization and alternating least squares are presented. Numerical experiments are reported.

Key words. higher-order tensor, polyadic decomposition, canonical decomposition (CANDE-
COMP), parallel factor (PARAFAC), simultaneous matrix diagonalization, alternating least squares,
orthogonality.

AMS subject classifications. 15Axx, 15A21, 15A29, 15A69, 15A72

1. Introduction. A Nth-order rank-1 tensor X € CIt**IN ig defined as the

tensor product of non-zero vectors a® ¢ C», 1 < n < N, such that Xiy. iy =

Hﬁ[:l agf). We write X = a)) oa® o-..0a®™¥). The rank of a tensor X is equal to

the minimal number of rank-1 tensors that yield X in a linear combination. Assume
that the rank of X' is R, then it can be written as

x=>"alo- o0a), (1.1)

r=1

where a&n) € C!». This decomposition is sometimes called the PARAllel FACtor
(PARAFACQ) [17] or the CANonical DECOMPosition (CANDECOMP) [5] of X. In
this paper we will use the term Canonical Polyadic Decomposition (CPD). Let us

stack the vectors {aﬁ")} into the matrices

AW =1 am o W et R 1<n<N. (1.2)

The matrices A™ in (L2) will be denoted as factor matrices. In this paper we are
interested in the case where one of the factor matrices is column-wise orthonormal.
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For convenience, we say that this matrix is semi-unitary (in the complex case) or
semi-orthogonal (in the real case).

The CPD of a higher-order tensor is called unique if alternative representations
involve the same rank-1 terms up to permutation. CPD is unique under mild con-
ditions, see for instance [29, [T2]. The first contribution of this paper is a relaxed
condition under which a semi-unitary constrained CPD is unique. Under this con-
dition, the CPD may be computed by algebraic means. We also extend Kruskal’s
well-known sufficiency condition for uniqueness to the case where a factor matrix is
semi-unitary.

In applications, a CPD is rarely exact. Most often, a low-rank tensor is fitted to
the given tensor in some approximate sense, e.g., in least-squares sense. However, the
optimal solution does not necessarily exist, i.e., the cost function in the approximation
problem may only have an infimum and not a minimum [I5,[26]. One of the advantages
of semi-unitary constrained CPD is that the approximation problem does always have
an optimal solution, as was demonstrated in [26]. We give a very short proof of this
basic fact.

For the computation of CPD with a semi-unitary factor matrix we derive new
semi-unitary constrained versions of the Simultaneous matrix Diagonalization (SD-
CP) [12] and Alternating Least Squares (ALS-CP) [17, B5] algorithms.

Besides being used for avoiding problems with the non-existence of the optimal
low-rank approximation [I8| [16], CPD with a semi-unitary factor matrix is used in
signal processing in applications where the orthogonality constraints are due to zero-
mean signals being uncorrelated. We mention applications in polarization sensitive
array processing [31] and in multiple access wireless communication systems such as
DS-CDMA [34]. The decomposition has further been used in the context of blind
signal separation and Independent Component Analysis (ICA), e.g. for the blind
identification of underdetermined mixtures [I}, 3] and for structured ICA [2]. Further,
CPD of fully or partially symmetric tensors with all or several factor matrices unitary
has found application in ICA methods that involve a prewhitening [3} [7, [, 1T} [14]. The
latter variants are commonly computed by means of Jacobi-type iterations. In image
processing, unsymmetric CPD with unitary factor matrices has found use in data
representation via a joint Singular Value Decomposition (SVD) [32]. Here the CPD is
unsymmetric and two of the factor matrices are unitary. For the computation a Jacobi-
type algorithm was proposed. Further, two iterative methods for the computation of
an unsymmetric CPD involving only semi-orthogonal or semi-unitary factor matrices
have been proposed in [30] and [6].

The paper is organized as follows. The rest of the introduction will present our
notation. Next, in section 2] and [l we discuss the uniqueness and low-rank approxi-
mation properties of a CPD with a semi-unitary matrix factor, respectively. Section [
and [Bl propose semi-unitary constrained versions of the SD-CP and ALS-CP methods,
respectively. Parts of this work appeared in the conference papers [34, [§]. Section
briefly explains how the results can be extended to tensors of order higher than three.
In section [f] numerical experiments are reported. We end the paper with a conclusion
in section [8

Notation Vectors, matrices and tensors are denoted by lower case boldface, upper
case boldface and upper case calligraphic letters, respectively. The symbols ® and ®



denote the Kronecker and Khatri-Rao products, defined as
a11I3 a12I3
A®B2 anB apB ... , A@Bé[a1®b1 as ® by ],

in which (A),,,, = @mn and a, and b, denote the rth column vector of A and B,
respectively. The Hadamard product is denoted by * and is given by

a11bi1  aizbio
AsxB2 | a2ba  axb

Further, Tr (-), (), ()%, OF, O, I, | - I, Col(-), Re{-} and Im{-} denote
the trace, transpose, conjugate, conjugate-transpose, Moore-Penrose pseudo-inverse,
determinant, Frobenius norm, column space, real part and imaginary part of a matrix,
respectively. The identity matrix and the all-ones vector are denoted by Ip € CEXE
and1p =11,..., 1]T € CF, respectively. Matlab index notation will be used to denote
submatrices of a given matrix. For example, A(1 : k,:) denotes the submatrix of A
consisting of the rows from 1 to k. The notation diag (-) is used to denote the operator
that sets the off-diagonal elements of a matrix equal to zero. Let A € C'*7, then
Vec (A) € C!7 denotes the column vector defined by (Vec (A))is—yr = (A);;. Let
a € C!’| then the reverse operation is Unvec (a) = A € C’*7 such that Y
(A);;- Let A € CI*I, then Vecd (A) € C! denotes the column vector defined by
(Vecd (A)), = (A),;. Let A € C'*7, then Dy (A) € C/*7 denotes the diagonal
matrix holding row k of A on its diagonal.

The k-rank of a matrix A is denoted by k (A). It is equal to the largest integer
k (A) such that every subset of k (A) columns of A is linearly independent.

The following three matrix representations of a CPD of a third-order tensor X €
Ch>x12xIs will be used throughout the paper. Let X (1) e ¢l2%1s denote the matrix
such that XE:IH) = X inis, then

X1 = A® D, (Am) ABT
and
X (1) A®D, (A<1>)
Chiaxls 5 X)) 2 : — : ABT _ (A<1> @A@)) ABT,

X(@) A(Q)Dh. (A<1>)

Similarly, let the matrices X(i2) ¢ Cls*I1 be constructed such that ngﬁ) =X,
then

12213
X(i2) — A®p, (A<2>) AT
and
1. (3) (2)
X (1) A D, (A®)
Cllaxh 3 X, 2 : _ : ADT _ (A(z) ®A<3>) AT
X (12) A® D, (A(z))
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Finally, let X(%) € CI1*I2 gatisty X\ = X; ;.;., then

1112
X (+is) A(l)Dig (A(3)) AT
and

B M 3)

X ADD, (A®)

Chlaxla 3 X, 2 : _ : AT _ (A(S) @A(l)) AT
X 5) ADD,, ( A<3>)

2. Uniqueness of CPD with a Semi-unitary Matrix Factor. The CPD of
a higher-order tensor is unique if all the N-tuplets (K(l), . ,K(N)> satisfying (LTI
are related via
A" = AMPA, ), VYnell,....N},
where {A ) } are diagonal matrices satisfying Hﬁ[:l Apm =1 and P is a permu-
tation matrix.

2.1. Deterministic Conditions. We first review two existing uniqueness con-
ditions for CPD (Theorems 2Tl and 2.2]). Next, we provide new uniqueness conditions
for a complex CPD with a semi-unitary matrix factor (Theorems 23] and 25]) and a
slight relaxation of this constraint (Corollaries [Z4] and 2:6]). We consider the third-
order case for simplicity. The results can however be extended to Nth-order tensors,
as will be briefly discussed in section

The following theorem presents the sufficient condition for CPD uniqueness that
is known as Kruskal’s condition.

THEOREM 2.1. Consider a tensor X € CIv*12XIs with rank R and matriz repre-

sentation X(l) = (A(l) o) A(2)> AB®T If

k (A<1>) +k (A(2>) +k (A<3>) >2(R+1), (2.1)

then the CPD of X is unique [29, [30].
Condition (2] is sufficient for uniqueness but not necessary [39]. The following
uniqueness condition covers cases that are not covered by Kruskal’s and vice-versa.
THEOREM 2.2. Consider the tensor X € CH*2xIs with rank R and matriz
representation X1y = (A(l) ® A(z)) AT Define C e CHIXR(E-1)/2 py,

1 1 2 2
c 9 1 — a’7(:1 )7‘1 a’7(:1 )7‘2 . a’7(:2 )7‘1 a’7(:2 )7‘2
(i1 = 1) (11 I3)+ (1 — D) I3+ (12— 1) Tp+jo, L2=202 7D 1,y (EO I €Y JLD L@
J1,71 J1,T2 J2,71 J2,T2

where 1 < 41,51 < I, 1 <idg,jo <l and1<ry <ry <R. If A®) gnd C have full
column rank, then the CPD of X is unique [12, [23].

When the matrix factor A® is semi-unitary, it a forteriori has full column rank
(R < I3). Hence, the uniqueness condition stated in Theorem also applies in the
case of a CPD with a semi-unitary matrix factor.



We will now provide a new uniqueness condition for a complex CPD with a semi-
unitary matrix factor.
THEOREM 2.3. Consider a tensor X € CIv*12XIs with rank R and matriz repre-

sentation X (1) = (A(l) O] A(2)> ACT i which A®) s semi-unitary. Let

2 af Ib>1 2 of I I

Nmax = Zf 2= s Nmin = Zf 2=h (22)
1 ’Lf L > 1> 1 ’Lf I <1y

Imax — max (Il, IQ) ) Imin = min (Il, IQ) . (23)

Define C € Clmax X R(R=1)/2 by

Clir=1)13, A (1 —1) 12 A (12— 1) Linax 2, 2= 2220 4y
(Nmax*) a](leax*) (Nmax) a](.Nmax)

11,71 91,72 12,71 92,72
(Nmax*) (Nmax*) (Nmax) (Nmax)

1,71 J1,72 2,71 J2,72

; (2.4)

where 1 < i1, 71,12, 52 < Imax and 1 < ry <71y < R. If AWmin)* o g(Nmin) ¢ Lo xR
and C have full column rank, then the semi-unitary constrained CPD of X is unique.

Proof. Since A®) is semi-unitary we can construct the fourth-order tensor ) €
ClaxIaxIixly with matrix slices

Clexlz 5 y(isia) — x () x(ia)H
= A@D;, (AW) Dy, (A ) ADH igiye {1, 1},

and Y (:, 1, 3,44) = YU Vig iy € {1,...,1;}. We have
Vee (YU)) = (A®* © A Veed (Dy, (D) Dy, (A07))

and

Y = {Vec (Y("l’l)) , Vec (Y('-172)) .-, Vec (Y(“Ihh))]
_ (A<2>* @A@)) (Au)* @Au))T_ (2.5)

Hence, if the fourth-order CPD with matrix representation Y in (23] is unique, then
the semi-unitary constrained CPD of X is also unique. Due to Theorem we know
that the CPD (28] is unique if ANmn)* o AWVmin) ¢ Clum*R and C € Clmax*R(R=1)/2
have full column rank, where the entries of C are determined by the relation ([2.4]). O

In cases where Theorem applies, the CPD of X may be computed as follows.
First A® may be obtained from the column space of Y in (23] by means of the
unconstrained SD-CP method, which will be reviewed in section @l Next, AW may
be obtained from (ZX) via a set of R decoupled best rank-1 matrix approximation
problems, analogous to subsection Finally, the semi-unitary matrix factor A®)
may be computed by solving a unitary Procrustes-type problem, as will also be ex-
plained in subsection [£3] In the rest of the paper we will find the matrix factors
directly from X, instead of working with ).

A slight generalization of Theorem [2.3]is possible, as stated next.

COROLLARY 2.4. Consider a tensor T € Cl>*12X13 with rank R and matriz repre-

sentation T(y) = (A(l) ® A(2)) AT in which A® has full column rank. Let Npyax,
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Numins Imax and I, be defined as in (Z2) and [2Z3) and let C € Clmax ¥ R(R=1)/2 e
constructed according to (Z4l). Let the triplet (ﬁ(l), 2(2), 2(3)> yield an alternative
CPD of T with constraint

A% e {zeCh R 2= A91Q for some Q& CR*F with Q"Q=Tn} .

If C and AWmin)* i A(Nmin) ¢ Cluim xR paype full column rank, then the constrained
CPD of T is unique.

~(3
Proof. Because of the structure of A( ) we have

N T
X =T (A(S)T) - (A% o A®)q. (2.6)
As in the proof of Theorem we obtain a matrix Y that can be decomposed as
T
Y = (A<2>* © A(2>) (A<1>* ® A<1>) . (2.7)

Hence, if the fourth-order CPD with matrix representation Y in (27)) is unique, then
the CPD represented by the decomposition of Xy in (28] is also unique. Due

to Theorem B3 we known that this is true if ANmin)* o AVmin) ¢ CLLnxE and

T
C € ClmaxXR(E=1)/2 haye full column rank. Finally, since Xy =T (A(3)T) with

A(s) full column rank, the CPD of T is unique. O

By a similar reasoning we can extend Theorem 2.1l to the case where one of the
matrix factors is semi-unitary.

THEOREM 2.5. Consider a tensor T € Clv>*12XIs with rank R and matriz repre-

sentation T(1) = (A(l) ® A(z)) AT in which A® is semi-unitary. Let Npax and
Nmin be defined as in 22). If

2k (AWew)) 4 (AD © AWV > 2R 41), (2.8)

then the semi-unitary constrained CPD of T is unique.
Proof. Since A®) is semi-unitary, then as in the proof of Theorem 2.3 we can
construct the matrix

v = (A% 5 A (407 0 at)" 29)

The matrix Y (2.9) can be seen as a representation of the third-order CPD with matrix
factors ANmax) - A (Nmax) gnq A (Nmin)e o) A (Nmin) - Fence, if the CPD with matrix
representation Y in ([Z.9)) is unique, then the CPD represented by the decomposition
of T(q) is also unique. Since k (A(Nm*“‘)> =k (A(Nm*“‘)*), then due to Theorem 2]

we known that this is true if condition (Z38)) is satisfied. O
Again, a slight generalization of Theorem is possible and stated next.
COROLLARY 2.6. Consider a tensor T € CH*12XIs with rank R and matriz
representation Ty = (A(l) ® A(2)) ACT in which A® has full column rank. Let

the triplet (21(1), ;1(2), ;1(3)) yield an alternative CPD of T with constraint

A% e [zt 2= A9Q for some Q& CP*F with Q"Q=1Ir}.
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If 2(R+ 1) < 2k (A(Nm"“‘)) + k(A(N"““)* ® A(Nmi“)), where Npmax and Npyin are
defined as in [22)), then the constrained CPD of T is unique.

Proof. Because of the structure of K(S) we have

A0 Mo A®
Xy =Ta (A - (AY0A%)q. (2.10)
As in the proof of Theorem we obtain a matrix Y that can be decomposed as
Y:(AQVQA@Q(A@*@A“UT. (2.11)

Hence, if the fourth-order CPD with matrix representation Y in (ZII)) is unique,
then the CPD represented by the decomposition of X(;) in (ZI0) is also unique.

Due to Theorem we known that this is true if 2(R + 1) < 2k (A(Nm"“‘)) +

;
~(3)T —~

k (A(N"““)* ® A(N"““)). Finally, since X1y = T) <A(3) > with A(S) full column

rank, the CPD of T is unique. O

2.2. Generic Conditions. A CPD property is called generic if it holds with
probability one when the entries of the factor matrices are drawn from absolutely
continuous probability density functions. Generically, Theorem amounts to the
following.

THEOREM 2.7. Consider a tensor X € CIv*12XIs with rank R. If

QR(R — 1) S Il (Il — 1)[2([2 — 1) and R S I3 N (212)

then the CPD of X is unique in the generic case [I2]. Condition (ZI2)) is also suf-
ficient for generic uniqueness when AWM = A@* with AM e C'*R. The condition
R < I3 is meant to make sure that A® has full column rank.

Again, since the semi-unitary matrix factor A® has full column rank, the generic
uniqueness condition ([ZI2) also applies in the case of a CPD with a semi-unitary
matrix factor.

We will now derive generic versions of Theorem 2.3land Theorem[2.5l The deriva-
tions will make use of proposition 2.9] which in turn is based on the following lemma.

LEMMA 2.8. Given an analytic function f: C" — C. If there exists an element
x € C™ such that f (x) # 0, then the set { x| f (x) =07} is of Lebesgue measure zero.

Proof. For a proof, see for instance [22]. O

PROPOSITION 2.9. Let P € CE*E | then the matriz P® P* € CL*XR pas generi-
cally rank min(L?, R).

Proof. Consider the transposed Vandermonde matrix

1 dy a3 --- it
e
1 dp di --- dai!

= 1L,D1L,D21L...,DR711L S (CLXR,
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where d = [dy,...,dz]T € C**F and D = D, (dT), then we get

1 dd; - (dad})R
popr_ | | M o (BT
| dpds - (dpdi)RL

- 1L2,(d@d*),...,(d@d*)R‘l}. (2.13)

Matrix [2I3) is a transposed Vandermonde matrix. If its generators {d,d}} are
non-zero and distinct, then this matrix has full rank. Now that we have found one
instance where P ® P* has rank min(R, L?), lemma [Z.8 further implies that P ® P*
has rank min(R, L?) generically. O

THEOREM 2.10. Consider a third-order tensor X € Cv>*12XIs wyith matriz repre-
sentation

Claxls 5 x(1) — A®p, (A<1>) AT e (1, 1),

where A®) s semi-unitary. Let Iax and Iy be defined as 23). If

R < Iﬁlin

and 2R(R—1) < I2, (Imax — 1)?, (2.14)

then the semi-unitary constrained CPD of X is unique in the generic case.
Proof. Since A®) g semi-unitary we can construct the fourth-order tensor ) €
Clax2xIixI with matrix representation

Y = (A<2>* ® A<2>) (A<1>* © A<1>)T . (2.15)

Due to Proposition we know that the matrix A™* © A™ generically has full
column rank when I2 > R. Let Y = UXV¥ denote the compact SVD of Y and
assume that I?, I2 > R, then there generically exists a nonsingular matrix F € Cf*%
such that

(A<2>* ® A(2>) F' =U. (2.16)

The proof is completed by observing the comments following Theorem 2.71 O

Under the conditions in Theorem [2.10] the CPD may also be computed by means
of the SD-CP method, as explained in subsection 211 From table 2.1 it is clear
that the constraint A®H A®) = I (Theorems 27 or ZI0) allows us to algebraically
compute the semi-unitary constrained CPD of X under more mild conditions than
the constraint A®TA®) = Iy (Theorem E7) does.

Let us also present a generic version of Theorem

THEOREM 2.11. Consider a tensor T € CI>*12XIs with rank R and matriz
representation T() = (A(l) ® A(2)> AT in which A®) s semi-unitary. Let Inax

and Inin be defined as (23). If

2min (Ipax, R) + min (12, R) > 2(R + 1), (2.17)

then the semi-unitary constrained CPD of T is unique in the generic case.



Imin 2 3 4 5 6

T 2 3 4 6/3 4 5 6|4 5 6|5 66

APTAG 1, 2 3 4 5 64 6 8 109 11 13|14 17]21

ACHAG 1,112 4 4 5 64 9 9 109 14 16|14 2121
TABLE 2.1

Mazimum value for R for which the SD-CP approach provides an algebraic solution of a generic
complex CPD with a full column rank or semi-unitary matriz factor (I3 > R). We denote Iy, =
min (11, I2) and Imax = max (I, I2).

Proof. Let Nyyax and Ny,ip be defined as in ([22)). For a generic AWNmax) ¢ ClmaxxR
it is known that generically k (A(N““"‘)) =k A(N“‘a")*) = min (Iyax, R). Lemma
2.8 together with the generic example presented in the proof of Proposition tell us
that generically k (A(N”““) ® A(N“““)*) = min (I2;,,R). The condition (ZI7) now
follows directly from Theorem O

Conditions (2I4) and 2I7) may guarantee uniqueness for larger values of R
than condition ([ZI2]) in cases where I; # I and is A®) semi-unitary. As an example,
let R =7, 1; =3 and A® is semi-unitary (I3 > R), then condition (ZIZ) requires
that I > 5 while condition ([2.14]) only requires that I > 4. In table we give,
for various values of I7, the minimum value of I5 for which uniqueness is established

by Theorems 2.1] 2.7, and 2.I1] assuming that I? = R and A® is semi-unitary
(Is > R).

L2 3 4 5 6 7 8 9 10

Thm. I || 4 8 14 22 32 44 58 74 92

Thm. 27| 4 6 7 9 10 12 13 14 16

Thm. 210/ || 3 4 6 7 8 9 10 12 13

Thm. 2T || 3 6 9 14 19 26 33 42 51

TABLE 2.2

Minimum value for Iz as required for Theorems [2}, [27, [210 and [211] in order guarantee
uniqueness of a complex CPD with If = R and a semi-unitary matriz factor (I3 > R) in the

generic case.

It is clear that in this case Theorem 2.I0] provides the most relaxed condition.
Table shows, for varying I1 and I, the maximal value of R for which Theorems
21 27, and 2.TT] guarantee uniqueness of a generic complex CPD with a semi-
unitary matrix factor (Is > R). It is clear that the semi-unitary constraint allows us
to establish uniqueness for higher rank values.

3. Low-rank Approximation of a Tensor by a CPD with a Semi-unitary
Matrix Factor. In applications it is the optimal approximation of a given tensor
X € ChxIzxIs by 3 tensor that admits a CPD with semi-unitary factor that is of
interest. The unknown matrices AV € ChxE AR ¢ Cl2xR and semi-unitary
A®) e ClxR gre typically found by minimizing the least-squares cost function

7 (A, A AD) =X - (4D © AD) A<2>TH2 . (3.1)

F
In [26] it was shown using level sets that the optimal solution to (B]) always exists,
i.e., the cost function has a global minimum and not only an infimum. (In the uncon-
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Linin 2 3 4 ) 6

Tnax 2 3 4 5 6|3 4 5 6 |4 5 6 5 6 6

Thm. 2T |2 3 4 5 6|4 5 6 7 |6 7 8 8 9 10

Thm. 27 |2 3 4 5 6|4 6 &8 10|9 11 13|14 17|21

Thm. 2 4 4 4 4(4 9 9 9|9 14 16|14 21|21

Thm.2ZI7| 2 4 5 6 7|4 6 8 9 |6 & 10| 8 10| 10
TABLE 2.3

Mazimum value for R for which, under Theorems 2}, [2.7, [210 and [Z11l a generic complex
CPD with a semi-unitary matriz factor (I3 > R) is unique. We denote Iiy, = min([1,I2) and
Imax = max (11, I2).

strained problem there is in general only an infimum [I5] [26].) We give a very short
proof of this fact.

PROPOSITION 3.1. Consider a tensor X € ChxkxIi gnd let AD) ¢ ChxR,
A® e CXR gnd A®) e CB*E in which A®) is semi-unitary. Then (31) has a
global minimum.

Proof. Without loss of generality we can assume that the column vectors of AWM
have unit norm. Since A® is semi-unitary, A® o AW is semi-unitary. Hence, given
AW and A(S), the optimal A® g given by

H
AT — (AW 0 AD)" Xy (3.2)
Substitution of [B.2) in BI)) yields

g (A(l),A(?’)) _ HX(3) _ (A(s) ® A(l)) (A(3) o A(1)>HX(3) 2 (3.3)

F

Due to the continuity of g and the compactness of its domain, its global minimum
exists. Consequently, (3] has a global minimum. O

4. SD-CPO: SD-CP with a semi-unitary matrix factor. In this section
we explain how a semi-unitary constraint can be incorporated in the SD-CP method
presented in [I2]. The approach will be referred to as SD-CPO.

4.1. Problem formulation. The SD-CP method was developed to compute
CPD under the condition in Theorem We briefly explain how it works.
Let X € C''*2xIs he a rank-R tensor with matrix representation

Chlxl 3 X)) = (Am @A@)) ABT (4.1)

The conditions in Theorem imply that AD 5 AP and A® have full column
rank. Let X(;) = UV denote the compact SVD of X (1), where U € ChlxE
V € CB*E are semi-unitary matrices and ¥ € CP* is a positive diagonal matrix.

Since Col (UX) = Col ((A(l) @A(Q)) A(3)T) = Col (A(l) @A(z)), there exists a

nonsingular matrix F € C#* such that

AM 5 AP = USF. (4.2)
Together with the relation X ;) = (A(l) ® A(Q)) AGT — UX V| this implies that

ACT —F-1vH, (4.3)
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It turns out that, under the conditions in Theorem 2.2] there exist R complex sym-
metric matrices M(") € CR*® and R diagonal matrices A, € C*E satisfying

M® = FA,FT

: (4.4)
M®B) = FARFT.

For the procedure to compute the matrices {M)} we refer to [I2]. The unknown
matrix F may now be explicitly obtained from the generalized eigenvalue decomposi-
tion of a pencil consisting of two of the matrices {M} (or two linear combinations
of these matrices). If X does not admit an exact CPD, i.e., if (@) holds only ap-
proximately, then it is recommended to use all matrices {M(T)} in the estimation of
an approximate matrix F. Note that in this Simultaneous Matrix Diagonalization
(SMD) problem (@A) the unknowns (F, {A,}) have the same dimensions as the given
matrices ({M(}), whereas in the original CPD @I)) possibly I1, > < R.

When A® is semi-unitary the reasoning above remains valid. However, we have
VIV = FACTAGHFH — Ir < FF? = Iy and hence F is a unitary matrix. This
means that, in the case of semi-unitary A(?’)7 the estimation of the CPD of X has been
converted into a wunitary SMD problem. Subsection will discuss how the unitary
matrix F can be computed from the matrices {M™}. Subsection will explain
how subsequently the CPD factors AD AP and A may be found.

4.2. Computation of F. Equation (£4]) can be interpreted as a simultaneous
Takagi factorization [19]. The algorithm that will be derived in this section has
applications besides the computation of a CPD with semi-unitary factor. For instance,
the simultaneous Takagi factorization problem also pops up in the blind separation
of non-circular sources [, [I1].

Define the tensor M € CEXBXE by (M, ,n) = (M), . where 71, 79,73 €
{1,2,..., R}, the vectors d,, € C% by (d;),, = (Ay;)pr, in which r,ry € {1,2,..., R}
and let F = [f; f5 ... fg]. Solving (@) in least-squares sense amounts to minimizing

2

R
gF {A}) = M=) f.of.od,

r=1

F

This is a CPD problem with two unitary factors. According to Proposition 3.1l ¢ has
a global minimum.

It is easy to show that the minimization of g is equivalent with the maximization
of
’2

f(F) = Zi Hdiag (FHM(T)F*) .

(4.5)

Objective function f may be maximized by means of a Jacobi-type algorithm. We
work in analogy with the JADE algorithm for simultaneous diagonalization under a
unitary congruence transformation [3,4]. The idea behind the Jacobi approach is that
any unitary matrix F € CE*F with determinant equal to one can be parameterized
as

R—-1
F= ]
=1

p

R
IT Flp.q),
q=p+1



12

where F [p, q] is a Givens rotation matrix, defined by

1 ifk=1andk ¢ {p,q}
cos(0) itk=1Il=p
) cos(6) itk=1l=g¢q
Flp.dlu =9 gin(g)eis if k=pandl=gq

—sin(@)e™® ifk=qgandl=0p
0 otherwise

with 6,¢ € R. An outline of the sweeping procedure for the simultaneous Takagi
factorization is presented as Algorithm [I1

Algorithm 1 Outline of sweeping procedure for simultaneous Takagi factorization.
Initialize: F
Repeat until convergence
forp=1to R—1do
forg=p+1to R do
calculate optimal F[p, ¢] (subsection [.2])

F«+ FF[p,q|
MT)  F [p,q)" MF [p, q)"
end for
end for

Let F = F [p, ¢, then a technical derivation yields:

f(F[p,q)) ZHdlag (F[p q" (”F[pﬂz]*) i

Qi Bi/2 B2/2
=x"| B1/2 @1/2+ as/2+Re{as} Im{as} x
ﬂ2/2 Im{a5} 041/24—0[4/2—}_{6{0[5}
= x"Bx,
where
x = [cos (26) , sin (20) cos (¢) , sin (260) sin (¢)]"
and

2
+ }Mgg

R
o] = Z ’M;;) ? ZM )% ( 7") + M(T))

2
Z M) (M ( () ¢ MW) ay = Z ‘Mf;q) +M0)
r=1

Z M(r *M(r

B = Re {ag} + Re{as} B2 = Im{as} — Im{as}.

Note that the unknown x that characterizes the Givens rotation has unit norm. The
function f (F [p,q]) can be maximized by taking x equal to the dominant eigenvector
of B. Hence, the problem reduces to finding the eigenvector that corresponds to the
largest eigenvalue of the above matrix B.
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4.3. Computation of A(l), A® and A®). Assume that the unitary matrix
F has been found, then due to relation [@2) the matrices A and A® can be
found from a set of decoupled best rank-1 matrix approximation problems. Indeed,
let G = UXF, then

2
HUnvec (g,) — Unvec (agl) ® a? )) H = HUnvec (g,) — a§2)a£1)THF, re{l,..., R},

where g, and a&") denote the rth column of G and A(”), respectively. Consequently,

we can take a&l) =t} and a£ ) = 0181, where o1 denotes the largest singular value of

Unvec (g,) and s; and t; denote its dominant left and right singular vectors, respec-
tively.
The matrix A® can be found as the semi-unitary minimizer of the cost function

() = o = (0 A%) 07

2 H
=[x} +[|a® © A® | —2Re {Tr <A<3>* (AV©A®) X(1>) } .
(4.6)

The minimizer of ([G]) is equal to the minimizer of

g (A(3)> - (Au) @A@))HX(D _ABT i

H
= (AV o A®) " x, +HA<3 H

— 9Re {ﬂ <A<3>* (A< ) oA 2> )}
Tr

H 2
= (AV o A®) X, —|—R—2Re{

H
<A<3>* (A0 ©A®) X(1)>} .

(4.7)

H H
Let (AD © A®)" X1y = PAQY denote the SVD of (A © A®) " X 1), then

the optimal matrix is A® = Q(:,1 : R)*P(:,1 : R)T. This can be understood as a
variant of the unitary Procrustes problem [I9] for the semi-unitary case.

In the unconstrained CPD case it turned out that SD-CP finds the solution for
rank values where optimization-based algorithms fail [12]. However, it also turned
out that a few iterations of an optimization-based algorithm are sometimes useful to
refine the estimate found by SD-CP. In the case with semi-unitary constraint one may
use the constrained ALS algorithms discussed in section [Al for this purpose.

5. ALS-CPO: ALS-CP with semi-unitary matrix factor. This section ex-
plains how a semi-unitary constraint can be incorporated in the ALS method, which
is the most popular algorithm for the computation of a CPD. Various unitary con-
strained ALS-type methods have been proposed in the literature. The first result
seems to have been presented [27], where the unitary constraint was taken into ac-
count via the technique of Lagrange multipliers. In [38] an algorithm was given that
makes use of a SVD. We will present variants of this algorithm. We first present an
efficient implementation of the algorithm which we call ALS1-CPO. Next we recall
the approach taken in [24], which we call ALS2-CPO.
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5.1. ALS1-CPO. The ALS method attempts to minimize the cost function
2
f (A<1>,A<2>,A<3>) — HX<1> _ (Au) @A@)) A<3>THF (5.1)

by updating, in an alternating fashion, one of the matrices {A(l), INGE A(B)} while
keeping the other two fixed.
Assume that the matrix A®) is semi-unitary. Let us first consider an update of

H
A(B), i.e., the matrices A® and A® are fixed. Let (A(l) ® A(z)) X = UuxvH

H
denote the SVD of (A(l) @A(Q)) X(1), then as explained in subsection the

optimal matrix is A® = V(:,1: R)*U(;,1: R)T.

Now let us consider the updates of AW and A(2)7 for which we present an effi-
cient implementation. Updating A(l), given A® and A(S), is a classical linear Least
Squares (LS) problem. The solution is:

t
nT 2 3
AT — (A( )@A( )) X(g).
The pseudo-inverse may be computed efficiently as [25]
(A<2> ® A<3>)T - (A<2>HA<2> . A<3>HA<3>) B (A<2> © A<3>) T 6o
By taking the semi-unitary constraint on A®) into account, we obtain

(A<2> o A<3>)T _p®@ (A<2> @A<3>)H

in which
_ 0
a8 113
0 L :
D® — a2, € CRxR (5.3)

: - . 0
0 0

L lag’lIF

where a$2) denotes the rth column vector of A(?). Hence, the update reduces to

H
AOT =D (AP 0 AD) " Xy (5.4)

Note that (B4]) just involves row-wise scaling by D(2)7 instead of computation of the
-1
inverse and matrix multiplication by (A(2)HA(2) * A(B)HA(B)) in (52).

Updating A® is similar. As a matter of fact, because of the scaling ambiguity
we may normalize the column vectors of A(l),

vre{l,...,R},
so that the update of A® reduces to

AT = (A0 6 A0) X,
This ALS1-CPO method is summarized as Algorithm 21
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Algorithm 2 Outline of ALS1-CPO method.

Initialize: A(l), A® and A®)
Repeat until convergence

H
Compute SVD (A © A®)" X () = UnV
Update A®T = U(:,1: R)V(;,1: R)H
H
Compute AMT = D® (A(2) ® A(3)) X (2)

(1) all
Update a;"’ < —% vre{l,...,R}

lat |77

H
Update A@T — (A<3> ® A<1>) X3

Remark. For large tensors, the computation commonly starts with a dimension-
ality reduction. The original tensor is compressed by means of multilinear orthogonal
projection to a tensor of which the dimension is equal to or slightly larger than the
original tensor’s multilinear rank. The CPD of the smaller tensor is computed and
the results are expanded again. One may then perform a few refinement iterations in
the original dimensions. For a discussion of dimensionality reduction and algorithms
we refer to [40], @) 10, 28] 33 20, 21].

5.2. ALS2-CPO. Due to the semi-unitary constraint on A® it s possible to
simultaneously update AM and A® in the ALS method. This can be understood as
an extension of the method presented in [24] for the unitary case to the semi-unitary
case.

The conditional update of A® while A® and A® are fixed is the same as in
the ALS1-CPO method described in subsection

Consider now the conditional update of A® and A® while A® is fixed. Let
the column vectors of A®+ ¢ Clsx(s=R) constitute an orthogonal basis for the
complementary subspace spanned by the column vectors of A®) e ClaXR_ Then

f (Am,A(z)) = xq - (Au) @A@)) A<3>TH;

=|[Xq) - [Au) ®A(2)701112,1373} [A(?’),A(?’)L}T 2
F

* 2
= X(l) [A(3)7A(3)L} — [A(l) © A(2),0[1]2)]3_R} HF . (55)

Let Y = X(l)A(3)*, then from (5.35) it is clear that A and A® follow from the best
rank-1 approximation problems

Unvec (y,) = Unvec (aﬁl) ® ag)) =a@al7T,

where y,. and a&") denote the rth column vector of Y and A("), respectively. Hence,

we can set agl) =v] and ag) = o1u1, where o1 denotes the largest singular value of
Unvec (y,) and u; and vy denote its dominant left and right singular vector, respec-

tively. Again, an initial dimension reduction step may be used.

6. Extension to Nth-order tensors. The discussion so far has been limited
to tensors of order three. The results can however be extended to tensors of arbitrary
order, say N.
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6.1. Existence and Uniqueness of Nth-Order CPD. Let X ¢ Cl1xxIn

be a tensor of rank R constructed from the matrices A™ € CInxR p ¢ {1,...,N},
such that
x=> alo-..0al™, (6.1)
r=1

where a&n) denotes the rth column vector of A™ and A is assumed to be a
semi-unitary matrix. We generalize the construction of matrix Y in section Let

X (in=2) ¢ CIn-1%I¥ be constructed such that X{1v=2) — Xiy...in, then

IN—1,IN
R N-2 N-2
X (fmin—2) _ Z Al(_:iagN—l)agN)T — AN-D H Di. (A(n)) AT
r=1 n=1 n=1

X itrin-2) _ AN (inmin-2) A (VT 6.2)
and
Xp = [Vec (X(l""’l)) Vec (X(l""’Q)) . Vee (XU“--JM))}
- (D ® A<N—1>) AT (6.3)
with
[ Veed (D“""’”)T ]
Vecd (D<1 ----- 2>)

CIZP xR 5 p — AV AP ... AN,

Vecd (D(II"“’IN*Z))T

Since A is semi-unitary, then as in section 2lone may construct the tensor of order
2(N — 1) that has matrix representation

T

— (A<1> @ AN o AW o @Auv—z)*) (A<N—1 ®A<N—1>*)T (6.4)

Assuming that ANTD o AN hag full column rank, one may now deduce unique-
ness from the results obtained in section [2] for a third-order CPD with a full column
rank matrix factor or from the results presented in [12, B7] that take the higher-order
CPD structure of Y in (64) into account. If AN~ & AN=D* does not have full
column rank, then it may still be possible to build a tensor of order less than 2(N — 1)
by combining different modes such that it has a full column rank matrix factor.

The discussion in section [B] may directly be generalized, i.e., under the semi-
unitary constraint on AW) existence of the optimal solution is guaranteed for arbi-
trary N.
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6.2. Computation of Nth-Order CPD. The algorithms discussed in sections
[ and Bl may be generalized to Nth-order tensors. We add that it is sometimes useful
to reduce the computation of the CPD of a Nth-order tensor to the computation
of the CPD of a tensor of lower order. In applications, ([G.1]) is often a very highly
overdetermined set of equations. Combining modes of the tensor, and ignoring the
rank-1 structure in the combined mode, often still results in a highly overdetermined
problem. In this way the computational load may be reduced with limited loss of
accuracy.

SD-CPO for Nth-Order CPD. The procedure in section Ml remains valid with the
exceptions that the matrices {M(™} are computed as in [I2] and that subsection
involves the best rank-1 approximation of (N — 1)th-order tensors instead of matrices,
see further below.

In the SD-CP method the most expensive step is the computation of the sym-
metric matrices {M(T)}. We present a SD-CP variant that does not fully exploit the
structure of the problem, but is must faster than the original SD-CP method. If we
ignore the structure of D in ([@3]), then we can interpret it as a third-order CPD with
a semi-unitary matrix factor AW, Hence, we first compute D, AN Dand A®) via
the procedures described in subsection and 43l Next, we compute the remaining
matrix factors from

D=AW@...0 AN, (6.5)

The Khatri-Rao product in the expression (6.3 indicates that every column of this
matrix is the vector representation of a rank-1 term. Hence, the matrix factors follow
from decoupled best rank-1 tensor approximation problems. In the case N = 4, the
solution to (6.0 follows from R decoupled rank-1 matrix approximation problems.

ALS1-CPO for Nth-Order CPD. The extension of the ALS1-CPO method to
Nth-order tensors is straightforward. Simply notice that the conditional updates of
the non-unitary matrix factors are given by

T
AT _ (Au) O AP D o A o g AN-D @Auv)) X

N—-1
_ H D™ (A(l) G @AM G ACHD oo AN-D @A(N))HX[R],

m=1
m#n

where X{,,] is a matrix representation of (G.1I) and D™ e CEXE are of the form (5.3).

ALS2-CPO for Nth-Order CPD. In ALS2-CPO the simultaneous update of A1),
A® AN involves the best rank-1 approximation of (N — 1)th order tensors.
To reduce the computational cost of ALS2-CPO the ORBIT method was proposed in
[24]. It ignores the Khatri-Rao product structure of D in (6.3) and computes AN,
A®™) and D from (63) using the ALS2-CPO method as described in subsection
In ALS2-CPO the reduction to order three yields an update based on the best rank-1
approximation of a matrix, while the best rank-1 approximation of a higher-order
tensor is a problem that sometimes has local minima.

7. Numerical Experiments. For the numerical tests we consider real-valued
third order tensors. Let 7 € RI*12XIs with rank R denote the structured tensor
of which we observe a noisy version X = T + BN, where N is an unstructured
perturbation tensor and 8 € R controls the noise level. The entries of the matrix



18

factors of 7 and the perturbation tensor A/ are randomly drawn from a uniform
distribution with support [— 1, ]. The following Signal-to-Noise Ratio (SNR) measure
will be used:

T 2
SNR [dB] = 10log (”(7”HF2> .
18N () ||

For A™ € RIn*R with I, > R, the estimation accuracy will be measured by

A™ — A" A

)

P (A(n)) - mni/\n HA(n)

F

where A(n) denotes the estimated matrix factor, IT denotes a permutation matrix and
A denotes a diagonal matrix. For A ¢ RInXR with I, < R < I2, the estimation
accuracy will be measured by

A oA — (K(") ® A(")) TIA

F

A H A o AM
F

In order to find II and A the greedy LS column matching algorithm between A™ and

~

A(n) proposed in [35] will be applied.

To measure the time in seconds needed to execute the algorithms in MATLAB,
the built-in functions tic(-) and toc(-) are used.

The ALS methods are randomly initialized and we decide that they have con-
verged when in an iteration step the cost function has changed less than earg = 1078,
We impose a maximum of 10000 iterations. We decide that the Jacobi iteration
method has converged when in an iteration step the cost function has changed less
than € = 1075, Here we impose a maximum of 1200 iterations.

If we let the SD-CP method be followed by at most 100 ALS refinement iterations,
then it will be referred to as SD-ALS-CP. Similarly, if we let SD-CPO method be
followed by at most 100 ALS1-CPO refinement iterations, then it will be referred to
as SD-ALS-CPO.

In the following four experiments the matrix factor A® s semi-orthogonal. In
case 1 and 2 we consider a relatively simple problem (I; = I = I3 > R). In case 3
and 4 we consider a difficult problem (Is > R and I, Is < R).

Case 1: CPD with Iy = Iy = I3 > R. We first set I; = I, = I3 = R = 5 and
compare the performance of the semi-unitary constrained ALS1-CPO, ALS2-CPO,
SD-CPO and SD-ALS-CPO methods with the unconstrained ALS-CP, SD-CP and
SD-ALS-CP methods. This also corresponds to the case Iy = Is = I3 > R after

dimensionality reduction. The mean P (A(”)) and time values over 100 trials as a
function of SNR can be seen in figure 8]
In particular the plot for P (A(3)) shows that the unconstrained methods do not

obtain the same precision as their semi-unitary counterparts. We also notice that
above 20 dB SNR the SD-CPO, ALS1-CPO and ALS2-CPO method perform about
the same while below 20 dB SNR SD-CPO performs worse. The reason for this is that
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in the noise-free case SD-CPO yields the exact solution while at low SNR values the
noise-free assumption is violated. In that case fine-tuning steps are necessary. Indeed,
we notice that the SD-ALS-CPO method performs about the same as the ALS1-CPO
and ALS2-CPO methods.

We further notice that the ALS2-CPO method is more costly than the new semi-
unitary constrained ALS1-CPO method. There is no substantial difference in compu-
tational complexity between SD-CPO and the unconstrained SD-CP. The refinement
steps only mildly increase the computational cost in SD-ALS-CPO.

We conclude that imposing orthogonality when it applies is worthwhile, both in
terms of accuracy and computational cost. In this simple case the ALS1-CPO seems
to be best method.

Case 2: CPD with I = I3 > R and I3 >> R. As mentioned in the introduction,
in signal separation applications, the orthogonality constraints often come from source
signals being uncorrelated. In such applications A® is often (very) tall. Therefore,
we also compare the performance of the methods when Iy = I = R = 5 and I3 = 100.
The mean P (A(")) and time values over 100 trials as a function of SNR can be seen
in figure 82l In this case the SD-CPO and SD-ALS-CPO method performs as as well
as the ALS1-CPO and ALS2-CPO methods.

In this case, the CPD structure is stronger than in Case 1, regardless of the or-
thogonality constraint. We indeed observe that there is a less interest in imposing the
orthogonality constraints than in Case 1, although there is still an improvement at low

SNR. Due to the fact that I3 >> R, a good estimate of Col (A(l) ® A(2)) is obtained,

such that the matrices {M(™} in the SD-CP and SD-CPO are reliable. This makes
the SD-CP, SD-CPO, SD-ALS-CP and SD-ALS-CPO yield a good accuracy at low
cost for sufficiently high SNR. It is noteworthy that the popular ALS-CP method does
not obtain the same accuracy as the other methods for the same computational effort.
The reasons are that ALS-CP does not start from a good initial value unlike SD-CP,
SD-CPO, SD-ALS-CP and SD-ALS-CPO, and that it does not impose orthogonality.

Case 3: CPD with I3 = R and I1,Io < R. We set Iy = 4, I, = 4, I3 = 8,
R = 8 and compare the performance of the semi-unitary constrained ALS1-CPO,
ALS2-CPO, SD-CPO and SD-ALS-CPO methods with the unconstrained ALS-CP,
SD-CP and SD-ALS-CP methods. The mean Q (A(l)), Q (A(2)), P (A(?’)) and time
values over 100 trials as a function of SNR can be seen in figure

We notice that the unconstrained methods perform significantly worse than their
semi-orthogonal counterparts. There is a significant benefit in imposing the semi-
unitary constraint in difficult cases. We also notice that at high SNR SD-CPO pro-
vides at low cost a very good estimate, which may then be refined. Starting from a
random value, the ALS methods are more expensive at high SNR. At low SNR there
is less interest in using SD-CPO.

Case 4: CPD with I3 >> R and I, I, < R. Again, we consider the variant with

tall A®). Weset I, =4, I = 4, I = 100 and R = 8. The mean Q (A<1>), Q (A<2>),
P (A(3)) and time values over 100 trials as a function of SNR can be seen in figure

B4l Since a good estimate of Col (A(l) ® A(2)) is obtained, we now observe that

the SD-ALS-CPO method yields a higher accuracy than the ALS methods, even at a
lower cost.
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8. Conclusion. In many applications one of the factor matrices of the CPD is
constrained to be semi-unitary. We first used a semi-unitary constraint to derive a new
relaxed condition under which uniqueness of the decomposition is guaranteed. We also
gave a simple explanation for the existence of the optimal low-rank approximation of
a tensor when a matrix factor is semi-unitary.

To numerically solve the semi-unitary constrained CPD problem we first presented
a semi-unitary constrained version of the SD-CP method, which we called SD-CPO.
This led to a simultaneous Takagi factorization problem which was solved by a Jacobi
iteration scheme. Next, we discussed semi-unitary constrained ALS-CP methods. In
particular, the efficient ALS1-CPO method was derived. We briefly explained how
the results can be generalized to Nth-order tensors.

One generally expects that, when one of the factor matrices of the CPD is semi-
unitary, taking this constraint into account will lead to more accurate results and a
higher computational efficiency. This was confirmed by numerical experiments.

We considered a simple problem, in which the rank did not exceed the tensor
dimensions, and a difficult problem, in which the rank was high. The gain obtained
by imposing orthogonality was very high for the difficult problem. Overall we noticed
that the new ALS1-CPO method is an efficient algorithm in its class. We saw that,
when the given tensor can be well approximated by a low-rank tensor, the SD-CPO
method is inexpensive and yields a higher accuracy than the ALS methods. When
only a rough approximation can be obtained, the ALS methods yield better results
than SD-CPO. The reason for this is that at high SNR the SD-CPO method starts
close to the exact solution while at low SNR the working assumptions are violated. At
low SNR, initializing ALS methods by SD-CPO may reduce the number of iterations.

We also considered variants of the experiments in which the semi-unitary ma-
trix is tall, which is relevant for practice. Since one of the factor matrices is tall,
the CPD structural constraint is already strong, such that a priori there is less of a
need to impose orthogonality. However, orthogonality-constrained algorithms quickly
yield a higher accuracy than unconstrained algorithms as soon as the problem is
for some reason difficult. We saw this for a well-conditioned CPD at low SNR and
for ill-conditioned CPD overall. Moreover, the orthogonality-constrained algorithms
are less computationally expensive. The SD-CPO and SD-ALS-CPO methods per-
formed remarkably well, due to the fact that in the case of tall A® 4 good estimate

of Col (A(l) ® A(2)) was obtained. The popular unconstrained ALS-CP algorithm

turned out not to be a good choice here.
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while SNR is varying from 10 to 40 dB for the real third order tensor simulation, case 3.
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Fic. 8.4. Mean and median Q(A(1)>, Q(A(2)>, P(A(3)> and time values over 100 trials
while SNR is varying from 10 to 40 dB for the real third order tensor simulation, case 4.



