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Abstract. Factorization of matrices where the rank of the two factors diverges
linearly with their sizes has many applications in diverse areas such as unsu-
pervised representation learning, dictionary learning or sparse coding. We con-
sider a setting where the two factors are generated from known component-wise
independent prior distributions, and the statistician observes a (possibly noisy)
component-wise function of their matrix product. In the limit where the dimen-
sions of the matrices tend to infinity, but their ratios remain fixed, we expect to be
able to derive closed form expressions for the optimal mean squared error on the
estimation of the two factors. However, this remains a very involved mathemat-
ical and algorithmic problem. A related, but simpler, problem is extensive-rank
matrix denoising, where one aims to reconstruct a matrix with extensive but
usually small rank from noisy measurements. In this paper, we approach both
these problems using high-temperature expansions at fixed order parameters.
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This allows to clarify how previous attempts at solving these problems failed
at finding an asymptotically exact solution. We provide a systematic way to
derive the corrections to these existing approximations, taking into account the
structure of correlations particular to the problem. Finally, we illustrate our
approach in detail on the case of extensive-rank matrix denoising. We com-
pare our results with known optimal rotationally-invariant estimators, and show
how exact asymptotic calculations of the minimal error can be performed using
extensive-rank matrix integrals.

Keywords: learning theory, random matrix theory and extensions, statistical
inference, spin glasses
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1. Introduction

1.1. Motivation

Matrix factorization is a very generic problem that appears in a range of con-
texts. The goal is to reconstruct two matrices F* and X*, knowing only a noisy
component-wise function of their product F*X*. In the Bayesian setting that we
adopt here, one assumes some prior knowledge of the probability distributions from
which F* and X* have been generated. Depending on the context, this prior will
enforce some specific requirements like sparsity, or non-negativity. Applications that
can be formulated as matrix factorization include dictionary learning or sparse
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coding [OF96, OF97, KDMR"03, MBPS09], sparse principal component analysis
[ZHTO06], blind source separation [BAMCMI97], low rank matrix completion [CRO9,
CT10], or robust principal component analysis [CLMW11].

Here, following exactly the problem setting of [KKM™*16], we shall focus on the case
of synthetic data, and inquire about the statistical limit of recovering matrices F* and
X* from the observation of a function of their noisy product. While this problem has
been solved in detail in the case in which F*, X* are low-rank (see e.g. [BBAP05, EAK18,
LKZ17, DGJ18]), the case of extensive rank, where all dimensions of the matrices F*
and X* go to infinity (with fixed ratios), is a much more challenging problem. In this
limit, we are interested in two types of questions:

(a) Finding the theoretical limits of the recovery of F* and X*, in particular understand
when it is possible.

(b) Designing algorithms for this inference, and understanding their own limits.

These challenges were addressed in [KKMT'16], and related message-passing algo-
rithms were developed in [PSC14a, PSC14b, ZZY21, LPPZ21]. We shall argue, however,
that these previous works actually neglected some relevant correlations and do not pro-
vide a solution that is exact in the limit mentioned above. In this work we propose a
systematic way to approach this problem with a high-temperature type of expansion at
fixed order parameter. While the second order of this expansion gives back the previous
result of [KKM*16], we show that higher order corrections are relevant and cannot be
neglected.

We validate our approach on the special case corresponding to Gaussian priors on
F* and X* and Gaussian additive noise on the observation of the product. This set-
ting can be solved exactly using high-dimensional ‘HCIZ’ matrix integrals [HC57, 1780,
Mat94], or by leveraging known results on the denoising of rotationally invariant matrices
[BABP16].

The high-temperature expansions presented in this paper open the way to a system-
atic construction of the mean-field ‘TAP-like’ equations for this problem, which could
lead, with a proper iteration scheme, to an efficient message-passing algorithm. In future
studies, it will also be interesting to make the contact between our high-temperature
approach and the mean-field replica approach or the cavity method, which studies the
statistical properties of the solutions to the TAP equations. All these approaches should
eventually converge to a unified understanding of extensive-rank matrix factorization,
and hopefully to efficient message-passing algorithms.

1.2. Setting of the problem

We consider the matrix factorization problem in the extensive-rank setting, which we
define as the following inference problem:

https://doi.org/10.1088/1742-5468 /acTedc 4
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Model FX (Extensive-rank matrix factorization)

Consider n, m, p > 1. Extensive-rank matrix factorization is the inference of the matrices F* € R™*" and X* € R"*?
from the observation of Y € R™*? generated as:

1 * *
1/,,,1~Rm<~‘ﬁ2fj,,x> 1<p<m, 1<1<p.
i

We assume that the matrix elements of F* and X* are both generated as i.i.d. random variables, with respective
prior distributions Pp and Py, both having zero mean and all moments finite.

We consider this inference problem in the high-dimensional (or thermodynamic) limit, i.e. we assume n,m,p — oo
with finite limit ratios m/n — a > 0 and p/n — ¢ > 0.

In order to estimate F* and X* the statistician can use the posterior distribution,
also referred to as Gibbs measure in the statistical physics literature®:

1
Py ,,(dF,dX) = 71_[ Pp(dF,) [ [ Px(dXa) [ ] Powe | Y %Zmeﬂ : (1)
1,0 w0 i

Y>

We assume that she/he knows the distributions Py, Pr, Px; this is known as the
Bayes-optimal setting. In this case, it is well known that the mean under the poste-
rior distribution of equation (1) is the information-theoretically optimal estimator of F*
and X*.

In the thermodynamic limit, we can define the single-instance free entropy ®vy, of

the system as’:

(DY,n == m p ln/vl_[PF dEu HPX dX]l HPout pl

7%}

\/—ZFMIXN . (2)

The averaged limit free entropy is denoted ® = lim,,_,., Ey ®y,,. We finally define the
asymptotic minimal mean squared error (or MMSE) of the matrices F and X as:

MMSEg = lim —ZEY / Pr(dF*) Py (dX*) () — F3)’,

n—oo MM, =

) (3)
MMSEx = lim —ZEY/PF (dF*) Py (dX*) ((Xa) — X3)°,

n—00 NP

where the bracket denotes an average with respect to the measure Py, (dF,dX) of
equation (1).

Permutation symmetry—Note that since F*, X* are generated i.i.d., there is a
natural symmetry of the problem, in the sense that one can only recover them up to a
common permutation {i — o (i)} of the columns of F* and the rows of X*. Therefore a
meaningful definition of the MMSEs of equation (3) requires to add an infinitely small
side information to the system, breaking this symmetry. For lightness of the presentation,
and since we will not evaluate numerically the factorization MMSESs, we do not introduce
this technicality here. Note that this issue also arises in low-rank matrix factorization,

6 We will generically use Greek indices p1, v for indices between 1 and m, while Latin i, j, k indices will run from 1 to n, and the [
index between 1 and p.
"We normalize ®v,, by the total number n(m -+ p) of variables to infer, while the normalization of [KKM*16] is n?.
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and is treated in the same way [LML"17]. Another way to deal with this symmetry is
to compare quantities derived from F*, X* that are invariant under said symmetry.

We shall also consider a symmetric version of this problem, where the matrix has
been generated as an empirical covariance matrix.

Model XX (Symmetric extensive-rank matriz factorization)

Consider n,m > 1. Symmetric extensive-rank matrix factorization is defined as the inference of the matrix X* €
R™ ™ from the observation of Y generated as:

1 n
Y, ~ Poy (‘ % X;infi), 1<pu<v<m.
i=1

We also assume that the elements of X* are generated i.i.d. from a prior distribution Pyx. We consider this
inference problem in the thermodynamic limit, where n,m — oo with finite limit ratio m/n — a > 0.

As in the non-symmetric case, we can define both the posterior distribution of X
and the single-graph free entropy as:

1 1

Pya(dX) = & 1;[ Px (dX ) E Pou (Y| 7= by Xy Xui), (4a)
1 1

Oyn=——l / EPX(de) };[Vpout (Vi 7 ;XMX,,Z-). (4b)

The asymptotic MMSE on the matrix X is defined as in the non-symmetric model (again
assuming that we add an infinitely small side-information breaking the permutation
symmetry between the columns of X*):
1
MMSEx = lim — ) Ey / Py (dX*) ((X,0) — X;Z.)z, (5)
s

n—oo NI

where the bracket denotes an average with respect to the measure Py, (dX) of equation
(4a).

The Gaussian setting—In the remaining of this work, we will denote Gaussian
setting the specific models (both symmetric and non-symmetric) in which all the prior
distributions and the channel distributions are zero-mean Gaussian. We consider the
priors to have unit variance and the channel to have variance A > 0.

1.3. A related problem: matrix denoising

Matrix denoising is a fundamental problem as well, with deep connection to the estima-
tion of large covariance matrices in statistics and data analysis [BBP17]. In the problem
of denoising, one aims at reconstructing a matrix Y* given by

* 1 - x Yk
Yul = \/ﬁ; Fm'Xil (6)

from noisy measurements of its elements, Y}, ~ Pout(Yuz’Y;l)- The statistician knows that
the matrix Y* was generated as a product of F* and X*, and while she/he knows the

https://doi.org/10.1088/1742-5468 /acTedc 6
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prior distribution of F* and X*, she/he is only interested in reconstructing their product
Y*. If we denote by G the estimate of Y*, the posterior distribution Py for denoising
is

PR (dG) = { / dF dX Py, (dF,dX) [ s <GM — %meﬂ) }dG. (7)

il

This posterior is closely related to the posterior Py, (dF,dX) of matrix factorization
defined in equation (1). In particular, these two posterior distributions share the same
partition function Zy, and free entropy ®v,. In a sense they are governed by the same
measure, the difference being that the denoising statistician considers only observables
that are built from the product FX.

Similarly, in the symmetric setting, the denoising problem aims at reconstructing
the product X*(X*)T so that the denoising posterior is:

P (dG) = { / dX Py, (dX) []s (GW - \/IEZXW-XVZ) }dG, (8)

p<v

which again can be obtained from equation (4a). In the random matrix literature
X*(X*)T would often be called the Wishart matrix and we will hence denote this problem
as denoising of a Wishart matrix. This case is particularly important as it corresponds
to the problem of ‘cleaning’ empirical correlation matrices.

1.4. Related works

Previous approximations to extensive-rank matrix factorization—Beyond
matrix factorization, many inference problems can be formulated in the statistical
physics language. The large range of tools developed in the framework of statistical
physics of disordered systems can then be used to tackle these models in the high-
dimensional (or thermodynamic) limit. This has been attempted for the extensive rank
matrix factorization problem with generic priors and output channels in a series of
papers [SK13, KMZ13, KKM™"16] applying the replica method to the problem. How-
ever, as we argue in detail in section 2.2, these works only provide an approximation,
that is actually not exact in the thermodynamic limit due to some correlations between
the variables that have been neglected.

A parallel line of work derived ‘approximate message-passing types’ of algorithms for
the extensive rank matrix factorization problem [PSC14a, PSC14b|. By analogy with
other graphical models where these algorithms are amenable to an exact analysis via an
asymptotic description known as state evolution [BM11, BLM15, JM13, ZK16, GB21],
the authors of [KKM™*16] derived such a state evolution, but again making the same over-
simplifying approximation. This implies that the state evolution stated in [KKM™16] is
actually not following the behavior of the algorithm in the thermodynamic limit. Other
recent works use related algorithms and their asymptotic analysis in a multi-layer setting
[Z7Y 21, LPPZ21], relying essentially on the same approximation, which indicates that
their analysis does not yield exact predictions in the thermodynamic limit.

https://doi.org/10.1088/1742-5468 /acTedc 7
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Toward the exact solution of extensive rank matrix factorization and
denoising—While the present authors realized the flaws in the solution presented
in [KKM™16] back in 2017, works aiming at fixing this problem and finding the exact
mean-field solution for the matrix factorization problems are scarce.

An important theoretical progress was made in the PhD thesis of Schmidt [Sch18],
who realized that the approximation of [KKMT'16] is not asymptotically exact when
transposing it to the simpler case of matrix denoising with Gaussian additive noise
and Gaussian prior on X*. The optimal error of matrix denoising for that case follows
from a series of works on extensive-rank Harish—Chandra—Itzykson—Zuber (HCIZ) inte-
grals [Mat94, GZ02] that are expressed via the solution of a hydrodynamical problem.
In section 3, we show that in some cases this hydrodynamical problem can be solved
exactly by the Dyson Brownian motion, and numerically evaluated, complementing the
arguments of [Sch18]. The author of [Sch18] also attempted to correct the replica calcu-
lation of [KKM™16] including the missing correlations, but his proposition was also not
leading to an exact solution.

An important algorithmic version of the optimal denoising has been worked out
for rotationally-invariant estimators (RIE) in [BABP16]. In section 3 we confirm that
indeed the algorithm of [BABP16] gives exactly the error predicted from the HCIZ
matrix integrals.

Finally, another very recent work [BM21], came out during the completion of the
present paper. An attempt of correcting the replica solution of [KKM™*16] has already
been provided in [Sch18|. Authors of [BM21] take this attempt further to develop a
‘spectral replica’ calculation for extensive-rank matrix factorization with non-Gaussian
prior and (only) Gaussian channel. Its main result is an expression of the asymptotic
free entropy, which is expressed as the function of a hydrodynamical HCIZ-like problem,
making critical use of the results of [FG16, GH21] on the high-dimensional limit of
‘rectangular’ HCIZ integrals. While the expression obtained in [BM21] is closed and
(conjectured to be) exact, a numerical solution of this hydrodynamical problem for
cases of interest is yet to be provided.

TAP equations and Plefka—Georges—Yedidia (PGY) expansion—An
important strategy of theoretical statistical physics, pioneered in the context of spin
glasses by Thouless—Anderson—Palmer [TAP77], is to write mean-field equations that
are exact for weakly coupled systems with infinite-range interactions. This was achieved
in the Sherrington—Kirpatrick (SK) model [SK75] by finding a free energy at fixed order
parameters: one constrains the average magnetization of each spin ¢ to take a given value
m;, and writes a TAP free-energy as function of all the m,’s. This can then be optimized
in order to precisely describe the physics of the system. The cavity method [MPV86] can
be used both to derive the TAP free energy, and to perform a statistical analysis of its
solutions (by going back to cavity fields). In more general models where the variables are
not binary, the generalization of the TAP approach [Méz89] aims at computing the free
entropy of the system (e.g. equations (2) and (4a)), while constraining the first and sec-
ond moments of the fields (e.g. of {X;} in equation (4a)). These moments thus become

https://doi.org/10.1088/1742-5468 /acTedc 8
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parameters of the resulting ‘TAP’ free entropy, and extremizing over these variables
leads to the celebrated TAP equations. These equations can be turned into algorithms,
in which one seeks a solution of the TAP equations by iterating them, using appropriate
time-iteration schemes [Boll4].

The TAP line of approach has led to prolific developments in increasingly com-
plex models. For instance, when considering correlated data structures, such improve-
ments include adaptive TAP (adaTAP) [OWO0la, OWO1b], expectation-consistency
(EC) [Min01, OWO05], as well as recent algorithmic approaches based on approximate
message-passing algorithms [Ranll, DJM13, RSF17, SRF16, OCW16].

In a recent work [MFC™19], all these approaches have been shown to lead to equiv-
alent approximation schemes for rotationally-invariant data structures in finite-rank
models. Moreover, it was shown that they could be understood in terms of another
technique in the theoretical physics toolbox, namely high-temperature expansions at
fized order parameters. These expansions were introduced by Plefka [Ple82] for the SK
model, and then amply generalized by Georges and Yedidia [GY91]. In the following
of this paper we shall denote them as PGY expansions. The core of this method is to
systematically compute high-temperature expansions of the free entropy of the system,
while constraining the first and second moments of the fields. This provides a system-
atic and controllable way to derive the TAP free energy and the TAP equations. An
important aim of the present work is to apply these approaches to the extensive-rank
matrix factorization problem. Importantly, we will see that in model XXT, this PGY
expansion turns out to be an expansion in powers of the parameter & = m/n.

1.5. Organization of the paper and main results
Let us describe the structure of the paper.

e Section 2 is dedicated to the detailed derivation of the PGY ‘high-temperature’
expansion at fixed order parameters for extensive-rank matrix factorization. We show
that the second order of the expansion gives back the results of the previous approach
of [KKM™16], but relevant new terms appear already at order 3 for the symmetric
problem, and order 4 for the non-symmetric. We also comment in detail on the type
of correlations that were neglected in [KKM7*16|. In the majority of this section
we focus on the symmetric model, and we end the section by detailing the PGY
expansion for the non-symmetric matrix factorization problem.

e In section 3, we consider the simpler problem of extensive-rank matrix denoising
with Gaussian additive noise. First, we show that exact calculations of the minimal
error can be performed using extensive-rank spherical integrals [Har57, 1Z80], and
that they match the error achieved by the RIE of [BABP16]. As far as we know the
explicit link between these approaches (one algorithmic, one asymptotic) has not
been made previously. Secondly, we compare these results to the predictions of the
PGY expansion developed in section 2, adapted for the denoising problem. We show
that the order-3 corrections found in the PGY approach and neglected in [KKM™*16]
indeed match the optimal estimator, providing evidence for the correctness of our
PGY-based approach.

https://doi.org/10.1088/1742-5468 /acTedc 9
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Finally, note that while we focus in most of the following on model XXT, in which
many of our results can be stated in a lighter manner, all our techniques can be
transposed to model FX, as we show for instance in section 2.3.

The main contributions of this paper can be summarized as follows.

Extensive-rank matrix factorization for generic prior and noise channel—
We develop the PGY expansion for model XXT and model FX, for any priors Px, Pp
and observation channel P,,. For the symmetric model XXT7, the second order provides
the approximation of [KKM™16]. However, we show that the third order of the PGY
expansion provides additional non-negligible terms. Going further, we conjecture that
the PGY approach at all orders would provide exact solution to the extensive rank
matrix factorization and denoising. The advantage of this approach with respect to
the replica method stems from its relation to the TAP equations and message-passing
algorithms: because of this connection, it is directly related to an algorithm that can be
used to solve practical instances of the problem. On the other hand, the recent replica
result of [BM21] might help understand the large-n behavior of the solution to the
TAP equations, what is called state evolution in the literature [BM11, BLM15, JM13,
ZK16, GB21]. Another important aspect is that the TAP equations are conjectured for
any type of output channel P, while recent replica results [BM21] are restricted to
Gaussian additive noise.

Extensive-rank matrix denoising—We probe our theoretical calculations on the
simpler problem of matrix denoising described in section 1.3. Our contribution are as
follows:

e We derive an analytical expression for the asymptotic free entropy of the problem by
using HCIZ integrals [Mat94]. We provide an explicit solution to the optimization
problem resulting from these integrals, and show both analytically and numerically
that it agrees with the performance of the rotationally-invariant denoising algorithm
of [BABP16].

e We evaluate the MMSE of matrix denoising, both from our asymptotic formula based
on HCIZ integrals (red lines in figure 1), and from the algorithmic performance of the
RIE of [BABP16] (green points in figure 1). We compare this MMSE to the solution
of [KKM™16], that agrees with the second order of the PGY expansion developed in
the present paper (blue points in figure 1), and show that it falls short of the actual
MMSE.

e We truncate PGY expansion at third order (orange points in figure 1) and show that,
while we do not reach the MMSE at this order, at small o we obtain a significant
improvement with respect to the second-order truncation.

In figure 1 we illustrate some of the main results of this paper on the denois-
ing problem. The presented plots are for denoising of Wishart matrices as defined in
equation (8), with Gaussian output channel of zero mean and variance A. The factors
X* are generated with i.i.d. A/(0, 1) components. The three panels correspond to differ-
ence aspects ratios a = m/n of X*. a > 1 corresponds to denoising a small-rank matrix,
a regime which we call undercomplete. On the other hand, the regime o < 1 is called
overcomplete, and corresponds to denoising a matrix close to a Wigner matrix, i.e. with
random independent components. The four lines plotted in figure 1 are the following;:
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Figure 1. Denoising of a Wishart matrix as defined in equation (8) observed with
Gaussian noise of zero mean and variance A. The factors X* are generated with
i.i.d. N(0,1) components and o« = m/n is their aspect ratio. We compare the MMSE
obtained from the analytic prediction using HCIZ integrals, the RIE estimator, and
the estimator obtained from the PGY expansion truncated at orders 2 and 3. Note
that the PGY expansion is an expansion at small «. In fact one sees that the third-
order truncation works very well at small a. The truncation at order 2 corresponds
to taking the limit o — 0, and therefore to assuming that the underlying matrix is
a Wigner matrix.

e MMSE: the exact MMSE of the matrix denoising obtained analytically (as described
in section 3.2, using the matrix integrals presented in section 3.1). For small «

(in the overcomplete regime) the denoised matrix has almost independent elements,
and thus the MMSE is very close to the MMSE of Wigner denoising.

e RIE: the MSE obtained by the RIE of [BABP16], presented in section 3.3. The
algorithm was run on single instances of the problem with m = 3000 and the data
were averaged over three samples (error bars are invisible). The agreement with the
MMSE is perfect.

e PGY order 2: as explained in section 2.2 the second order of the PGY expansion for
matrix denoising corresponds to ‘Wigner denoising’, that is it implicitly assumes that
the components of the ground-truth matrix are independent. The approximation
of [KKM"16] agrees exactly with the second order of the PGY expansion as we
explain in section 2.1.2, it thus corresponds to Wigner (scalar) denoising. As in the
overcomplete regime o < 1 a Wishart matrix behaves like a Wigner matrix, this
approximation is good in this domain, and deteriorates as a grows, as shown in
figure 1

e PGY order 3: this corresponds to truncating the PGY expansion at order 3, as
explained in section 3.4.1. It can be shown that increasing the order of the PGY
expansion is equivalent to increasing the order considered in a small-a expansion of
the denoiser, which can be analytically computed, see equation (81).
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2. Derivation of the PGY expansion

2.1. PGY expansion and TAP equations in the symmetric setting

For a given instance of the problem, a generic way to compute the single-graph free
entropy of equation (2) is to follow the formalism of [GY91] to perform the high-
temperature expansion at fixed order parameters pioneered in [Ple82]|. Here we show
how this PGY method can be applied the symmetric model XXT.

2.1.1. Sketch of the computation. In order to formulate our problem in a formal-
ism adapted to high-temperature expansions, we first introduce an auxiliary field
H = XXT7/y/n in equation (4a), which defines the free entropy:

nm g g g 1
e Pvn = /H P(de)H [/ dH/W Pout(Y;u/|H/w)5 (HIW - WZXWXW>] : (9)

J7xs n<v

Using the Fourier transform of the delta function §(z) = (27)~! [ dhe!™, we reach an
effective free entropy in terms of two fields X, H, with H = {H,,, } ., a symmetric m x m
matrix (whose diagonal can be taken equal to 0):

v — [ T]Pgy () [[Pr@x, e e, (10)

pu<v i

in which we introduced an effective Hamiltonian H.z[F,X, H] and un-normalized
probability distributions {P}}ZY} defined as:

1 .
Ha[X, H] = EZZ@H)W X, Xoi, (11)
n<v i

i

PRy aH) = [P (v, ). (12)

The PGY formalism allows to compute the free entropy of the system, constraining
the means and variances of each variable {X ,;, H,,} by ‘tilting’ the Gibbs measure of
equation (10). We thus impose:

{<Xm'> = My, (((H)w) = —Guv,

13
(X2) = vt (s (GH)L) =~y + 02 e
Here, (-) denotes an average over the (now tilted) Gibbs measure. Note that we will
sometimes symmetrize the quantities involved, e.g. we write g, = g,,, for u > v, and
moreover we adopt the convention g, = r,, = 0. The resulting free entropy is a function
of the means and variances {m, v, g, r}, on which we will then have to extremize. The
conditions of equation (13) will be imposed via Lagrange multipliers, which we denote
respectively by {A,7,w,b}. The free entropy can now be expressed as a function of
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all the parameters {m, v, g,r, X, v, w, b} (we still denote it ¢y, with a slight abuse of
notations):

) b v
nm®Py , = Z [)\mmm + %(vm- + (mm.)Q)} + Z [_ngw — %(—TW + gZ,,)}

X u<v

+1In / Py y (dH) Py (dX) e~ S XH] (14)
in which we introduced an effective action S.g:

Vyi . bu/ .
Sl = 3 [V XE] + X w0t - G, 2| 4 HalX HL (19

J7xs n<v

We note that this effective action is a sum of decoupled terms, apart from a single ‘cubic
interaction’ term which is H.¢ defined in equation (11).

We now apply the standard PGY expansion by introducing a parameter n > 0 in
front of the interaction Hamiltonian, i.e. replacing H.s — nH 4 in equation (15). We
shall then expand in powers of n, and take 7 = 1 in the end. We denote the corresponding
free entropy ®v,(n). Importantly, for n = 0 all the fields {X,;, H,,} are independent,
which allows for an efficient perturbative computation.

In order to control the PGY expansion, we introduce two natural assumptions on
the structure of the correlations of the variables:

s

H.1 At their physical value, the variables {m,;} should be uncorrelated, in coherence
with the fact that the elements of X* are drawn i.i.d. Importantly, this is not true
for H: although the elements H,, are independent by equation (12), their distri-
bution depends on (u,v) and therefore their statistics (e.g. the variables {g,,})
might be correlated through the correlation of the variables {Y,,}.

H.2 Recall that g, is the average of (iH),,, the conjugate variable to H w =
> . X,iX,i/v/n. In particular, as one can see from a simple calculation (see
equations (20) and (21) that follow), {g,,} takes the form of an independent-
component estimator of the error achieved by w, which is the estimator of the
Wishart matrix XXT7/y/n. In order to estimate this error, we use the observed
value of Y, built as an independent component-wise non-linearity applied to the
Wishart matrix X*(X*)T/y/n. Similarly, we assume that the correlations of the
g = {9,.,} scale as the ones of a matriz built as the f(MMT/\/n), for M a matriz
with i.i.d. zero-mean components, and [ a—possibly random—component-wise
function.

Assuming H.1 and H.2, we derive in appendix B the first three terms of the small n
expansion. Note that H.2 is actually not necessary for result 2.1, as we stop our compu-
tation of the series at order 3. However we believe that understanding the structure of
{9, } might prove critical when tackling higher-order terms in the expansion, similarly
as [MFC*19] for finite-rank problems. We leave for future work such a derivation of a
general expression at all orders, and possibly a resummation.
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Result 2.1 (First three orders of the PGY expansion for model XXT)

At leading order as n, m — oc:

2
n n
nm[q)Y,n (77) - q)Y,n(o)} = ﬁ Zgul/muimui - % Z T/H/[U/l,ivlli + ’Uuim?,i + mil’vmﬁ}

p<v p<v
i i

2 3
Ui 2 " 4 ( )
+ n E GuvVpiVvi + G2 E E Gy s Jpaps Iy Vg iVngi Vi + O (7). 16
JTR7%) @ P25 13
pairwise distinct

The zero-order term @y ,,(0) is given by (with implicit extremization over the Lagrange multipliers)

i _a W
nm®y ,(0) = Z {)\mmm + L; (vui + (mi)?) + ln/ Px(dz)e Hra® A ]
1,0

1 " 2
7%(2*-‘#“/)

>

p<v

b, e
—Wuw Gy — % (_TNV + g?”,) + lIl/ dz

We now consider the fixed point equations that result from extremizing the free
entropy of result 2.1. Note that the Lagrange multipliers only appear in the = 0 part
of the free entropy (this is a general consequence of the formalism of [GY91]), so we can
easily write the maximization over these parameters:

{mm = Ep(ymn [X], Vi = Epoa, ) [(X — mm)z], .
G = Gout ()//w; W bh,V)? Tw = —awgout ()//w; W, b/W)'
In equation (18) we defined P, and g, as:
PX(%)Q_%’V’H—)VE
P\ ) (z) = S
(A1) (@) [ da Py (a')e b= N
(sz)z
L Jdz Pou(ylz) (2 —w)e 2
gout(y,W,b)E 7*/‘ t<y‘ )( )

b [ dz P (y|2) e‘%

We shall then focus on the maximization over the parameters {m, v, g, r}. It is important
to first understand the physical interpretation of g, and 7.

General channels—Recall that we introduced the field H in equation (9), and
then its conjugate field H in equation (10). Recall as well that we defined {g,r} as the
first and second moments that we constraint on the Gibbs measure, cf equation (13).
Because the variables { H,, } have been introduced as auxiliary parameters, the physical
interpretation of g, and r,, is not totally obvious, but it can be found through simple

integration by parts, starting from equation (13). We get, with H = XXT/,/n:
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Gy = anIPout(Yw‘ﬁw) . R 82 Out( MV‘HNV) - 92 (20)
! Pout ()//LV|H,UJ/) Y ! Pout(Y;u/|H;w) Y "
Simplification for Gaussian channels—For a Gaussian channel (as is the case in
the denoising problem), we have P, (Y|) = N (Y, A), and thus one gets:

)
1 1 . 1i:1“ ’ 1 — ’ (21
Ty = Z - p <(\/E;XMX”> > - <\/E;Xm’XW'> :

Notice that, from these equations, the PGY estimator for the denoising of Y takes a
simple form in the case of a Gaussian channel:

(

9w =

|

\

YW =Y, — Agu. (22)

2.1.2. The series at order 2 and the approzimation of [KKM*'16]. We first examine
the second order of the perturbation series of result 2.1. The free entropy reads:

m[QY,n(n) - (DY n Zguummmm - n Z Ty U,uvvm + G
N<V /L<V
n?
+m v + in Zgzyvmvm +On?). (23)

JIRX

Since they are taken at n = 0, the fixed point equations of equation (18) are unchanged.
The maximization over the physical order parameters (the means and variances) can be
done and yields (we indicate on the right of the equation the corresponding parameter
over which we maximized):

( 2
Ui
bp,l/ — E Z [U,u,ivmj + U;nﬁ (mmi)Q + (mm)2vl/7ﬁ]7 (r/w)
Wm/ Z mmmm guu [ 72 vavuz] ) (g;w)
- (24)
Vi = g Z T Uiy + Tul/(mm’) - guyvl/i]a (vui)
/\n' = _ngtumui+mli _’YM'_{— n_zzrwvm' (mn')'
i Jn - / i i i n < / / i

\

Taking n = 1, the reader can check easily that the combined equations (18) and (24) are
actually completely equivalent to the GAMP equations derived in [KKM™"16], replacing
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the notations of the variables as follows®:

b,ul/ — V;W Wy — Wy Guv — gout(Y;u/; W V;w) Tuw — _awgout ()-//LV7 W V;u/)
S Z Ao == = fu Vi = Spi
Vi i i i i i i

Zm'
In conclusion, the PGY expansion truncated to order n* gives back exactly the stationary
limit of the GAMP algorithm of [KKM™"16]. However, as we will see below, the higher-
order corrections of order n* (and most probably beyond) cannot be neglected: this shows
explicitly how the GAMP equations of [KKM*16] (and also the BIGAMP equations of
e.g. [PSCl4a, PSC14b, ZZY?21], which are based on the same approximation) are missing
relevant terms.

2.1.8. The series at third order: a non-trivial correction. While the order 1? truncation
of result 2.1 yields back the approximation of [KKM™*16], we have computed via the PGY
expansion the order n*, which we recall:

1 03Py, 1
% 8773 (77 = 0) = W Z Z Gpapo Gpopis Gy Vi Vpoi Vpgi + On(l) (25)
i 15 142,403
pairwise distinct

A crucial observation is that in general the rhs of equation (25) is not negligible as
n — oo. This is a consequence of the diagrammatic analysis of [MFC*19]. As an example,
consider the case of a Gaussian additive noise for the observation channel. Given that
Y is the sum of a Wishart and a Wigner matrix, it is natural to assume that g behaves
like a rotationally-invariant matrix, see H.2. Assuming moreover for simplicity that the
variances are all equal v,; = v, theorem 1 of [MFC*19] (under the rotation-invariance
hypothesis we described) yields:

1 9y, 32

3lnm On?

v

(n=0)= 5

c3(g/v/m) + O,(1),

in which the coefficients {c,(g/+/m)} are the free cumulants of random matrix theory,
and are functions of the spectrum of g/+/m, cf appendix A. Therefore, assuming that
the bulk of eigenvalues of g//m stays of order 1 as n — oo (which is a natural scaling
given equation (22)), this order-3 term gives a non-negligible contribution to the free
entropy. This indicates that the approximation of [KKM™*16] breaks down, even in the
simple case of Gaussian noise.

8 [KKM*16] considers primarily the non-symmetric model FX, but one can very easily transfer their equations to model XXT.
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The third-order correction changes the order-2 TAP equation (24) as follows:

2
by = "3 it + ) + ()], ()
i
3
n
Wy meml/z Guv [ 1172 vavm + Wzglfﬂgp#zv#iv”ivﬂ“ (gl“’)
772 r ' (26)
Vi = gzvlwviu + r;w(mml) - g/,,yvm',] - ?/QZQWQWQWUVWW (U/nl)
v v,p
,m', = \/—Zg/wmm + My | —Ywi + Zrlwvm‘| (m/n',)~

It is interesting to see the typical scaling of the correction terms of order n* in the
thermodynamic limit:

e As we saw in the argument above, we expect the correction to the free entropy in
equation (25) to scale as n’a®? in the thermodynamic limit.

. 3 3 2 . .
e The correction to w,, scales as (n/n*?) D p JupGpu 2 i VuiVwiVpis While the correction

to ,,; scales as (n*/n*?) Y, .0 9w Gupd puVri¥pic Using similar arguments as above in the
case of Gaus&an additive noise, we expect that these corrections scale respectively
as n°a'/? and n°e?/? in the thermodynamic limit.

Therefore the corrections at order n? are relevant and cannot be neglected, except
in the small « limit where they become small. We end this discussion by a few remarks
on the results presented here:

e Similarity with finite-rank problems—One may notice that the first orders of
result 2.1 are very similar the TAP free entropy of simple symmetric models with
rotationally-invariant couplings, that is derived in [MFC*19], see equation (25) of the
mentioned paper. A crucial difference is that here the role of the coupling matrix is
played by g, which is itself a parameter of the TAP free entropy. While this limits to
the first order presented in result 2.1, this similarity is already striking. Importantly,
the resummation of all orders of the PGY expansion in [MFC*19] then suggests that
all orders p > 3 of the free entropy might perhaps be expressible solely in terms of
the eigenvalue distribution of g/\/m.

e Nature of the order parameter—The previous remark suggests that the order
parameter in extensive-rank matrix factorization would be a probability distribution
of eigenvalues’. This is an important difference from the finite-rank case: for rank-%
matrix factorization (or in general for rank-k recovery problems), the state of the
system is governed by a k X k overlap matrix.

e Small « series—As we have seen, the corrections at order 7° to the free entropy
are of order 2. Here we remind that « is the ratio between the size of the observed
matrix m and the size of the factor n. Large o corresponds to the low-rank matrix
estimation (or undercomplete regime) and small « leads to the observed matrix

9This hint is strengthened by recent results in [BM21] using the spectral replica method: in the special case of Gaussian channels
Py, it analytically computes the asymptotic mean free energy with the replica method, and its results strongly suggest that the
proper order parameter is indeed a probability measure of eigenvalues.
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having elements close to i.i.d. (or overcomplete regime). It seems to us that the
expansion in powers of 7, which is the core of the PGY approach, actually turns into
an expansion of the TAP equations in powers of ov. While this is easily seen up to
order 3 from result 2.1, we have no formal proof of this statement for all orders, and
leave it as a conjecture.

e Iterating the equations—As thoroughly discussed in [MFC*19], the TAP
equations are in general not sufficient to obtain an algorithm with good conver-
gence properties. A classical example is given by the generalized vector approximate
passing algorithm (G-VAMP) [SRF16], for which the corresponding TAP equations
are derived in [MFC*19] using PGY expansions. As highlighted there, the TAP
equations correspond to the stationary limit of G-VAMP, however, there is no obvi-
ous iterative resolution scheme of the TAP equations that automatically gives the
GVAMP algorithm. This indicates that even if one obtains all the orders of pertur-
bations in result 2.1, turning them into an efficient algorithm may require further
work!?,

2.2. Nature of the approximation in previous approaches

As we have found that the conjecture of [KKM"16] about exactness of their solution
is incorrect, it is useful to go back to it and understand where that approach failed.
In [KKM*16] the free entropy of the matrix factorization problem is estimated in the
Bayes-optimal setting, in two different ways, namely via the replica method and via
belief propagation (BP) equations. In both cases there are somewhat hidden hypotheses
which we think are not valid. These hypotheses are also present in the derivation of the
BiGAMP (and BiG-VAMP) algorithm (cf e.g. [PSC14a, PSC14b, ZZY21]). We therefore
believe that these algorithms are also not able to give an exact asymptotic computation
of the marginal probabilities in this problem.

Let us now describe both approaches taken in [KKMT*16], and explain how the
assumptions behind them fail, focusing primarily on the replica analysis performed in
section V.B of [KKM™16]. The main idea behind the replica method is to compute the
quenched free entropy from the evaluation of the moments of the partition function,
using the relation [MPV87]:

.1 .
lim —Ey In Zy, = —|lim — In Ev 25,
n—oo N2 ’ Or |n—0c n? B r—0

The computation of the quenched free entropy then reduces to the evaluation of the
integer moments of the partition function, by analytically expanding the expression of
the rth moment to any r > 0. When writing out Ey 2y, | there naturally appears (r + 1)
replicas of the system, that interact via the channel distribution term, as represented
in the following equation (here we consider model FX, to be in the same setting as
[KKM™*16]):

10We unsuccessfully tried naive iteration schemes to solve equations (18) and (26), as we found the algorithm to always either
diverge or converge to a trivial solution m = 0. We leave a more precise investigation of the numerical properties of these iterations
to a future work.
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HPF (AF®) Py (dX%) ]H Hpout< ZE )]

a=0 a=0 L p,l

EyZy, = / dY

A key step in the calculation of [KKM™*16] is the assumption that

/tl_ Z /u il (27)

are multivariate Gaussian random variables. However, although {F“} and {X"} follow
statistically independent distributions, with zero mean and finite variances, this is not
enough to guarantee the Gaussianity of the Z7, variables in the high- dlmensmnal limit.
Indeed, there is a number O(n?) of variables Zy;, and therefore classical central limit
results cannot conclude on the asymptotic Gaussianity of the joint distribution of such
variables. In general, this Gaussianity is actually false, as can be seen, e.g. by considering

the following quantity, for a single replica:

L ].lmE ZZ Nlll NllZ MleleQll * (28)

n—o0
p1Fp2li#l

Let us assume that both Pr and Py are standard Gaussian distributions for the sim-
plicity of the argument. The computation of L, then yields L, = «*y*. However, should
the joint distribution of the {Z,} converge to a multivariate (zero-mean) Gaussian
distribution, such a distribution would satisfy by definition

E[Z,,1, Zy,) = ZE i JE[X 0 X1,5] = 6,611, (29)

and Wick’s theorem would give, wrongly, Ly = 0. Therefore the joint distribution of
{Z,} is not Gaussian.

The message-passing approach—Another approach to the problem are the
BP equations [MMO09], also referred to as the cavity method in the physics literature
[IMPV86|. The goal of BP is to compute the marginal distributions of each variable in
the system, by solving iterative equations involving probability distributions over each
single variable. These probability distributions are called messages in the BP language,
and the fixed point of the iterative equations yields an estimate of the marginal distri-
butions. While a detailed treatment of the BP derivation of [KKM™"16] is beyond the
scope of this paper, we have seen in the previous section 2.1 that the message-passing
approach of [KKM™16] is equivalent to neglecting (wrongly) some higher order terms in
the PGY expansion.

2.3. Non-symmetric extensive-rank matrix factorization

Performing the PGY expansion for model FX is extremely similar to the calculation we
have done for model XXT: one can introduce a field H=FX/4/n, and then perform
the same calculations via the Fourier transform of the delta function. In the following
of section 2.3, we give the results of our derivation, while more details are given in
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appendix B.3. We adopt similar notations to the ones of section 2.1, adding additional
X, F subscripts to differentiate the two fields. More precisely, we impose the first and
second moment constraints:

(FLi) = mfji? (Xa) = m;')l(v
(Fr) = v+ (my)?, (X3) = o +(m7)?, (30)
<(Z.H)Ml> = _g/t“ <(ZH),UI> T,U] + gy/

The PGY expansion at order n*—Similarly to result 2.1, we obtain the first orders
of the free entropy as:

Result 2.2 (First orders of the PGY expansion for model FX)

We have, at leading order as n — oo:

2
n
(4 p) @y 1) = @y O] = 2> gamfimd = 503 ruoftm)? + onf)*o

JIEN; 13,0

77
272 gul T#l /1/ 4712 Z Z Zglllllguzllgllglzgullg /11/ /12/ 111 112 +O( )
il

i hi#l

Recall that the term ®y,(0) contains the dependency on the channel and priors
contributions, as well as the Lagrange multipliers introduced to enforce the conditions
of equation (30). Its precise form is:

n(m + p) (I)Y.,n(o)

’ytl _
_Z{/\imfﬁ L (v + (m)?) +ln/PF(df) e Aﬁf}

X
+> \fmd +%l( + (m¥)?) +ln/PX(dx) —“E—w}
il =

1l (Z VJ“I){

b
+ %: —WuGul — EM%_TM + gil) +1n dz \/WTM Pout(Yya]2) | -

Zb

(31)

Higher-order terms, and breakdown of previous approximations—As in the
symmetric case, the approximation of [KKM*16, PSC14a, PSC14b, ZZY21] amounts
to truncating the perturbation series of result 2.2 at order n?. However, exactly as for
model XXT, the higher-order terms in result 2.2 are in general non-negligible. Under a
similar hypothesis as H.2, they are related to the asymptotic singular value distribution
of g/+/n, similarly to what happened in the symmetric case. The limit of such terms has

been worked out in [MFC*19]. Assuming, e.g. v); = v* and v\ = v, we have at 1 = 0:
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1 84(1)er” _ _ 1/} (UF)Q(UX)Q Qa ng
intm+p) ot 0= g F2<¢ n )“9() (32)

The functions I', are related to the rectangular free cumulants introduced in [BG11],
and their precise definition is given in [MFC*19]. Again, in general these coefficients are
non-negligible in the limit n — oo.

For completeness, let us write the TAP equations for this problem, with the correc-
tions arising from the order n*. As in the symmetric case the extremization with respect
to the Lagrange multipliers only depends on the zeroth order term, and yields:

mﬂ ]EPF()\/IZ ’7/:1') [f] ) N EPF(/\/:N’V/M [(‘f B mllj;)z] ?
ml EPX()\LI il )[QZ], U;-)l{ ]EPX()‘LI i) G mgl()z]’ (33)

9u — gout(YL,la Wl bp,l)a T = _awgout ()/ul; Wl bp,l)~

The fourth-order corrections affect the remaining TAP equations, which read:

( 772
b = TSl + o om ) + ()

§ m mzl gﬂl[ ul § :,U zvzl

U%
7/}; - gZ[Tﬂlvil + Tﬂl(mX)z gulvzl szgullgﬂlllgﬂ/bgﬂbvuz zll llg’
l w l#ly (34)

2
F n X F N X
/\m? - \/EE :gulmil Ty [ =Y T *E rulvytl] )
I

2
x _ 1 Z F F\2 2 Z Z
Yi = E [T,Ullvm + r/tl(mm) - g,u,lU,uz T2 G119 pal Gl Gyl /U/LlIU,uZIUZl”
% U pi#pe

2
X Ui F X x N F
Ay = _ﬁzgulmm +my | = t+ nZTul%i] .
p p

E gu/lgu’l’gul/v U;m il vzl’7
il

3. Probing our results in symmetric matrix denoising

3.1. The free entropy of factorization and denoising

We consider the symmetric problem, specializing to the Gaussian setup in which the
prior Py = N(0,1), and the measurement channel P,,; = A(0,A). Then the partition
function of both matrix factorization and denoising, defined in equations (4a) and (8),
is given by!!

' Note that we added the diagonal terms p = v with respect to equation (4a). However, this number O(n) of terms does not affect
the thermodynamic free entropy.
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2
dX —lZXf, —;Z(YU/_L”ZX“"XW)
ZY?TL :/ mn =) e Z#‘,L / e 4Auyl’ 1 ‘/>i / . (35)
Rmxn (27‘(‘)7( 4

m(m—

2rA) T

The corresponding free entropy @y, = (nm) ' In Zy,, can be computed for a given
signal Y, using random matrix techniques. We shall compute here its thermodynamic
limit &y = lim,_, ®y,, in the generic case where the asymptotic eigenvalue distribution
of Y /4/m is well defined, and we denote it py. This computation relies on a sophisticated
result on the celebrated HCIZ integrals, that emerged in the theoretical physics literature
[Mat94], before being rigorously established [GZ02]. This approach was first discussed
in the context of extensive-rank matrix factorization in [Sch18]. Here we elaborate on
this work, filling in gaps in its arguments, and most importantly we work out how to
evaluate analytically and numerically the corresponding equations, in order to provide
explicit comparison to previous works and the PGY expansion proposed here. The recent
and independent work [BM21] also derives asymptotic results in matrix factorization
using Matytsin’s results [Mat94], but does not evaluate them or compare them to other
approaches (beyond scalar denoising).

Beyond Wishart matrices—While we focus on the denoising of Wishart matrices
(since we are initially interested in the matrix factorization problem), we emphasize
that one can easily generalize all the conclusions of sections 3.1, 3.2 and 3.3 to the more
general denoising of a rotationally-invariant matrix. This allows to compare our results
with the general ones on symmetric matrix denoising of [BABP16, BBP17] in the case
of Gaussian noise!'?.

3.1.1. The case o < 1. We shall first study the case a <1 (i.e. m < n), so that the
distribution of S = XXT7/y/nm is non-singular. We can rewrite equation (35) as:

2
*ﬁZ(YW* VimSy)
e v

exp{nm®y ,} = /Pg(dS) : (36)

(27TA> "1(7271)
in which Pg(dS) is the Wishart distribution given by (with I', the multivariate I'
function):

mn

m 2 n—m—1 _ ynm

OV T, ) S, e TS (37)

We can decompose the integration in equation (36) on the eigenvalues and eigenvectors
of S = OLOT, where the diagonal matrix L contains the m eigenvalues {{, }. This change
of variables yields a combinatorial factor, that can be found, e.g. using equation (C.4)
of [Nic1l4] or propositions 4.1.1 and 4.1.14 of [AGZ10]. All in all, equation (36) turns
into:

12 Note that [BABP16, BBP17] also consider generic rotationally-invariant additive noise, beyond the Gaussian assumption. While
this is beyond our scope here, adapting the spherical integral techniques presented hereafter to this more generic setting could be
possible, and we leave it as an open direction of research.
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mn 1 2 m(m+1)
Z#J/Y;w T 4

—1 X P m
(2v@) ¥ T, (n/2)(2rA) "~ 22T (m + D[, T (1/2)

mN—m Ly i) n—m—1\"m
*72,:1(7+A +EEE Yy Iy, vm T
X/ AL [l = tle =7\ | DO e MYOLOT,
m O(m)

(38)

exp{nm®y ,} =

+ pu<v

The last integral is given by the large-n limit of the extensive-rank HCIZ integral [Mat94,
GZ02]:

2
DO ¥ THYOLOT] exp{ %IA [Py, ps] }
O(m)

The function Ix depends only on the asymptotic eigenvalue distribution py of Y /y/m,
and on the asymptotic distribution of the eigenvalues of S. In principle, using the Laplace
method, the result should be expressed as a supremum over the asymptotic distribution
of these eigenvalues, and one would need to assume the existence of this asymptotic
distribution (this is justified as there is a number O(n) of eigenvalues, and we consider
asymptotics in the scale exp{©(n?)}). It turns out that in our case we do not need to
perform this complicated optimization on the spectrum of S. This is a consequence of
Bayes optimality. Indeed, pg is the limit of the eigenvalue distribution of S under the
posterior measure. But by the Nishimori identity [NisO1], for any bounded function ¢
we have:

B( [ 60rs(@) ) =5 [ 6003 (39)

in which p§ is the limit eigenvalue distribution of the ground-truth signal S*. In other
terms, the Nishimori identity implies that the eigenvalue distribution of S under the
distribution of equation (36) concentrates on the Marchenko—Pastur law.

Therefore the function In depends on two known spectra, pg which is the
Marcenko—Pastur spectrum of the matrix X*(X*)7/y/nm, and py which is the spec-
trum of the signal, equal to a Wishart matrix plus a Gaussian noise. We moreover have
from [Mat94, GZ02]:

Blpvossl =25 = 24 o [ovtana + [ pstaa)s? (40)

[ xt@aovi@ninle — vl - 5 [ psid)ps(n) nfe — o]

2
1
2
— %{AAdt/dxp(x,t) [%Qp(x,t)z + U(ib",t)g} }a
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where the function f(z,t) = v(x,t) + imp(x,t) satisfies a complex Burgers’ equation with
prescribed boundary conditions:

of+ fo.f =0,
p(x,t =0) = ps(z), (41)
p(r,t =A) = py(r).

We now evaluate the thermodynamic limit of the free entropy of equation (38), when
m,n — oo with a fixed limit of & = m/n:

Ulpy, ps] = nlgglo Oy, =V, + W, + Vs, (42)

where

m

¥ = lim [% In m — L InT,,(n/2) — %ZF(M/Q)] )

nm
p=1

2 4 8 4 (43)
« Q x x?
U = — 1 -yl — = — 4 —
1= [dsdypstalpstinle —y1 = § [ dopso)| o+ 55
1l -« o
#2152 [ de ps(@) oz + G Lalpv. sl
( 2 2
U, can be computed using the asymptotic expansion
1 « 1 & n+1—pu
— InT,(n/2)=—1 — Inl'f —— 0,(1), 44
Lo, (m/2) 4M+nm;n( ;) o,

and Stirling’s formula In I'(2) = 2z In z — 2 + O(In 2) as z — co. We get:

1 1 1 &
-1 —— InT,,(n/2) — — In I'(1e/2
nm nl,(n/2) - E_l n ['(p/2)

2 nm

_ a+(a—1)In(l1 —a) — (a—2)a In(a) ICR N 1+1In2
4o 4 2
Collecting all pieces, we get the final expression for the free entropy density of extensive-

rank symmetric matrix factorization in the Gaussian setting:

FOL(1).  (45)
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1(2(a—1)21In(1 —
\Il[py,ps]ZS{ (o )an( a)—a(3+ln4)+21na—2aln7ra+6}
o «
=9 [ pstanps(aninle o1 = %" [ ps(aa)a
a—1

[ stz =G [ pvi@iov(a)nla -y

2
— ZAAdt/dxp(x, t) {ip(a:,t)z + v(x, t)g}. (46)

As stated above, the function f(z,t) = v(x,t) + iwp(x,t) satisfies the complex Burgers’
equation (41).

It turns out that we can greatly simplify equation (46). This simplification is a
consequence of two results, which we state hereafter. While the first of these two results
is not directly used in the simplification, we believe it also bears independent interest
that allows to understand the reasons allowing for such a simplification.

The first one is the analytical solution to equation (41), using the Dyson Brownian
motion. It was given in [Sch18], but incompletely justified.

Result 3.1 (Matytsin’s solution and Dyson Brownian motion)

Recall that Y //m = S + VAZ/\/m, with Z a Wigner matrix. For any S, the solution to equation (41) is given by

the Stieltjes transform!® of the Dyson Brownian motion Y(t)/\/ﬁg S + VtZ/\/m, with t € [0, A]. More precisely,
if gy (2) = [ py(p(dt)/(t — z), the solution is given by:

{pw) = = tim{Tmlgvio o+ i)l )

v(z,1) = leifgl{—Re[gy@ (z +ie)] }.

Remark—Note that this result, while not stated exactly as here, was used before
in the mathematics literature, see e.g. [Gui0da, Men17|. Further, these works relate the
distribution p(x,t) that appears in the general formula of equation (40) of Ia[p4, pg] to
the one of a Dyson Brownian bridge. More precisely, [Gui04a] shows that there ezists a
joint distribution of two random matrices A’ and B’ such that p, is the LSD of A’, pj; the
one of B', and p(t) is the asymptotic eigenvalue distribution of X(t) = (1 —t/A)A’ +
tB' /A + /t(1 —t/A)YW /\/m, with W a Gaussian Wigner matrix independent of A’
and B’. However, the joint distribution of (A’,B’) is unknown in general: result 3.1
shows that when B = A +\/AZ/\/m, one can take A’ = A and B’ = B.™ To the best
of our knowledge, the only other case in which this joint distribution is known is when A
and B are independent Gaussian Wigner matrices with arbitrary variances [BBMP14].

13 For more details on the Stieltjes transform, see appendix A.

“4Tndeed, one has then X (t) = A + [t/VAZ + \/t(1 — t/AYW]/y/m. The last term of this equation is the sum of two independent
Gaussian matrices, therefore it is itself Gaussian, with variance t*/A +¢(1 — ¢/A) = t. In distribution one has thus X(¢) LA+
VW /y/m, i.e. X(t) is the Dyson Brownian motion starting in A.
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Our second result allows for a direct simplification of equation (46). It can be stated
as follows:

Result 3.2

For any well-behaved density p, (corresponding to a random matrix A), we have with I = I'n—; the function of
equation (40):

1 N 1 1
sup{5 [ sianamle =yl - | [ prtar)a®+ 51%%]}

_ _g + i /pA(dx) 2, (48)

Equivalently, if p(z,t) solves the Euler—Matytsin equation (41) between p, and p;, we have:

sup{/p%Q(dx,dy) In|z —y|— /Oldt/da: p(x,t) {%Qp(x,t)Q + U(Lt)z] } (49)

rL
= /f)ﬁ?(dx,dy) Infz —yl.

Moreover, in both previous equations the supremum is reached by the additive free convolution p} = paHBoge.
[V0i86, AGZ10], i.e. the eigenvalue density of A + Z/y/m, which is the Dyson Brownian motion at time ¢ = 1.

In appendix C we give a complete justification of results 3.1 and 3.2. Using result
3.2, and the fact that Y/y/m = S + V/AZ/\/m, equation (46) takes the final form:

1(2(a—1)?In(l -
\II[pY,pS]zg{ (o= 1)" In( a)—a(3+ln4)+21na—2aln7ra+6}
«
« a—1
— % ps(dx)z — ) /ps(dx) In x
« (0%
+5 [ pstanpsa)nlz —y) = § [ px(da)pv(@y)nfo — . (50)

Remark—Note that the derivation of equation (48) (presented in appendix C) does
not rely on the expression of Ix[p;, p4] derived in [Mat94, GZ02] that involved Burgers’
equation, but is a simple consequence of the relation of the HCIZ integral to the large
deviations of the Dyson Brownian motion [GZ02, Gui04a, BBMP14, Men17]. One can
therefore recover equation (50) without appealing to the hydrodynamical formalism of
Matytsin.

3.1.2. The case o > 1. When o > 1, the calculation is very similar, but one considers
the limit spectral density of S’ = XX /y/nm, which is now a full-rank matrix, rather
than the singular matrix S = XXT/y/nm. Denoting the asymptotic spectral densities of
these matrices by pg and pg, we have:

ps(x) = o 'ps(x) + (1 —a )d(z).

The issue that arises in the calculation is that pg(x) has a singular component around
x = 0. In order to regularize this singularity, we consider an arbitrarily small € > 0, and
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we replace in the asymptotic result:
ps = a ' p(x) + (1= )d(x) = pg’ = (a ' pl() + (1 - a™")d(x)) B ol (51)

Here, of . is the asymptotic eigenvalue distribution of /€/mZ with Z a Gaussian Wigner
matrix'®, and B is the free convolution [Voi86, AGZ10]. Assuming that the limit eigen-
value of S is given by pg’ ), we perform calculations completely similar to what we did
for a < 1, and we reach, at leading order in e:

Vipv. ps] = Cla) + o [ pb(de)oidy)nfe —yl =5 [ (') (aw)

P

11—«
+pelde)ov(@y)Infe -yl + 2" [ (o)

1 o A 6 scl 6
— 2\/a/p’s(das)as— 4[ dt/dazp()(az,t) [Bp()(x,t)2+v()(x,t)2 . (52)

with the constant C'(«) given by:

Cla) = 2(a—1) In(e — 1) + a(—3§a— 2a In(27a) + 2 In a + 6)‘ (53)

We also denoted v'9(z,t) and p'(x,t) to make explicit the fact that the boundary
condition at t = 0 is determined by p(se). Exactly as in the case o <1 we make use of

result 3.2, which allows to reach the simplification:

-1

1 , , l—«o ,
Vipv. ps) = Cla) + 5o [ pb(d)pi(dy)nfe — yl+ 2= [ py(do)na

2a

- gz [ rstan)e = [ pv(anipy(an) nla . (54)

3.2. The MMSE of denoising

The information-theoretic MMSE for denoising is defined as:

1

—> (S~ <SW>)2] : (55)

m
[2id

MMSE(A) = E

where S* = X*(X*)T//nm is the original ‘ground-truth’ matrix, and the observation is
Y = /mS* +VAZ. Note that adding the diagonal terms ; = v in this definition does
not change the asymptotic MMSE, cf appendix G.2. This definition satisfies, for any a:

lim MMSE(A) = 1. (56)

A—00

15 In simpler terms, o¢, is a Wigner semi-circle law extending from —2+/e to —2+/c.
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As is usually the case for Gaussian channels [GSV05], the MMSE is simply given by a
derivative of the asymptotic free entropy:

MMSE(A) = A — %M_

a OA! (57)

A proof of equation (57) is given in appendix G.3. We can now compute the MMSE
explicitly using equations (57), (46) and (54). Therefore the MMSE takes the form:

Ay dpd Ao ? _
MMSE(A) =A+_A4A aA{‘I’[PY,PS]}—A 2A aA/PY(d@PY(dy)IHW yl.

(58)

Recall that py is the asymptotic eigenvalue density of Y /y/m. As we show below, this
can be computed using free probability techniques.

A ‘miraculously simple’ solution—Equation (58) is particularly simple, as it
only depends on the eigenvalue distribution of the observations Y. This was noticed in
[BABP16] for an important class of RIE. Here, this arises as a consequence of the fact
that the only dependency in A in the free entropy of equations (46) and (54) is through
the eigenvalue density of Y.

Numerical evaluation of the MMSE—In order to compute the Stieltjes trans-
form gy(z) (and from it py and vy by equation (47)), we can use free probability
techniques. Indeed, we know the R-transform of Y/ /m, since we have Y//m =
XXT//nm + (A/m)V*Z:

1 1

=gy (—8)— -~ = ————+As.
RY(S) Iy ( S) S \/a(l - \/&S) +As (59)
This implies that s = —gy(2) can be found as the solution to the algebraic equation:
, A 1 1
s — vozt s% + (z4+vVa—a Vs — ——=0. (60)

JaA JaA JaA

Equation (60) can be solved numerically. We then compute the derivative of the loga-
rithmic potential in equation (58) using finite differences, which allows us to efficiently
access the MMSE numerically.

3.3. Bayes-optimal estimator for denoising

3.3.1. From asymptotic results to estimation. While the derivations presented in
sections 3.1 and 3.2 allow to characterize the performance of the Bayes-optimal estima-
tor, they did not provide an actual estimation algorithm matching this performance. In
this section, we work out such an estimator using the asymptotic limits described above.
From Bayesian statistics, the Bayes-optimal estimator of S = XXT/\/nm is S = (S),
with (-) the average under the posterior distribution of equation (36).
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Starting again from equation (36), we have:

Yo A 0%y,

W) = T AN ) .

Y 0D+
) = B gAp IV
) = 25~ 28N g T Jm)

Importantly, our results of equations (46) and (54) imply that, as n — oo, @y, depends
on Y solely via the spectrum of Y /y/m. This means that we can write equation (61) at
leading order as n, m — oo as:

ns a(an ay
Suw) = ‘ —A E :
() = Ay, O(Yw/vm)’

a(I)Yn ay
S, = — 2An g L
i) = 0y, Y,/ v m)’

(62)

in which {y,}", are the eigenvalues of Y /y/m. Let us denote {v”} the corresponding

eigenvectors, and fix p, < vy. By the Hellman—Feynman theorem, if we perturb the

matrix Y /y/m as:

)-//LV — )/N,V — }/,u,l/ + 7\/%5/“5061/%); (63)

for a small v € R, then the corresponding transformation of an eigenvalue y,, is:

dy, ayp
a = W = %:(5#/“)61/% + 6}”’061/%)@“”1[/) = 2050111[/)0 (64)
In the same way, we obtain for p, = vg:
Ay
F T =) Z pustg Ovpg U0 = (UZO)Q' (65)

( Hofto / \/7

Plugging equations (64) and (65) in equation (62) yields, for any u,v

Yw = a(bY.n a(I)Y n
(S,) = ﬁ —2An) o, Vil = [y,, —2An o, ]vgv;j. (66)
= 1

Note that equations (50) and (54) have the following form at finite n:

1
(I)Y,n = Eb(pS) - mz In |y/t - yl/| + On(l)a (67)
=%
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so that

+ On(1), (68)

Py, 1 1
RO%Yn _72 + 0, (1) :P.V./dy,OY(y)
W M

i yu — Y yu

with P.V. the principal value of the integral. Stated differently, the Bayes-optimal
estimator has the form:

m

S — Zéuvu(vu)T’
n=1

. (69)
€=y — 280y (y,, D).
In equation (69) we introduced the function:
vy(z, A) = — lgiirgl Regy (= + i€)], (70)

with gy (z) the Stieltjes transform of Y /y/m, cf appendix A.

An important consequence of equation (69) is that the optimal estimator S is diago-
nal in the eigenbasis of the observation Y. Such estimators are usually called RIE. Note
that one can argue that the optimal estimator is a RIE in this problem without going
through the derivation above, but simply as a consequence of the rotation-invariance
of the posterior distribution of equation (8), which was noticed in [BBP17|. The opti-
mal RIE (in the L? sense) for the denoising of an extensive-rank matrix corrupted by
Gaussian noise has been worked out in [BABP16], in which the authors exactly obtained
the expression of equation (69). We therefore found back their main result using our
asymptotic derivationS.

As we mentioned at the beginning of section 3, one can easily see that none of the
results on the MMSE or the optimal denoiser are specific to the denoising of Wishart
matrices, but can be easily generalized to any rotationally-invariant matrix, so that our
derivation can be compared to the one of [BABP16] based on a direct minimization of
the L? error, in the case of Gaussian additive noise. As we mentioned above, we leave for
future work an extension of our derivation to completely generic additive rotationally-
invariant noise (which is analyzed in [BABP16]). Note that the mean squared error
of the optimal estimator should be the MMSE of equation (58). We have checked this
numerically (see section 3.5) for two types of signals. Figure 4 shows that the two results
match, as expected.

3.3.2. Small-o. expansion of the optimal denoiser. We shall use the optimal estimator
of equation (69) in order to test our PGY expansion for denoising in the Gaussian
setting. Recall that we are denoising a m x m Wishart matrix S = XX /\/nm, where
X is m x n, and a =n/m. We shall consider here an expansion of the denoiser in
the overcomplete regime of small « =m/n (i.e. close to the limit where S becomes
Gaussian), and work out in the next section the small-a expansion within the PGY
formalism.

16 As noticed in [BABP16], equation (69) is in a sense a ‘miracle’ similar to the one we described for the MMSE in section 3.2: the
eigenvalues {£,} of the optimal estimator are expressed solely as a function of the spectrum of the observations Y.
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Note that in the PGY approach, we will not consider diagonal observations: we use
Y, = 0. Equivalently, by rotation-invariance, we assume here that Y has asymptoti-
cally zero trace, which we can do without any loss of generality. Simply, we shift the
observations by a deterministic term:

1 1
Y= _XX"- —
Vvn Va

The computation detailed in appendix D expands the Stieltjes transform of Y /y/m and
gives

L, + VAZ. (71)

oy (A+1-9?)
w(y>—2(A+1)+ N Va+0(a). (72)

Using this expansion in the optimal estimator of equation (69), we get the result:

é_ 1 B A _ yz
PTARI T (AT A+

1 Va+ 0(a). (73)

This expansion describes how every eigenvalue y of \/m should be denoised, in the limit
of small a.. The leading term, é » =Y,/ (A4 1), is the standard expression for denoising
a Wigner matrix, as expected. The term of order /« is the first non-trivial correction,
we shall compare it to PGY-based denoising in the next section.

3.4. Denoising using the PGY expansion

3.4.1. PGY expansion for the denoising problem. In this section, we apply the PGY
expansion formalism to the symmetric matrix denoising problem, for a Wishart matrix
S = XXT/{/nm. Recall that we observe Y, ~ FPo(-]v/mS,,). We consider a general
channel P, (where the noise is applied independently to every component of the
matrix), and a general prior, factorized over the components of the input matrix:
Px(X) =1],, Px(X,). Furthermore, we shall assume that the mean of Py is 0. With-
out loss of generality (as it can be absorbed in the channel), we also assume that the
variance of the prior is Ep, [z?] = 1.

The PGY expansion is very close to the computation that we did for the matrix
factorization problem, except that, in the denoising problem, we do not fix the first and
second moments of the field X. The free entropy thus takes a form which is simpler than
the one of equation (14). We get:

b

nm®Py ,, = Z [_Wuvgw/ — %(—Tw/ + gi,,)} + ln/PH(dH) Py (dx) e*seﬂv[x,H]7 (74)

n<v
in which we introduced an effective action:
. buv .
Serlx, H] = {wW(ZH)“,, - ‘7(11{)3”} + Hoglx, HJ, (75)

pu<v
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and the (un-normalized) distribution and effective Hamiltonian:

. 1
1H,,,,H _ _L (2 aN72smy
y[dH] = dH | | /e Py (Y, |H) = | |—27Te e 4,
/L<V n<v (76)

Heff X, H E E ZH ,m/xple/z

u<l/ i

We only impose the constraints g,, = —((iH),,) and 7, = —((iH)2,) + g3, using the
Lagrange multipliers w,,, and b,,,.

The PGY expansion proceeds exactly as in section 2.1: for pedagogical reasons, we
detail the PGY expansion specifically for the denoising problem in appendix E. As shown
there, the result for denoising can be obtained by using the PGY expansion for matrix
factorization and imposing m,; = 0, v,; =1, A;; = 0, 7,; = 0. The PGY free entropy for
denoising at order 7 takes the form:

R —

buw
nm®Py , = Z — W G — % (—TW + giy) +In [ dz —=——FPou(Yw|2)
o 2mb,,
7’ 2 n’
+ EZ[QW/ - TW] + W Z G paGpaps Jpzpn - (77)

n<v L HLLH2, 43
pairwise distinct

3.4.2. Small-a expansion of the PGY denoiser. We can now expand the denoising
estimator predicted by the PGY expansion at order 3 in « as we did for the optimal
denoiser in section 3.3.2. We also remind what we noted above (see section 2.1.3) that
the PGY expansion at order 1 corresponds to an expansion of the optimal denoiser in
a, up to order /.

We start from the expression of the free entropy in equation (77), evaluated at n = 1.
Using the fact that the diagonal elements of g are zero, the last term is just propor-
tional to Tr[g®]. Using that 8, Tr[g"] = 2k(g"'),,, the TAP equations corresponding
to equation (77) are:

Y, —w
b, = 1 : L= v p,z/’
8 9 A+by 78
1, _ 1 (78)
Wy = _b/wg/w + Guv + \/ﬁ(g );w N A+ .
v

Therefore this can be reduced to a single equation on g:

Note that in equation (79) we added a last term to impose the zero-trace condition
on g and Y, since equation (78) only describes the off-diagonal terms!”. We solve

17Since these are rotationally-invariant matrices, having a zero trace is asymptotically equivalent to having a zero diagonal.
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equation (79) perturbatively in «.'® We denote by y a generic eigenvalue of Y /\/m,
and g, the corresponding eigenvalue of g//m (as is clear from equation (79), the two
matrices will be diagonal in the same eigenbasis). The first order is trivial, and given
by:

6= 5 OV (80)
Plugging this back into equation (79) and considering the order v/, we reach (imposing
the zero-trace condition):
A+1—1q?

:A9+1+( <X+1)§/)ﬁ+0(a). (81)
This is the same result as the one obtained with the RIE of equation (73), and this is
the expression plotted in figure 1 in orange. Therefore the PGY expansion does capture
the asymptotic optimal estimator of the problem (in the overcomplete regime), as it
should.

Effect of the prior on the denoising problem—NNote that the PGY expansion
suggests that the Bayes-optimal estimator for denoising is independent of the particu-
larities of the prior distribution Py, and only depends on its first two moments, assumed
here to be fixed. While this observation is only made here up to order 7%, understanding
if (and how) an i.i.d. prior on X might enhance the denoising of the matrix XXT by
going to higher orders in the PGY expansion is beyond our results. Note finally that the
universality suggested by the PGY expansion at order 3 might be better understood in
terms of random matrix theory, in which many such universality results are known in
the asymptotic limit, e.g. for the bulk spectral statistics of XXT [MP67].

Gy

3.5. Numerical simulations

In this section, we present numerical results illustrating our contributions. The code is
available in a public GitHub repository [MKMZ22].

Denoising MMSE for Wishart denoising—In figure 2, we compare the
denoising errors reached by different procedures:

e The MMSE, that is the analytical value of the Bayes-optimal error predicted in
equation (58), is shown in the full red line. We discretize both parameters (t,x), to
obtain precise estimates of the involved integrals via Romberg’s method [Rom55],
and a polynomial solver to compute the Stieltjes transform of Y (¢) above the real
axis by using equation (60).

e The denoising MSE reached by the optimal RIE of equation (69). For each value of A
(shown as green points), we compute the MSE achieved on three different instances
of Y, and error bars are too small to be visible. We use m = 3000 to generate the
matrices.

18 Note that one could also solve equation (78) iteratively, as what would usually be done for TAP equations. Here, we rather
leverage an analytical expression for the spectrum of the solution. In the more general matrix factorization case, there is no such
expression for the solution to the TAP equations (18) and (26), and we found ‘naive’ iterations to be numerically very ill-behaved,
see our remark at the end of section 2.1.
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Figure 2. (Extended version of figure 1) Denoising of a Wishart matrix, for dif-
ferent values of the aspect ratio a as a function of the additive noise variance
A: comparison of the analytic MMSE with the RIE estimator of [BABP16], and
the TAP-based estimator obtained from the PGY expansion truncated at orders 2
and 3.

e In blue points, we show the error reached by the PGY equations at order n?, that
is simply via the denoiser of equation (80). As for the RIE, we use m = 3000 and
average over three instances, while error bars are in practice invisible. Note that
the truncation at order 2 corresponds to assuming that the underlying matrix is a
Wigner matrix, as clearly shown in equation (80).

e Finally, orange points correspond to the PGY equations truncated at order 73, that
is equation (81). We use the same physical parameters as for the PGY at order 2.

In the inset of all figures shown in figure 2, we show the ratio of the error with the
analytical MMSE. It is clear that the optimal RIE achieves the Bayes-optimal error
within numerical accuracy. Moreover, the PGY at order 3 significantly outperforms the
order-2 method when « is not too large (recall that the order of the PGY expansion
can be understood as an order of perturbation in «). This strengthens our claim that
the PGY expansion captures the optimal estimator, although one would have to take
into account all orders of perturbation to turn it into an estimator for the factorization
problem, something which is beyond the scope of this paper. Interestingly, for large
values of a (e.g. @ =5 in figure 2) and small values of A, the order-3 method can
perform worse than the order-2. Such a peculiar behavior of the PGY expansion series
was already noticed for a class of Ising models in [RT12]. We remark that our evidence
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Figure 3. Denoising of a Wishart matrix: comparison of the analytical free entropy
computed using Matytsin’s equations (red curve), the one computed with the TAP
approach, truncated at orders 2 (blue points) and 3 (orange points), the annealed
free energy (dashed pink line) computed in appendix F, the denoising solution of
[KKM*16] in dashed cyan, and the (incorrect) solution for the factorization problem
proposed in [KKM™16] in purple.

combined with the one of [RT12] suggests that such a phenomenon might also be present
in the general PGY expansion of many rotationally-invariant inference problems which
was derived in [MFC*19]: this interesting question is however not in the scope of the
present paper and would deserve further studies.

Estimating the asymptotic free entropy—Similar observations can be made
by computing the free entropy predicted by the solution to the Matytsin problem and
comparing it to the predictions of the truncated PGY expansion. We present our results
in figure 3, in which we show the following curves for different values of «:

e The red curve is obtained by analytically estimating equations (46) and (54), depend-
ing on the regime of a. The discretization technique we use was detailed in the

description of figure 2.

e The blue and oranges points correspond to truncating the PGY expansion at order
2 and 3, as in figure 2, and the physical parameters used in the simulations are the
same. Note that truncating the PGY series at order 3 does not necessarily yield
a better approximation (to the free entropy or the MSE, see figure 2) than order
2 for low values of A: indeed, this truncation does not correspond to any physical
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Figure 4. Comparison of the denoising MMSE computed from the optimal RIE
of [BABP16], i.e. equation (69), for different ground-truth matrices S*. We use
m = 3000 and average over three instances, with no visible error bars. (Left) Denois-
ing of a uniformly-sampled symmetric orthogonal matrix. (Right) Denoising of a
Wishart matrix with various values of m/n = a. The well known denoising of a
Wigner random matrix (which is the overcomplete limit of a Wishart matrix when
a — 0) is shown for reference.

approximation, while we saw that the truncation at order 2 is equivalent to assuming
that the matrix to denoise is Wigner.

e In dashed cyan, we show the free entropy prediction of [KKM™*16] for the matrix
denoising problem, matching exactly the PGY expansion at order 2. Note that
[KKM™16] also tackled the more involved matrix factorization problem. Since the free
energies of factorization and denoising are the same, we show as well in solid purple
their (incorrect) prediction for the free entropy when analyzing the matrix factor-
ization problem. Recall that we analytically disproved their approach in section 2.2.
The computation of these two curves is elementary, and described in appendix G.1.

e For completeness, we compare all these curves to an annealed bound (in dashed
pink) that can be computed analytically, using a calculation presented in appendix
F. In particular, the PGY expansion at order 3 clearly violates the annealed bound
for small enough A and large enough «, indicating that it does not correspond to
a physical free entropy and that the PGY expansion would have to be carried to
further orders to correct this behavior.

Denoising of other rotationally-invariant matrices—In figure 4, we illustrate
the influence of the structure of the signal on the performance of the optimal denoiser.
We show how the structure of a symmetric orthogonal matrix (i.e. S* = ODOT, with a

uniformly-sampled orthogonal matrix O, and D, " 11 with probability 1/2), or of a
Wishart matrix with different values of «, allows to significantly improve the denoising
performance over simple Wigner (scalar) denoising.
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Figure 5. Denoising MMSE for Wishart denoising at large o, and different values
of A. We show both analytical predictions using equation (58) (dashed lines) and
numerical applications of the RIE of equation (69) (using m = 20000 and averag-
ing over three instances, error bars are invisible, dashed lines are covered by the
corresponding data points). Numerical errors arise in the MMSE calculation, due
to the difficulty of estimating the derivative in equation (69) for very large values
of the noise. We compare it with the performance of vanilla PCA, which is optimal
in the low-rank limit n = O(1).

Large-a behavior and the BBP transition—We conclude this presentation of
numerical results by figure 5, in which we investigate the denoising MMSE in the large
a (or undercomplete) regime. While this regime is not reachable by our PGY expansion,
we can evaluate the MMSE with the exact formula of equation (58) (dashed lines), or
by sampling large matrices and using the optimal RIE of equation (69). The agreement
between these two methods is again extremely good, showing in particular that the
RIE calculation is not affected strongly by finite-size effects (e.g. at o = 200, we have
n =m/a = 100, so that finite-size effects could have been present).

Interestingly, we can compare the performance in this regime to the low-rank limit
in which n = O(1). In the extreme case in which n =1 (so that X = x is a vector), it is
known that the optimal procedure is PCA, which estimates x as the leading eigenvector
of Y/\/ao = xx7//m + \/A/aZ. Tts performance has been described very precisely, and
exhibits a transition, known as ‘BBP’ [BBAPO05] at A/« = 1. More precisely, if v is the
leading eigenvector of Y, we have

1 0 ifA >«
lim —|vTx|? = A (82)
m—o0 1M, 1- = ifA<a.
«
We show the corresponding denoising MMSE as a pink line in figure 5. It is clear that
the optimal denoiser approaches the PCA performance at large . We note that in the
extensive-rank regime we observe no phase transition in the MMSE. We will further
comment on the description of the transition between the low-rank and extensive-rank
regimes in the coming conclusion.
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4. Conclusion and openings

In this paper, we have shown how the PGY formalism of high-temperature expan-
sions at fixed order parameters can be applied to the problems of extensive-
rank matrix factorization and denoising. The previous approaches to this problem
[SK13, KMZ13, KKM*16, PSC14a, PSC14b, ZZY21] turn out to be relying on a hid-
den assumption that amounts to truncating the PGY series at second order. Both in
the matrix factorization and in the denoising problem, we have shown, by an explicit
computation of the third order contribution, that the higher-order corrections are not
negligible.

The denoising of rotationally-invariant matrices provides a good test of our approach.
On the one hand it can be solved analytically using matrix integration techniques. On the
other hand there exists an optimal denoising algorithm that relies only on the observed
matrix, and denoises each eigenvalue. We have shown that these two approaches give
the same mean squared error, and that our PGY-based expansion, truncated at order
three, also agrees with these other approaches for denoising Wishart matrices in an
overcomplete (or small-a) regime close to the Wigner limit.

The interest of the formalism that we have presented here is that it opens the way
to an optimality-matching algorithm for matrix factorization in the extensive rank case
accounting for general prior and output channel. Indeed, the optimization of the PGY
free entropy leads to TAP equations which, properly iterated in time, develop into AMP-
type algorithms. An important step in that direction would of course be to work out
the PGY expansion to all orders, and re-sum it. On the other hand, as a first step, it
will be interesting to find out if the TAP equations that we have derived at order 3 can
be transformed into a useful algorithm for overcomplete matrix factorization.

It would also be interesting to perform a perturbative calculation of the free entropy
and MMSE in the opposite regime of large «, to analytically understand the limit
behavior observed in figure 5. Such a calculation is related to an important open problem
in random matrix theory, that is a sharp description of the transition between the low-
rank and extensive-rank spherical HCIZ integrals. Solving this later problem would
help to describe the transition between low-rank and extensive-rank results in the PGY
expansion.

Another interesting open problem is to relate the PGY-expansion to other
approaches. The recent conjecture proposed in [BM21] for solving matrix factoriza-
tion with replicas should be compared to the present approach. In general it is well
known that the two main approaches to disordered systems, the replica approach and
the cavity approach (that derives TAP equations) have the same physical content, the
second one having the advantage that it can be transformed into an algorithm. The
challenge that we face here is the extension of these two methods to the case where
the order parameter is a large matrix, and the contact that can be made between the
two. In particular, in both of these approaches, we have found that the effective order
parameter turns out to be a distribution of eigenvalues. Understanding the generality
of this statement is an important open challenge. On the other hand, it has been shown
in [MFC*19] in finite-rank problems that these expansions are equivalent to other tech-
niques, e.g. the EC or adaTAP approaches. This equivalence does not seem to easily
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transfer to the extensive-rank case: understanding how to apply these approaches here
is another interesting direction of research.
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Appendix A. Some definitions of probability theory

We introduce here a few notations and quantities particularly useful to study the
asymptotic spectra of random matrices. For more complete mathematical or physical
introductions to random matrix theory, the reader can refer to [Meh04, AGZ10, LNV18|.
Let us consider a symmetric random matrix M € R"*" with eigenvalues (Ai,..., \,).
In general, we will consider random matrices that admit an asymptotic spectral density,
here denoted p(z), such that

pla) = lim 30 = A (83)

Here the limit is to be understood as the weak limit of probability measures. We
denote A\ya.x = maxsupp(p) and Ay, = minsupp(p), assuming that the support of p is
bounded from above and below. Letting C, = {z € C s.t. Im(z) > 0}, one can introduce
the Stieltjes transform of p as:

gu(z)EIE[ ! }:/Rd)\,u()\)/\izzlim L (84)

X —z n—oo \j — 2

for all z € C,. Note that then we also have g,(z) € C,. Moreover, on (Apax, +0), g,
induces a strictly increasing C* diffeomorphism S, :(Apax, 00) — (—00, 0), and we denote
its inverse g;l. One can then introduce the R-transform of p as:

Vi> 0, Ru(z)=g;'(—2) - o (85)

z

R, (%) is a priori defined for —z € g,[(Amin, Amax)¢] and admits an analytical expansion
around z = 0. We can write this expansion as:

o0

Ru(z) =D crn(p) 2" (86)

k=0
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The elements of the sequence {c; () }ren are called the free cumulants of u. In particular,
one can show that ¢;(u) = E,(X) and ¢ (p) = E,(X?) — (E,X)? The free cumulants
can be recursively computed from the moments of the measure using the so-called free
cumulant equation:

k

VEEN, EX'=) cnlp) ) ﬁEMX’“‘l. (87)

m=1 {ki}fGHLTIIH i=1
s.t Zki:k
i

Appendix B. Technicalities of the PGY expansion

B.1. Setting of the PGY expansion

We describe here in more details the formalism we used to derive result 2.1: we follow the
formalism of [GY91] to perform a Plefka expansion [Ple82]. Note that some parts of the
derivation are very similar to what is done in [MFC*19]. We start from equation (14):

(nmfbyﬂ = Z[ i+ 4 (vm (M) } + Z[ Wy G — “"( T +guy)1
%] p<v
+1In / Py (dH) Py (dX) e~ SerlXH]
Sei[X, H] Z[A X+ X2] + Z[ww (iH), bg” (z‘H)fw] + Heg[X, H,
n<v
H4[X, H] ZZ (iH), X
u<u i

\

For clarity, we will keep the dependency of all the Lagrange parameters on 7 explicit
when needed. For a given 77 and a given Y, one defines the operator U of Georges—Yedidia
[GY91]:

UYJ? = Her — <HeH>Ym + Zan)‘ui(Xui - mm Zan%z wi (mui)z]
J7xs
. 1 .
£ 30 H + g) = 5D OBl GHY + 7 = 93] (58)
p<v pu<v

B.2. First orders of perturbation

Order 1 in n—At order 1, we have directly:

0%y,\ 1
(%) = s = sy S &

1 u<v
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We can then use ‘Maxwell-like’ relations [GY91] to compute the derivatives of the
Lagrange parameters at n = 0. For instance, for A\, and v, they can be read from
equation (14):

6(I)Y"n
Aui + MY = nm ———, (90&)
i pi Y O
B 0Py
Vi = 2nm Do (90b)
so that we can compute:
0 [0Py,
Oyvui(nn = 0) = 2nm— { aY’ (n=10)| =0,
Ui n
O hu(n = 0) 0 [acbw( 0)1 1 3 (91)
nAwi\T = =nm n= = = G My;-
1 amm 87) \/ﬁ > !
In a similar fashion, we reach
(b n
0yt =0) = 20m 7|95 o) =
orw | On
8o (n = 0) ) {aqm ( 0)] 1 3 (92)
Wy = = —nm = - = = MMy
e Ogu | om " Ve

Using equations (91) and (92), we can compute Uy, from equation (88). For
clarity of the notation, we will denote by lowercase letters centered wvariables,
ie. x, =Xy, —my and (ih),, = (iH)u +g,,. We obtain after a straightforward
calculation:

1 . . .
UYJ]:O — ﬁZZ[(Zh)/wxmxm’ - g;wfl:p,ifrl/i + (Zh);wmmfrl/i + (Zh);wxmmui]' (93)

1 p<v

Order 2 in n—Relying on the formulas of [GY91], we have:

1/0*Py, 1 9
- ’ = ) 4
2( 8772 )77—0 2nm<UY>0 (9 )

Recall that at n = 0, all the variables {h,,,z,} are independent and have zero mean.
Using this fact alongside with the expression of Uy ,—¢ given in equation (93) yields:
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1 (82®Yn) 1

9 7 - <[(Zh) v iTyi — GuvlypiTyi + (Zh) v Ty

2 8772 =0 Qngm;; KV PV pv o
ul<Vl

+ (1) o T i) X ((8R) Tty — G Ty Tor
+ (0h) vy @y + (Eh)ww @wmug ),

1 2
= 2m2m, E E [_Tuuvuivm’ +guyvuivl/i

i pu<v

2 2
- r;wmm'vui - T}LI/U/ijyi} . (95)

Order 3 in n—At order 3, the formula of appendix A of [GY91] yields:

1 [0y, 1,

6nm

In order to compute the right-hand side of equation (96), we decompose the operator U
of equation (93) as Uy =U.+ U, + U,,, with

( 1

Uc = — (Zh) wL i Lyiy

a2 e
1
Uy =——F+ G i Ty,
) ﬁgguu (97)
1

Um = — [(Zh) wIT i Ly + (Zh) wl l,iml/'j]'

o= T

Therefore, we obtain (dropping the 0 subscript in the averages to lighten the notations):
(U)o = (U2) +(U2) + (U2) + 3(U2U,) + 3(UUp) + 3(U;U.) + 3{U.U,) (98)
+3(U2U.) + 3(U2U,) + 6(UU,U,,).

m

In equation (98), the terms (U;U.) and (U;U,,) are trivially zero since (h) = 0. Let
us now argue that, in equation (98), all the terms except (U?) are negligible in the
thermodynamic limit. We can for instance consider (U?), which can easily be written
from equation (97) as (using again (h) = 0):

1 .
<U(3> = WZ<(/Lh)iV>Z<x/tixl/ix/tjxl/jx/thVk>7 (99)

n<v 0,7,k
1 . n
= = D D () (). (100)
n<v i=1

In particular, this directly implies that (U?) = O(n?), and therefore that it will not
contribute to the asymptotic free energy, which is in the scale ©(n?). In the same way,
one can show:
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m 3/2 Z Zh ;w Z < 31‘) +mgi<xfn>] = O(n?’/z), (101a)
p<v i=1

(UUy) = 3/2 Z G pv Z< iz)('%i) = O(n*?), (101b)
pu<v i=1

(UUm 3/2 Z ((ih), Juv Z )iV (@0 My 0] = On*?), (101c)
pu<v i=1

(UnUe 3/2 > ((ih)g) Z Myivuimyivvi = O(n*/?), (101d)
pn<v

<U31U > 3/2 Z JuvTpv mevmmuzvm = O( 3/2)7 (1016)
p<v i=1

(UUgUnm) = 3/2 > G Y@y ity + (2l myiva) = O(n?). (101f)

pu<v i=1

All in all, equations (96) and (101) imply that:

1 [(by,\ 1
3‘( on? >n_o__6nm<Ug>+O”(1)' (102)

This remaining term can be computed again by expanding the sums and using the
independence of all variables {h,,,z,} at n = 0. Elementary combinatorics allow to
count the number of terms appearing in this expansion, and we reach:

<U§)> BRIV {H Zguava} Z <H$uaza Va2a>

a=1 p,#v, 11,42,03
n 3 1 n
= /2{1"[ Zguuya} i Y | L vmi = 555> 00D (@) (wl). - (103)
a=1 p,#v, i=1 a=1 HF v i=1

Note that the factor 8 in equation (103) disappeared since all possible pairings of indices
{1ta, va}3_, are equivalent, and one can easily count that there are eight such pairings.
The second term in equation (103) is again O(n*?), and we reach:

1 [(03dy >
o1 : = i e Ypaps Yps gl On 1). (104
31 ( on? >77—0 GnO/ZmZ Z a2 Jpzpis Jusp Hv/a +O,(1). (104)

i 52,3 a=1
pairwise distinct

Note that the constraint of having pairwise distinct indices is a simple consequence of
the constraint u, # v, in equation (103), associated with the form of the pairing.
Remark on higher-order cumulants—An important remark that one can
already conjecture by generalizing from equations (95) and (104) is that at any given
order of perturbation in n, only the first two moments of the fields H, X will appear at
dominant order. This conjecture arises as a consequence of a simple scaling argument:
the higher-order moments constraint too much indices on which we can sum, and thus
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the terms involving them can be neglected. This was already formulated for similar
Plefka expansions in symmetric and bipartite finite-rank models in [MFC*19].

B.3. PGY expansion in the non-symmetric model FX

In this section, we detail the derivation of result 2.2 from the PGY expansion formalism.
As many things are similar to the derivation of result 2.1, we will shorten some arguments
that can be easily transposed from the symmetric setting.

B.3.1. The method. As in the symmetric case, we start from the original expression
of the TAP free entropy, very similar to equation (14):

Vi %
n(m +p)(1)Y,n(77) = Z |:>‘52m52 + 5 ( :| + Z |:>‘zl mzl + l zl + (mgl()Z) ’

1%

+Z |: W;dg/ll ( 7';1] + g/,l):| + ln/PH (dH) PF (dF) PX (dX) e_Snﬂb‘"[F'X'H],
1l

Seff.n[Fv Xv H] = Z |:)‘52F,ul + 7/“ :| + Z |:)\ le + — %] :|

7%

by
—|—Z |:le ZH /l( H) :| \/—Z ZH ulFszla

JTRN)

HglF,X,H] = ZZH aFLiXa.
\/_;ml

(105)

The operator U of Georges—Yedidia is defined similarly as the one of equation (88):

UY,n = Heff - <Heff Y.n + Za )‘;u - ;u Zanf)/m ui ,uz (mf;)Q]

7%}

1
# SO = )+ 5 S0 - ol - )’
il i

+ Zanwul iHy + gu) Za byl ZH)MJ + T = guz] (106)

) wil

Order 1 in n—At order 1, we have directly:

0By,\ 1 . )
( on >n—0_ n(m +p) <H‘°’H>0_ ns/2<m+ ngm I (107)

uzl
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We can then use the Maxwell relations we already described in equation (90), to
compute, e.g.

o [0By, 1
6%#7[ an (n —-0)} =0,

i

0 |0Py, 1
F o _ n o = X
AN =0) = nlm ) | et =0)] = 2 gum

/u

Oyymi(n=0) = 2n(m + p)
(108)

Applying this technique to all Lagrange multipliers, we compute Uy, from
equation (106). Again we will denote by lowercase letters centered wvariables, e.g.
2 = X, — moy. We obtain:

UYO — \/—Z Zh ulfmmzl gulfmmzl + (Zh)ulmmmzl + (Zh)ulfmm ] (109)

10,2,1

Order 2 in n—One can then compute, using the formulas of [GY91], and very similarly
to model XXT:

1/0%®y 1
- il — U2 ,
2( o ) 2n(m 1)U

1 F. X X FN\2, X F( X\2
- 2n2(m—}—p)z[ TV, V5 ‘*ﬂ%ﬂ’ Vil — Tul(mm’) Uy _Tulvm<mil) ]

4,8,0

(110)
Orders 3 and 4 are more tedious to compute, and we detail them in separate paragraphs.

B.3.2. Order 3 of the expansion. In order to compute this order of the PGY expansion,
we use again the formulas of appendix A of [GY91]:

1y, 1 ,
?( oy )n_o“6n<m+p><U Jo (1)

We will need to introduce the (centered) third moments of the distributions of

the independent variables {iH,, F',;, Xy} at n=0. These moments are denoted
{C(3>H) C(3>F)
w0 e zl

} We then decompose the operator of equation (109) as follows:

UYO = \/_Z ’Lh ulfmle + ( gulfmxll) + (Zh) lm $zl + (Zh)ulfmmfi . (112)

1,0 A BH BF By

Since all the variables in the equation above are centered, we get easily:

1 3,H) (3,F) (3,X 3,F) (3.X
<A3 + B?{ + B% —+ B§(>O = WZ |:C;(¢l )c/(“: )Cy(il ) gzl /(“ )Cz(il ) (113)

4,8,0

+C(3>H) (mF)SCZ(l&X) + C(3>H) (SvF) (mX)3

i ul Cui il
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Using again the centering of the variables and the decomposition above, we get that
the only non-zero terms of the type (X2Y), with X,Y € {A, By, Br, Bx} yields the
contribution:

3(A*(By + Br + Bx))o (114)

_ (3,F) (3,X) (B3H) F_F _(3.X) (3.H) (3.F), X X
- ng/zZ[g/tlTMlcm zl +C m/uvmczl +Cul Cui my; Uil]'

0,1
Finally, the last contribution to (U?)y comes from the term:

6(ABHBF + AByBy + ABpBy + ByBrBx)g (115)

X) (BH), F.F. X X

(3 F) X X
ng/z E : gltlrﬂmmvm zl + gltﬂﬂltlc my Uy + Cul muzv/umzl Uil
40,1

F,F__X X
+ G, v mzlvzl}

Summing the contributions from equations (113)—(115) yields (U?),, which then yields:

1 aS(I)Y*” —1 (3,H) (3,F) (3,X) 3 (3,F) (3,X)
5( on? 0 - mz[cul Cui Cii T YuCu Gy

3,1

+653’H)C§’F)( X2 +cfd )(mZ) §l )+39ﬂlrulc(3 F) Ef )
+ 305’1" mfivzcd + 3 5131 X)mfl(vfl(

+ 69ul7"ulmﬁzUMFzC£l + 6gulrulcf”F) i)z( 7)1(

+ GCLI )vamel(vfl( + 6gulrulvamel(vff] (116)

From equation (116), since all involved terms inside the sum are of order Oy(1), it is
clear that the third order is subdominant:

1 /0y,
o an”),, —ow )

Higher-order moments—An important remark that one can already conjecture by
generalizing from equations (116) and (117) is that at any given order of perturbation
in n, only the first two moments of the fields H, ¥, X will appear at dominant order.
This conjecture arises as a consequence of a simple scaling argument: the higher-order
moments constraint too much indices on which we can sum, and thus the terms involving
them can be neglected. Note that we noticed already a completely similar behavior in
the symmetric case in appendix B.2.

B.3.3. Order j of the expansion. At order 4, one can again use appendix A of [GY91].
The general (and quite heavy) formula is:
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R
— (U, — Z [3727/\52 (U f.000 + n;N (U +2mmfm — Z)>01

ovit
- 32 {8,] i (U)o + n2z (U (2 + 2mij ey — Ui)z(»o]

2

0:b
_ 32 [8,](,0[,1 Zh)/tl> 772 1l <U2((Zh);2¢l — 29“1(2']1)“1 + Tp,l)>0:| . (118)

This section describes the calculation of the order 4 perturbation of the free entropy for
model FX. It is particularly tedious and lengthy, but the techniques involved are not
conceptually complicated. For simplicity, we will not consider terms involving cumulants
of order 3 and 4 of the variables ih,;, f,; and ;. One can check that the terms involving
these moments cancel out, and in the end only yield sub-dominant contributions in the
thermodynamic limit. From equation (110) and the Maxwell relations of equation (90),
we obtain the derivatives of the Lagrange multipliers at leading order and at n = 0:

a Wyl = gulz z 2 ;)l( +v5;(mfl()2]’
82 /tl = __Z v/uvzl pz) Ui)l( +Usz(m1)l()2]7
2
82 )\f; = Emf; [rul(mX)Q gzlv;)l(]
2 . (119)
a /sz = __Z Tlllvll + Tlll ) gplvzl]
33 Agl( = Emil Z i mm- 921”52]
o
2
an /Yzl = _EZ[TWU/I; + r/tl(mii)z - gﬁlvfz]
w

Discarding as we mentioned the cumulants of order greater than 3, we can compute:

2
<U2x7;1>0 = —Emgvfl(zr/dvﬁ;a
2.2 X X 2(”{')1()2 ) F 2 F F
<U (:Eil + Qmil Tip — Uy )>U = n Z[_Tﬂlv#i + g,ulvui - T#Z(m ) - _vzl zl Z’r#lvm

)z

From this and equation (119), one can obtain the term involving the derivatives of the
Lagrange parameters A* and v¥ in equation (118):
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—3}2[&& Ti)o +—QQW<U% T2 4 2miy y — §»4 (120)

2
12
_ X X\2 F
- _ﬁ Uil (mil ) § :T,Ulv/u

il I

2
6
_ By [z .+ () g1] |

n2 4
il m

Doing similarly for (ih),; and f,;, we obtain all the terms involving derivatives of the
Lagrange multipliers in equation (118):

o2k
3 [&%Ai (2 o+ U+ 2mf W»} (121)

2
12
_ F F\2 E X
- n2 U,u,i(m/vi) Tl

oyt l

2
6
Y| St o ]|

X l

_ 32 [ L wu (U 2(ih) )0 + 82bul <U2((zh)“l 2g,u(ih),. + r/d)>01 (122)

1,0
2

Tlllgul [E :Upzvzl

/Ll
2
6 2 F, X F\2, X F X\2
- m Tul Z[v/uvzl + (mp,i) Ui + U;nﬁ(mil) ] .
1wl i

The calculation at order 2 already gave (cf equation (110)):

3
=30 = =5 ) [=ravvi + guvvi — ra(my) vy — vy (mi)’] (123)

ol

u”i/ll

F F F \2, X F X \2
X [_r//l,v,u/zlvl/l/ + g/t’l’vull/vzll/ T‘M/y(m“/zl) (% Tl,l’llvul,]:/(mi/l/) ]
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We finally have to compute (U*),, whose calculation is very tedious, but not conceptually
difficult. We again make use of the decomposition of equation (112). A first simplification
arises when using that the variables are centered and that we can neglect their moments
of odd order. This implies:

(U)o = (A% +6(A*(By; + By + BY))o + {(Bu + Br + Bx)")o + O,(1).
I }; }g

(124)

We now compute the three terms I, I, I3 independently. An explicit calculation gives

6
_ 2 (uF )2 X, X
I, = 3 g Tul@m’) vy)) g rulr,/l/v vm,vzl Uiy (125)

10,2,1 14,0,1
;/7/1’

6
F.X FoX FoX F.X
+ EE iU,V E TV + E TtV Vg E T,V |+ On(1).
i I

il W

Importantly, the indices are not supposed to be pairwise distinct unless explicitly stated
so. The terms I, I'3 can be explicitly computed as well, and are very lengthy:

§ F X \2 F \2, X
2 TNZUMZUZZ [ g/t’l’U,u’ ’/07’1’ + r/t’llvu’i’(mi’l’) —+ Tltrl/(m/d?,) Zl] (126)
1,8,1
ulllll
12 2FX+ F( X)2+ (F)2X]
Tﬂlv vzl gulvmvzl rﬂlv my Tl mui Uil
uzl

12
E E F X F X\2 F N2, X
+ - Tﬂlv vzl gu’lvu’z il + Tullvu’i(mil ) + Tu’l<mu’i) Uil ]

il !

12
F. X1 2 F_ X F (. X\2 F\2, X
+ EE :E :Tulvm'vu [_guz%i/vm + TV (min)” + T/tl(mm") v

il i

12
32 YTk =gt ol (i) + i (m) ] + O(1),

il U
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Evuk + Tt (mii)g(m%)zvffvﬁ + rulru/l/vﬁ;vﬁi,(mfl()g(mf,(l,)z]

I3 = 2 g gulgu,l,vmv ”

1,2,1
/l//l/ll

§ : 2, F X\2,,X F 2, F X X F | F X\2, X
) r/tlr/t’l/ uz) Uui (mzl) Vyry + gulr/t’l/( ) Uuzvzl sy + gulr,ll/llvu’z/vm(mi’l/) Uil]

13,1
W'l

12
— > 1D gurm(mb) ol (i) = rh(ml) ek vll+zgmw V) (mip)*vif
! i

6
X X F F
+ e E E mmmullm ,,mw/rﬂmﬂlv ; U/z + E miy qm; ,lm UV T T | (127)
,Ll,,i,l il

6
+ EZ Zgﬂlgﬂllgﬂll’gul'vmv/};l ﬁ(v;)l(’ + On<1)

wl | ol

Many simplifications occur in the terms of equations (120) to (123) and (125) to
(127). Two type of terms are for instance negligible:

e Terms of the type n™* Zm.l A, with A, typically of order 1. These terms are
negligible by a simple scaling argument.

F

e Terms involving m’ or m¥. For instance, the term:

Zzzmll m; l/m /l/m /lT“lT“l/Uw ,UZ

i 1A

By hypothesis H.1, the variables m’, m* behave like uncorrelated variables, so that

all these terms will be negligible. A more detailed explanation of how uncorrelated
variables leads to all these terms being negligible can be found, e.g. in [MFC*19].
This is precisely the sort of terms that are not negligible when involving g, because
of the structure described in H.2.

We can now sum all equations (120) to (123) and (125) to (127), simplifying
the terms that are negligible by the arguments above, and checking that almost all
non-negligible terms are canceling each other. This is a lengthy but straightforwards
calculation, and we reach the result:

4|( an4 . 4713 m +p E : E : E :g/tlllgl‘llzgﬂzlzgﬂzhvmzUpglvzllUzlz
! .-

i mFpeh#l
+ O0,(1). (128)

This ends the derivation of result 2.2.
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Appendix C. On the solutions to Matytsin’s equations

C.1. Derivation of result 3.1

Note first that this result is shown in the very particular case in which S is a Wigner
matrix in [BBMP14]. Let us recall the complete form of Burgers’ equation:

{&p(az, t) + O.[p(x, t)v(z,t)] =0,

(129)
o (z,t) +v(x, t)0v(x,t) = 7p(x,t)0up(,t).

Recall that gy, (2) is the Stieltjes transform of the asymptotic eigenvalue distribution
of Y (t)/+/m, and similarly gg is the Stieltjes transform of pg. It is known by simple free
probability that for every z such that Im([z] > 0, we have that Im[gy;(2)] > 0 and that
gy satisfies the free convolution identity:

gy (2) = gslz + tgy(2)]. (130)

Note that defining p and v by equation (47), the boundary conditions of equation (41) are
directly satisfied by the Stieltjes—Perron theorem. In the following, we denote by (p,, ve)
the functions defined by equation (47) without taking the e | 0 limit. By equation (130),
we have for any x, with f(z,t) = —gv) (2 + i€) = —gyu) (v — i€) = v (x,t) + imp(x,t):

Oufe(w,t) = ~{—fe(z, 1) — td fe(x, t) }gs[x — ie — tf(z, )]},
Op fe(w,t) = —{1 — 10, fe(x, ) }gs[x — ie — tfe(x, t)]}.
This implies

atfe, + feange = _{_fe,(l', t) - tatfe,(xa t) + fe(x7 t) - th(x’ t)atff(x’ t)}
X gls[$ — 1€ — tfe(xa t)]7
= t{af/fg(l‘, t) + fe(l', t)asz(xa t)}gé[x — i€ — tﬂ(llﬁ', t)]

This implies, that for any € > 0, f.(x,t) satisfies the complex Burgers’ equation for all
t € (0,A). Moreover, as € | 0, this solution satisfies the proper boundary conditions: this
ends our justification of result 3.1.

Remark: the derivation of [Sch18]—1In the appendix of his PhD thesis [Sch18],
Schmidt states a result very similar to result 3.1. However, there is an essential issue
in his justification: the argument is based on the use of the methods of characteristics,
which is in general wrong for complex PDEs. Fortunately, the solution found remains
correct, as we show above.
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C.2. Derivation of result 3.2

In this part, we ‘shoot birds with cannons’ (in the words of [Sch18]), in order to derive
result 3.2. The idea is quite simple: consider A a symmetric n x n matrix, with a well-
defined asymptotic spectral distribution p,. We define the Gaussian integral:

I( /H 5 +5§ — exp{—% Tr[H2] +g Tr[HA]}. (131)

It is trivial to compute it, and if I(p4) = lim,,_,» I,,(A), we have directly

I(py) = lim —ZA /pA(d:U) (132)

n—oo 4n,
Now comes the cannon part. Can we find back equation (132) using Matytsin’s formalism

and HCIZ integrals? We start from equation (131), introducing the change of variable
to the eigenvalues of H, exactly as we did in equation (38):

I,(A) = 1mC4—m/dLHﬂ_lw4 /’DoemmmA

i<j
o on(nt1)/4 1
" ?Wﬂn+DHLJ@ﬂM%WW”1“MWmW2
(133)
We worked out the asymptotics of C, in section 3.1, and we derived:
% InC, = % +0,01). (134)

We can now use Laplace’s method on L, and we reach:

3 1 1 1
I(pa) = gt SUP{§ /pf’z(dx,dy) In|z —y| - 1 /pL(dw) z’ + §I[pL,pA]},
PL

(135)

with I[p;, pa] = Ia=1]pr, pa] the Matytsin function of equation (40). Using this explicit
form into equation (135) we reach:

1 1
I(pa) = Z/,()A(daz:) x2+sup{1/p%2(dx,dy) In |z —y| (136)

PL

4

_ i/oldt/dx o, 1) [%Qp(x, £ + o(x, t)Q] }

Comparing with equation (132) shows the equations presented in result 3.2.

1
—/}?Ma@nmm—m
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The last part of result 3.2 can be justified using known results on high-dimensional
HCIZ integrals and their links with large deviations theory [Gui04b, BBMP14]. Indeed,
these works show (see e.g. equations (14) and (15) of [BBMP14]) that the following
function:

3 1 1 1
St =~y [ eatan)a®+ | [ putae) o= 5 [ p(dady)tnfe -y

8 4
1
= 5 1lpr, pal (137)

is the rate function for the large deviations of the Dyson Brownian motion starting from
pa, at time t = 1. In particular, the minimum of this rate function is reached in the
expected eigenvalue density of the Dyson Brownian motion, i.e. pj = p4 B o,., which
shows the last part of result 3.2.

A long remark: an alternative derivation of result 3.2—Finally, we note that
we can show equation (48) (or equivalently equation (49)) in an alternative manner that
does not appeal to the Gaussian integral calculation we described. To see this, recall that
we know that p; = ps B o, and we denote p(z,t) the density of the Dyson Brownian
motion (that solves the Euler—Matytsin equations between p, and pj, cf result 3.1). Let
us define

G(t)= [ dody pla,) ply, ) Ino

¢ 2
— / du/dx p(z,u) [gp(x, u)? + v(x, u)z} : (138)

0
We will obtain that G(t) is constant by showing G'(t) = 0. From the definition of G, we

have:

7'('2

Q) = 2/8tp(dx, £) p(dy, t) In |z — y| — /dx o, 1) [ (1) + v, 2.
(139)

Using equation (41) and integration by parts, we have, with P.V. the principal value of
the integral:

@ :2/dxp(x’t)v(x’t)P'V'{/dyp(y,t)xlfy}

2
- /da: p(z,t) {gp(l‘, t)? + v(a, t)g} : (140)
However, we know by result 3.1 that here we have:
t
v(z,t) =P.V. / px(y_’y)dy, (141)

Let us emphasize that this equality, shown in result 3.1, is really specific to the fact that
we are considering the Matytsin equations between p, and p; = ps B os.. In general,
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there is a remainder term in v(z,t) beyond the Hilbert transform of p(x,t) [GZ02,
Gui04a, Menl17]. This identity implies that equation (140) becomes:

2

G'(t) = /dx p(x, vz, t)* — % /da: p(x,t)3. (142)

The result then follows by a simple consequence of the theory of Hilbert transformation,
which we give here as a lemma. It can be found in different forms, e.g. in [Tri85] or [GZ02,
GuiO4al, and we give a short proof here for completeness.

Lemma C.1 (Properties of Hilbert transformation)

Let p be a (well-behaved) probability density, and denote H[p] its Hilbert transform:

Hip)(z) = %P.V. / oY) dy = —% lelfgl Relg,(x + i€)]. (143)

Then one has the identity:

5 [ oo = [ o) Hipl(o)" (144)

Applying lemma C.1 with v(t) = 7H[p(t)] ends our alternative derivation of
result 3.2.

Proof of lemma C.1. This simple fact can be shown in (at least) two ways. The more
pedestrian way is to use the Fourier transform of the Hilbert transformation, which
reads

Hlpl(w) = [ &> Hlpl(x) do = ~isign(u)p(w) (145)
Here we report a more clever proof that uses the general identity:

Hp)® = p* + 2H[pH|p]]- (146)

This can be shown by an argument of complex analysis, based on the following theorem:
let f(z) be an analytic function in the upper-half of the complex plane. Then if a(z) =
lim, o Re[f(z + i€)] and b(x) = lim. o Im[f(x + i€)], we have b = H]a]. Using this result
for f* (with f = p +iH[p]) we reach equation (146). Therefore we have:

/ Hipl(2)? ple) da = / p(2)* dz +2 / Az p(x) HpH[pl) (). (147)

It is also a common property of the Hilbert transform (for all the mentioned properties
see e.g. [Tao04]) that [ ¢gH[f] = — [ fH[g]. Applying it in the last equation yields:
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/ dz plx) Hlp)(x)? = / p(x)* dz — 2 / dar pl) Hlp) () (148)

which is the sought result. U

Appendix D. Small-a expansion of the optimal RIE

Here we study the behavior of the optimal rotationally-invariant denoiser of [BABP16]
in the overcomplete limit of small «. Starting from the optimal denoiser found in
equation (69), we need to understand the behavior of the Stieltjes transform of Y //m,
with Y the shifted observation matrix of equation (71).

At leading order as a — 0, by the random matrix equivalent of the central limit
theorem (and somewhat informally), Y //m should behave like W /\/m + AZ/\/m,
with W and Z independent Gaussian Wigner matrices. The Stieltjes transform of a
Wigner matrix is well-known, and we get for any y eigenvalue of Y /\/m that:

vy (y) = m + O,(1). (149)

This yields:

1

é.u = r_'_lyu + Ou(l)a (150)

which corresponds to the limit of scalar denoising [BABP16]. Let us now go to higher
order in a. We need to consider the corrections of the spectrum of Y at first non-trivial
order in «. This can be done by recalling the R-transform of the shifted Wishart matrix

R//m = XXT/\/nm — a2,

1 1 ) N
RR(s)_m—ﬁ_sJﬂ/&s + O(a). (151)

Therefore by free addition the R-transform of Y /y/m is:

Ry(s) = s(1+A) + Vas + 0(a) = g7'(~s) ~ +.

Letting s = —gy(z), we reach the expansion:

Wigner
"

VAA 4172
2(A+ 1

B (z— /22 —4(A+1))* Ja+0(a).
8(A + 1)3<4(A F 1)+ 2( /22 —AAT D) - z)>

gy(z) =

(152)
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For |y| < 24/A + 1, this gives the expansion of vy(y) as:

y (A+1-y

)
2(A+1)+ 2A T T) Va+ O(a). (153)

vy (y) =

In the end, we reach the first non-trivial order:

. 1 A Yy
N N { A+11\/_+O( ) (154)

Appendix E. PGY expansion for denoising

As for the factorization problem (cf section 2), we replace H.z by nH ., and we do the
PGY expansion in 7, and then take n = 1. The order 1 and the U operator of [GY91]
at n = 0 are very simple:

nma—q) = —(Her) =0,
o (155)
Ur]:O = \/—ZZ ZH,LH/ L pily; = ZZ ZH,LH/ L1 Ly

u<v 1 Wéu i

Recall that here we consider the denoising problem, so x,; TS Py, with Ep, [z] = 0 and
Ep, [z*] = 1. For generality, we will not assume that P, is necessarily Gaussian so that
we can consider any noise applied component-wise, and not only additive Gaussian noise.
Order 2—From the Georges—Yedidia formalism, we can obtain the order 2:

2
100 1 ({U?)
20n* 2nm ’

87’L2 E : E :E : ZH /t1V1 ZH llez><x1111xV11x/t2Jszj>

AV paF Vs 4]

87’L2 E E g/tl V1 g/tzl/z r,”l’/l [6111/@ 61/1 V2 + 6#11 V2 5V1M2])

piFv 4,
HaFV2
1 2 1 2
X <5M1M25V1V25ij + 5#11/251/1#25?7')7 = M (g;w - TMV) = %Z[Qlw - r;w]-
jIE3% n<v

Order 3—The order 3 can also be computed using [GY91]. We can actually use the
calculation that we described in appendix B.2, and decompose the operator Uy as
Uy =U.+U,, with terms given in equation (97). As we described very precisely in
appendix B.2, we reach:
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1
(U =——= Z G Gpops s + O(n3/2), (156)
\/ﬁ 152,03 5 ’

pairwise distinct

in which the term O(n%?) contains all the dependency on the third-order moments of
the i.i.d. variables {x,;}, and of the independent variables {(ih),,}. All in all, we reach
the expression of equation (77):

100 1
310 3lnm

1 _
(U% = S GnnbnnGne + O, (157)

3/2
6n / m 01,02,03

pairwise distincts

Appendix F. Annealed calculations in the Gaussian setting

F.1. The symmetric case

Outline of the calculation—We consider the inference problem of model XXT7, in
the Gaussian setting. Equivalently, it can be written as (with A = A™! and rescaling the
observation Y):

Y = \/7XXT+Z (158)

in which X € R"™*" with a signal-to-noise ratio A > 0, and m/n — a > 0. Without loss of

generality, we can assume that X m“d N(0,1). Note that the scaling of equation (158)
implies that the empirical spectral distribution of Y //n converges (as n — 0o) to a
limit measure py-. Since we assumed a standard Gaussian prior on X, one can write the
partition function for this model as:

2
_1 _ /2
dx ] exp{ ;Tr (Y \/;xxT) }
Zy g = ———— expq —= Tr(xxT)
Rmxn ( 2

’ 27-(-)77”1,/2 ex (27T)7n(7n+1)/4 ’

Note that compared to equation (4a) we added the diagonal terms p = v. As there
are O(n) such terms, and the free energy is of order O(n?), this addition does not
affect the limit free entropy. We compute here the annealed free entropy ®,,(a) =
lim, o {(nm) ' In EZy ,}.

Averaging the first moment—Using the Bayes-optimality assumption, we have:

E ZYn —/de;w H

UV a=0,1
1y AN
dX® —iSEpre 2 (A )
X _e i
/177><77 (271')7 (27‘(‘)%
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We can now integrate over Y. We get:

dX“ *ﬁZ(I,”,,)Z
iz =TT | 55

ac{0,1}

> H dyuye 2(14”5!“’ (Z/;u/ \/:Z’IWL‘W>

2w ’
n<
dX® =5’
= Do) ]] {/ w22
ac{0,1}

2
4”22(21@“ w) +%Z<ZZ£W w)
X e R Y\ a

Y
with a constant D, (a) > 0. Note that the above equation can be rewritten, using the

identity:

9 2
_ﬁ > (Zq;’uz,’jL) +8”Z< > sz“qf”>
y 1

K \aef0,1} @

2
= €Xp Z quz vi me m] ’

so that we decouple the replicas (up to a constant that only depends on n and «a):

S SO 9 SERES P ]

1%

~ /HdQl,,,,eZ,,z‘,,Qﬁv exp{ ZQ“V [me m ZZL‘W m] }

MY

We can integrate over the prior distribution on {XO , Xl} and reach, up to a constant
B, («) independent of \:

]EY [ZY 1= n /Hde/ e u,l/ uu ——ln det[ m—l—i\/gQ}—%ln det {Im—i\/gQ} :

u<y
Hde’ e %Q’“’ Z1n det [Im+%Q2] ) (159)
n<

The saddle point—We note that in equation (159) the integrand only depends on the
spectrum of the matrix Q. Since Q is integrated over the set of symmetric matrices, we
can write Q = ODOT and use the classical change of variables to this representation
(see e.g. proposition 4.1.1 of [AGZ10)):
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Ey[Zy.] = Cu(a) / dL

n m 1 n m )\
X exp{—ZZli +52 Wi —bl =5 ln(l + §l3) }
p=1

pHF v p=1

(160)

with a constant C',(«) that we will compute at the end by taking the A | 0 limit. In the
end we obtain the following variational principle for the annealed free entropy:

O, () = c(a)

1 1 A
+ sup {—]EV[XQ] + “Byyo, In X -Y| - _E, {m (1 + gﬂ)] } (161)
vemr® L 4 2 2 2

in which ¢(a) = lim, .{(nm)'InC,(a)}, and M7 (R) is the set of real probability
measures.

Computing c¢(ax)—When A = 0 the solution to the variational problem is easily
known, as it is related to the celebrated Wigner semi-circle law. More precisely, the
solution to the variational problem of equation (161) at A = 0 is:

1

vy(dr) = -—1,<0 /0 V4a — 22 dz.
2T
And it satisfies:
[ ra@nar+ S [viaon e -y == +
—= — | v v nle—yl=——4+—1In a.
4 VCV x a: 2 « x (6] y a: y 8 4

Moreover, a direct calculation at A = 0 gives ®,,(a)n—9 = —(a/4)In4x. This yields

3a  « «
- - . 162
c(a) s 1 In 47 1 In a (162)

Exact resolution of the variational principle—We now detail an exact resolution
of the variational principle of equation (161). This calculation is very much inspired by
a similar derivation, for the Wigner semi-circle law, done in [LNV18]. We define the
potential

Going back to equation (160), prior to taking the n — oo limit, we can apply the sad-
dle point method to the set of eigenvalues {l,}};. The saddle-point equation for the
eigenvalues reads:
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AL ,
= ) 1
= (z i ;zg) V(1) (163)

l—l

A classical way to solve equations of the type of equation (163) is to use Tricomi’s
theorem [Tri85], as explained for instance in [LNV18]|. Here we follow an alternative
(equivalent) way by writing a self-consistent equation on the Stieltjes transform. We
will multiply both sides of equation (163) by (z —1,) !, before summing the result over
1. Recall the definition of the Stieltjes transform for any z € C,:

1l 1
S(Z)Egilo%zl —

n=1 w

As can be found, e.g. in [LNV18] (or very quickly derived), we have at large n, m:

1
» =356 22+ O(1/n).

pHF v

We now focus on the right-hand side of equation (163), multiplied by (z —1,)"!, and
summed over . The first term can be simplified using the relation:

20m z—1, 200
N:

The other term can also be simplified:

1 1. M, 1
I(z)= - —
(2) 2am 1+)‘12 l ’

1 [ 1 A, I~ 2 1 1 2
== o — .
20z (m; 1+3502 muz_; z— lu) 20z m; (14 32)(z—1,)

(164)

Note that by the symmetry x — —x in the potential V,(z), the optimizing measure
should be symmetric with respect to 0. This implies that

I, AL,
Tm D e =0
u=1 271

Let us denote L > 0 the limit:

m

1 1
—y - =L+0,(1).
b n

Finally, we have the relation
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m

1 2 21 AL, 21 1
m2 TG0 w3 G0 T eme T3 20

p=1 p=1

=N

Using these tricks, we reach for the term we were treating;:

I(2) = i(—z‘su) +O,(1) - ﬁ [%mm) + gL + (941)1 ,
so that
T(z) = —;athfi(f) +0,(1).

Finally going back to equation (163) and taking the n — oo limit, we obtain:

AL +28(2)

1
14+ 28
[ 28(2)] 1 %z2

«

S(z)?

We can solve this quadratic equation to obtain:

2
1 Az z Az z 1 AL

The solution is taken such that Im[S(z)] > 0 for z € C; and S(z) ~ —1/z for z — +o0.
Using the Stieltjes—Perron inversion formula, the density of the maximizing measure v/
is thus:

2

dyy 1 1 AL Az

e —Elig};Im[S(x+ze)] i 4(a+@> — (@%—x) .
(165)

The constant L > 0 has to be chosen in order to ensure the proper normalization of the
probability distribution.

F.2. The non-symmetric case

The calculation—We consider now the non-symmetric setting, i.e. model FX, with
m/n — a >0 and p/n — 1 > 0, and in the Gaussian setting:

Y:\/XFX+Z,
n

in which Y € R™? F € R"™" and X € R"*?. Without loss of generality, we assume an
i.i.d. standard Gaussian prior for both F, X, and that the quenched noise Z is Gaussian
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as well. The partition function of this model is:

2
1 2 1 2 *%E (%1*\/%2&@1)
eiizuif/n' 6*5251171'/ e wl i

2y = df d 7
Y, / *en®  (2m) (2m) ¥

We can write the first moment of the partition function using Bayes-optimality:

ef%Trx”(xu)TféTrf”(f”)T
Ey[Zy.] :/del,l 11 /df dx G

1l ac{0,1}

(&

_% (Jﬂ’ \/72 i Ll)
ae{Ol}ul

h (2m)m

Integrating over Y, we reach:

67%Trxu(x“)T7%Trf“(f”)T
Ey[Zv.] = [] / A" dx" ——

ac{0,1}

exp{- 13,

/u zl E s zl] }

2
X 2% (27) %

We can then use a Gaussian transformation in the last term:

- zhmdsz

)

/Hd@ze

xexp{ \f ZQM[ et Zf,ﬂ l”

,l

m p

One integrates now over the prior distributions on f, x“. The two replicas yield the same
contribution and we reach:

450 ]
Ey[Zy ] :Dn(a,w)/HdQule Pl M g In det[L+3QTQ] (166)
1wl

with D, a constant that only depends on n,a, 1. To compute this integral, we use a
Weyl-type formula for integrating a function that only depends on the singular values
of the integrated matrix. It is stated for instance in proposition 4.1.3 of [AGZ10]. We
need to separate the two possibilities o < ¢ and « > 1.
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The case a < ¥—We directly obtain from equation (166) and the Weyl-type
formula:

m

]EYZTL(Y) = Cn<a7 lﬁ)/ Hdlu

m

+p=1
—%Zlﬁ—nz 1n<1+%l5)+(p—m)2 In l,,—&—% > ln \lﬁ—lz\
X e Iz iz Iz jE3% ,

in which C,(a,1) is a constant and we denote C(«, ) = lim, o {In C,,(a, ¥)/(n(m +
p))}. Performing a saddle point finally yields:

« o} A
Palew) = Clow) VEE??M{‘MEV[X] Tato {1“(1 " zX)]
—}—ME [In X]+a72]E ln]X—Y]} (167)
2a+¢) " 20a+y) '

The case a > 1p—This time, we obtain from equation (166) and the Weyl-type formula:

]EYZTL(Y) - Dn<a7 lﬁ)/

p
dal
RE S

—25af-ny ln<1+%af)+(m—p)z In a,—i—% > In \a,f—a,}z/
7 7 7 '

U
X e # ,

in which D, («, ) is a constant and we denote D(c, ) = lim,, o[In D, (a, ¥)/(n(m +
p))]. Performing a saddle point finally yields:

Bl ) = D(ay )+ sup ){—%Eym - s, [m(l ; gxﬂ

ve M (R, a+Y
Pla—9) )2
+ WEI/[IH X] + MEXXNV In |X — Y|} (168)

Computing the constants—The constants can again be found using the A | 0 limit. If
a < 1, the extremizing measure v, , is a scaled Marchenko—Pastur distribution [MP67]
with ratio a/¢ < 1:

1 VO —2)(z—A)

* (d _
V(x,i/)( .CL') Ira T

{A_ <z < A lde, (169)

with Ay = (/4 &+ /a)?. Indeed, v, is the asymptotic eigenvalue distribution of QQT,
in which {Q,} are independent Gaussian random variables with zero mean and variance
n~' =1pp~'. As an easy calculation gives ®,,(a, 1)) = —[a)/(2(a + 2))]In4r for A = 0,
this yields after some computation:
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_042 In(a) + a(—=3+4 In(2) + 2 In(7)) — (o — ¥)? In(xp — ) + ¥?* In(v))
4(a+ 1) '
In the same way, one can get D(«a, 1) = C(¢, a).

Solving for the maximizing density—We can solve the variational principles
of equations (167) and (168) in a similar way as what we did in appendix F.1 for the

Cla, ¢) =

symmetric case. In the limit n — oo, the saddle point equation for z, = l2 gives:
1 A 1 1 1 —a)l
EESNE .S Jma
2 214+Xz,/2 n T, — T, 2z,
v(#n)
As before we multiply by (z — az:u)_1 and we sum over y = 1,...,m. In this way we get:

m

Iy oy Lo ogm).

i
=1 v(Ap)=1 " F v 1

Next, we add an arbitrary parameter v > 0 in the calculation, before taking the limit
v 1 0, as done in [LNV18]. In this way we can compute:

B et () ().

n=1

with the constant

1ew1
=1y = e,
me— T, x
Next we have:

A& 1 1 A1
——g = — Y-S
2mé—= 14+ Mz, /22 -z, 2)\2/2—|—1< (2)).
n=1

with
A ()
=— [ de ——— 2/
2/‘x1+A/2 S(=2/2).
Altogether the equation for S(z) reads:

S() — o (v — S + (6 -+ ) E2E fas(a2 =,

Az/2+1
from which we have (after taking the limit ~ | 0), for z > 0:
1 (Y — ) A
S 1 —
(2) = 2a [ + z 1+ Xz/2

1 ZA ? 4 ZA v
(e vmar i) e - a0 )
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The behavior at z — oo fixes the constant Y:

Y= (w-a)Q-1).

2
From this one can deduce the final density which reads:
dvy A 2 A
& 20/.17r.71 \/_ (E —v-at 1+ /\g;/2> + 4”’”((1/) —a)Q - fES ) %((1/) —a)Q - 1)>7 (170)

where the value of () should be determined by imposing the normalization of v .

Appendix G. Other technicalities

G.1. The free entropy of [KKM™16] in the Gaussian setting

In this symmetric Gaussian setting, with prior of variance 1 and noise A > 0 in the
channel, the prediction of [KKM*16] for the quenched free entropy is:

1 q 1
O — efﬁgr{zq(} - % — 5 In(1—q) - %(1 +1n 27) — % In[A + (1 — q2)]}.

(171)

We denote it &, since we saw in section 2 that it corresponds to a second-order
truncation of the PGY expansion for the factorization problem. The extremum in
equation (171) is given by the set of equations:

e 0

A+ (1-¢) 1—q
In the paramagnetic phase (which corresponds to the denoising solution) we moreover
have ¢ = ¢ = 0 and thus:

q=

Dran (g =0) = —F(1+In 2m) — T In(1+A).

Coming back to the factorization problem, the equation on ¢ is ¢ = —¢/(1 — ¢) and (if
q#0):

al-q)=A+1-¢",
which easily solves into:

at /(2 —a)2+4A
5 :

Computing ®.. can then easily be done: one must consider three possible solutions:
the paramagnetic one, and the two solutions of equation (172). One then checks if said
solutions are physical (i.e. if ¢ € [0,1)). To finish, one must compute the free entropies
of all physical solutions, and the actual prediction for the free entropy is given by the
largest of those.

(172)
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G.2. Absence of contribution of diagonal terms to the MMSE

Recall that we consider the denoising model:

Y = \}EX*(X*)T +VAZ. (173)

We let S* = X*(X*)T/4/n, and we define the associated asymptotic free energy:

2
x> (V== XX
v

Byn= —En / DXe (174)
nm
And the asymptotic MMSE is:
1 . 2
MMSE = WEZ (S5, = (Sw)) (175)
1,V

In this paragraph, we also consider a definition of the MMSE ‘not taking into account
the diagonal’:

1 N 2
MMSE = ngg (S5, — (Sw)) "
HFEV

(176)

In the limit n — oo, we now show that equations (175) and (176) are equivalent.
Equivalently, we will show:

m

1
MMSE iy = mQE{Z (Sy, — (SW>)2}—> nsnc0. (177)

p=1

Proof of equation (177). We will make use of the Nishimori identity, a consequence
of Bayes-optimality. Physically speaking, the Nishimori identity shows that the planted
solution S* behaves like a replica of the system under the posterior distribution, and we
refer the reader to [BKM™19] for its elementary proof:

Proposition G.1 (Nishimori identity)

Let (X,Y) € R™ x R" be a couple of random variables. Let k > 1 and let X(l), ... ,XUC) be k i.i.d. samples (given
Y ) from the conditional distribution P(X = -|Y'). Let us denote (—) the expectation operator w.r.t. P(X =-|Y)
and E the expectation w.r.t. (X,Y). Then, for all continuous bounded function g we have

E(g(y,XW, .., XW)) = B(g(v, X, ..., X"V X)),

By proposition G.1, we have

m

1
MMSEdmg - WE{Z (S;u)z - <Suu>2}' (178)

p=1
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Using the simple variance bound EX? > (EX)?, and again the Nishimori identity, we
have:

MMSE 1y < 12§: E[(S;M)Q} - (E(Sm)z},

N

//\

2

2 2
2n — < —,
{n"+2n n}m

<7

since E[(X*;)?] = 1. This ends the proof of equation (177). O

i

G.3. Proof of the I-MMSE theorem for denoising

We shall derive equation (57), making use several times of the Nishimori identity
(proposition G.1). We start with:

OA! 4 + 4dnm

[2id

Wlovipsl _ 08 LS om[B(S,)? ~ E((S,))] + VAMEIZ, (5,1} (179

Moreover we have (taking into account both the p < v and p > v terms):

BLZ0 (5] = 'y [BLSL)" ~ BUS W) (150)
So in the end we reach:

O¥[py,ps] oA 1 x 2 2] —
aT—ls =~ S — B8] = 7 - TNMMSE(A),

bV

which ends the proof.
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