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Matrix factorization is an important mathematical problem encountered in the context of dictionary learning,
recommendation systems, and machine learning. We introduce a decimation scheme that maps it to neural
network models of associative memory and provide a detailed theoretical analysis of its performance, showing
that decimation is able to factorize extensive-rank matrices and to denoise them efficiently. In the case of binary
prior on the signal components, we introduce a decimation algorithm based on a ground-state search of the neural
network, which shows performances that match the theoretical prediction.
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Matrix factorization is a generic inference problem that is
simply stated. Consider a matrix Y which is a noisy obser-
vation of the product of two matrices Y* = AB, and some
prior knowledge on the distribution of elements of the two
factors A and B. We would like to answer two main questions:
(1) In what regimes of sizes of A, B, and noise is it possible
to reconstruct the two factors (up to a permutation of the
lines of A and the columns of B)? (ii) Do there exist efficient
algorithms that achieve a good performance?

Matrix factorization is important for several concrete tasks.
In dictionary learning [1-3], one wants to find the two fac-
tors A of size N x P, and B of size P x M, such that the
columns of A form an overcomplete basis (i.e., P > N) and B
is sparse. In other words, one aims for a sparse representation
of the data Y, a common strategy adopted for the denois-
ing of large matrices which aims at reconstructing Y* from
the measured Y [4]. The much-studied Boltzmann machines
are another instance of this approach [5,6]: Given a set of
observations on their visible units, after training they create
an internal representation on the hidden units. The core idea
of representation learning, and presumably the reason for its
effectiveness [7-9], is the extraction of characteristic features,
e.g., the overcomplete basis in A that, if properly recombined,
can reconstruct the data or even some of their missing parts,
as in recommender systems [10]. Let us stress that the main
practical application of matrix factorization is to find a com-
pact representation of the data. One way to do it, as described
above, is to force sparsity in B, though keeping a large rank
representation of Y in general. An alternative is to search for
a low rank structure in the data. As we shall recall below, this
is a well-studied problem. Another motivation for studying
matrix factorization is to find unique ways of training deep
networks. Given a desired output, the process of learning can
be decomposed layer by layer, in which the task is to find a set
of synaptic weights together with the internal representation
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of the data in the previous layer. This is a matrix factorization
task (complicated by the nonlinearity) that one can hope to
turn into a self-consistent solution of deep network training,
following what was done for multilayer generalized linear
estimation [11].

In the present paper, we propose a way to study matrix
factorization, in the difficult regime where the dimensions of
the factors go to infinity simultaneously, by mapping it to
neural network models used for associative memories. While
our analysis can be carried out for the generic problem, for the
sake of clarity we present it here in its symmetric version and
with Gaussian noise. In this case, one measures the N x N
matrix

y= % | Jaz (1)
N

built from the factors & = (£§/), 1 <i < N, 1 < p < P. Here
Z is a symmetric noise matrix in which the i < j elements
are all independent and Gaussian, with mean O and variance
1 + &;;. We shall refer to the vectors & = (Ei“), 1<i<Nas
patterns.

When the rank P is finite, the model (1) goes under the
name of spiked Wigner model, introduced in Ref. [12] as a
model for principal component analysis and studied in detail
in recent years [13—18].

A common setting to tackle (1) is the Bayes-optimal one,
in which we suppose to know the noise variance A as well as
the probabilistic model of the data, including the distribution
of the patterns P;. The inference task amounts to reconstruct-
ing the patterns stored in & from the posterior probability
(1/ Z)Pyrior(X)P(Y [x). In the presence of Gaussian noise, the
latter can be seen as a Boltzmann measure at temperature
A for a N x P matrix x with prior distribution P0(x) and
energy

EXx|Y)= Y — 1. (2
2i,j:l u=1 VN
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Bayes optimality means that the prior measure on X, Pyrior(X),
is the same measure as P from which the original pat-
terns were drawn. While the Bayes-optimal setting is rarely
available in practical inference problem, its relevance resides
in its mathematical tractability and in the fact that sam-
pling from the Bayes-optimal Boltzmann measure gives the
smallest possible reconstruction error, on average over the
observations Y. This gives an information-theoretical bound
for the performance of reconstruction algorithms. For finite
P, these benchmark values were computed in the aforemen-
tioned literature in the thermodynamic limit N — oo, and
there exist polynomial-time algorithms known as approximate
message passing [19,20] able to saturate the Bayes-optimal
performances.

Much less is known in the regime of extensive rank,
namely, when P and N go to infinity with fixed P/N = «. If
one restricts to the simpler question of denoising, a possible
strategy, introduced in Ref. [21], is that of using rotationally
invariant estimators (RIEs) for the hidden matrix £&” /v/N.
RIEs produce an estimation of Y* that has the same eigenbasis
as the observed Y. The task then reduces to denoising the
eigenvalues of Y. Notice, however, that RIEs are not Bayes
optimal if the prior P: is not rotational invariant.

Previous attempts at solving matrix factorization in the
extensive rank regime [22-24] focused on the Bayes-optimal
Boltzmann measure with energy (2). This turns out to be a
difficult matrix model with quenched randomness that has
defied exact analysis so far. For instance, it could not be
established if a solution exists in the extensive rank case.

We propose here an alternative strategy: considering & as
composed of P patterns £, u = 1,2, ..., P; we aim for one
of them at a time. Assuming that we are able to efficiently get
an estimate 7” of a first pattern, say &, then we can build a
rank-one contribution and subtract it from Y = Yy, obtaining
Y, =Y, — #°9"7/+/N. Then we iterate this process P times.
We will refer to this iterative scheme as decimation.

Notice that decimation bears some similarity to the un-
learning procedure studied in Refs. [25-27]. Unlearning
aims at smoothing the energy landscape of attractor neural
networks. It consists of iterating the following procedure:
One starts from a random configuration, iterates a zero-
temperature dynamics until one finds a fixed point #, and
subtracts Y; = Yo — eqnT/+/N with a small &. The main idea
is that the zero temperature dynamics will likely be trapped
in one of the numerous metastable states, and the subtractions
will increase the energy of these metastable states. The pro-
cess should be run with ¢ small enough and iterated for an
appropriate number of times (too many iterations are disas-
trous as they flatten the whole energy landscape, including
the patterns). Decimation presents two main differences with
unlearning. Its aim is to find a 5 which is close to one of the
stored patterns, not a metastable state, and then the subtraction
is performed with ¢ = 1 above. It thus aims at completely
removing a pattern from Y before the next decimation step.

After R steps of decimation, and choosing indices such
that approximate values of the last R patterns have been
found, we must factorize the reduced matrix Yz =Y —
Zi:}LRH n“n"7/«/N. We then try to find a pattern which
is a single N-component vector x = (x;), 1 < i < N, with an
energy function that can be obtained from (2), replacing Y

with Yg:

2
\/Z N 1 P N
—E(XY):—E Z,~~x,~x~+—§ E Fxi
Y0 =2 /N PN & i:ls

ij=1

2 4
N

w9

2 ()

u=P—R+1 \i=1

We aim at sampling a pattern from the Boltzmann distribution
1
—P; (X)e—ﬁE(X\YR) 4)
ZR

at large B in the case of factorized priors P: (X) = ]_[l< ~ Pe ().
Expectations with respect to (4) are denoted by (-)g. If we
choose P =1 in (3) and decide for finite temperature sam-
pling at B = 1/A, we recover the Bayes-optimal setting for
the rank-1 spiked Wigner model. The assumption of factorized
prior is very common in theoretical studies. It can be seen
as a starting point for more structured approximations, and
is commonly adopted also in empirical risk minimization,
used to train artificial neural networks. Let us note that re-
cent developments [28] suggest that under some hypothesis
one could also take into account covariances between signal
components.

The similarity of (3) with the energy of Hopfield’s model
[29] for associative memory helps to gain some insight into
the physical behavior of decimation. To explain it, one can
start from the ideal case where the last R patterns have been
reconstructed exactly (y* = &" for u > P — R). Then the en-
ergy (3) favors the x configurations that are most aligned to
one of the remaining P — R patterns &*. Decimation may work
if the minima of the energy (3) are retrieval states close to
the P — R patterns that one wants to reconstruct. In practice,
the estimates (9*),,>p—r+1 have an O(N) projection onto the
related patterns &*. The R quadratic terms involving the p#
then repel the x’s from the previously estimated patterns, as
desired. The ||x||* term penalizes large norms.

We stress that in the decimation energy (3), there are
three sources of noise that might disturb pattern retrieval. The
first one is (a) the original Gaussian noise Z. Then there is
(b) a noise due to pattern interferences, the well-known lim-
iting factor for patterns’ memorization in the Hopfield model
[30,31]. Third, (c) the decimation itself: the retrieval states p*
are blurred versions of the §*.

Along decimation, the interference noise (b) decreases
with the number of memorized patterns, but the decimation
noise (c) increases. To study the theoretical performance of
decimation, we need to identify which of these two mecha-
nisms dominates.

The decimation noise contribution depends on the preci-
sion of the retrieval of previous patterns. Using knowledge
from Hopfield’s model phenomenology, we shall assume that
for large N the retrieved states (7"),,>p—g+1 are sampled from
a factorized distribution, with an effective local field that is
Gaussian centered at m*&" with variance r, as described in
Appendix A. The crucial parameter m" characterizes the re-
trieval accuracy, i.e., how close the retrieved state y* is to the
stored pattern &, and it must be determined self-consistently
together with the variance r.
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FIG. 1. Phase diagrams for the indicated values of inverse temperature B and sparsity p. Left panel: 8 = 1/A, p = 1. The R phase is the
retrieval phase. In the M phase, the retrieval states exist, but they are metastable. In the SG region, the system is in the spin-glass phase, where
there is no retrieval. We do not show here the paramagnetic phase which appears above A = 1. Right panel:  — oo, different values of p:
red and blue p = 1, magenta and cyan p = 0.1, green and yellow p = 0.05. Dashed and solid lines refer to the same transitions as in the right

panel.

The retrieval accuracy m” X on the pattern retrieved using
the measure (4) depends on the whole set of previous retrieval
accuracies m’ R4, g =1, ..., R. m"~% can be obtained using
the replica method [32], which allows us to compute the
average of ® = (1/N)In Zy over the distribution of patterns
and of retrieved states in the large N limit. We use a replica
symmetric ansatz, which is known to provide a good approx-
imation to the exact result in neural networks [31]. Defining
t = R/P, we show in Appendix B that the free entropy ® can
be written in terms of three order parameters: the sought re-
trieval accuracy m, the overlap g = E¢ (x,-),z?, and the variance
r. The dependence on m can be written in a form similar to the
one of Hopfield’s model,

2
o= Extr{cbo(oz, m®: g v u, v, 0) — ﬁm?

+Ezgln /dPg(x)exp ((Zﬁ + Bmé)x — u ;‘ rx2> }
&)

where D is an auxiliary variational parameter chosen to
impose v :]Eg,,,(||x||2)R/N: 1, and m!®! stands for the
collection of the accuracies of the previous decimation
steps {m(t), T <t}. The function &, encapsulates all the
noise contributions, including decimation, and is defined in
Appendix B. Here, by Extr we intend extremization with
respect to the variational parameters m, g, r, u, v, 0. In case of
multiple stationary points, we choose the one with the largest
resulting free entropy. The value of m where ® reaches its
maximum is the R + 1th retrieval accuracy m”~R. It depends
crucially on the noise strength r which is the sum of three
contributions, r = r, + r, + 1., corresponding to the three
sources of noise discussed above:

(1 - Dl
v = 2A , =
n=PAC = TR

ro = 2atfq / dr fOI +282(1 = g2 f (O], ()
0

(6)

r. is the decimation-induced noise level—it depends on
f(@) =1 —m(@)1/[1 - (1 — g)*(1 — m(x)*)]. The other
consistency equations are deferred to Appendix B 1, whereas

in Appendix B2 we compute their low temperature
limit.

We shall study the performance of decimation assuming
the existence of an oracle algorithm which could be of two
types: (1) Sampling oracle: returns a typical configuration
sampled from the Boltzmann distribution (4) at inverse tem-
perature 8 = 1/A and (2) ground-state oracle: returns the
lowest energy configuration of energy (3) (equivalent to sam-
pling at B = 00). These oracles will return retrieval states
correlated with the stored patterns only in some part of the
phase diagram controlled by the parameters «, A, ¢.

We start with the first step of decimation, r = 0, using for
definiteness a measure P:(x) = (1 — p)d0 + p/2(8x,1/ﬁ +
8x—1/5), Where p controls the sparsity. The left panel of
Fig. 1 shows the phase diagram for binary patterns with a
sampling oracle. The retrieval region R, & < «.(A), is where
the retrieval states dominate the measure. In the M phase,
a.(A) < a < ay(A), retrieval states are metastable, and in
the spin-glass SG phase there are no states correlated with the
patterns. This is strongly reminiscent of the phase diagram
of the Hopfield model [31] and, in fact, the boundaries of
the phase transition lines at A =0 are found at the same
values, «.(0) = 0.051 and ay,(0) = 0.138. Here A plays a
role similar to the temperature in Hopfield model. The right
panel of Fig. 1 shows that sparsity increases the size of the re-
trieval phase. It can be actually proved that oy, (A = 0) — o0
as p — 0.

As decimation proceeds, the retrieval boundary o, moves
to the left because of the increase of retrieval noise r., and at
the same time the effective o decreases. It turns out that, in
all the cases that we have studied, the second effect is more
important: If we start the decimation at # = 0 in the retrieval
phase, then the system remains in the retrieval phase for the
whole decimation process. This is the crucial point that makes
this approach efficient for matrix factorization. It is illustrated
in Fig. 2, where we plot the theoretical value of the retrieval
accuracy m at decimation step R = tP, computed from (5),
versus ¢. It starts from m = .9971 at t = 0 and increases to
m = .9996 at the end of decimation, showing that the preci-
sion of pattern retrieval increases during decimation.

We now study the performance of decimation for denois-
ing. The efficiency of a denoiser is measured by the matrix
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FIG. 2. The accuracy of pattern retrieval is plotted versus the
decimation parameter t = R/P. The red curve is the theoretical pre-
diction with o« = 0.03, A = 0.08 at B = oo. The blue data points are
an average over 300 runs of the ground-state oracle for N = 1300,
with one standard deviation error bars.

mean square error between the denoiser estimation S and the
initial signal ££7 /v/N:

T

§_ 5%

VN

1
mMSE = —E

2 1
> Moy o — a/ dt m(r)z.
2N 0

(3
The decimation estimator is S = Zizl ”‘:/"%T. In Fig. 3, we

show that the decimation denoiser, which exploits the struc-
ture of the prior, is better than the RIE denoiser.

So far, we have established the theoretical performance of
decimation based on an oracle able to find retrieval states
close to patterns in an associative memory model. However,
this retrieval is far from trivial: the oracle cannot use the
property of associative memory, as we have no knowledge
of the patterns. In a neurobiological perspective, what we
seek is an algorithm able to retrieve the stored information
in a neural network, knowing the connectivity and synaptic
efficacies. In this context, a message passing algorithm for
finite rank matrix factorization was tried recently, but it seems
to be limited to the case where the rank scales sublinearly with
the number of neurons [33].

-

10-°

We have tested an oracle, whose pseudocode can be found
in Appendix C, based on a Monte Carlo method with simu-
lated annealing starting from infinite temperature (a random
configuration) and decreasing it to 7 = 0. An extra feature
is a restart procedure: when the algorithm finds a configu-
ration x*, its energy E(x*) is compared to the ground-state
energy Egs at infinite N, which we know analytically from
the replica method. When E (x*) > 6Egs, with 0 a threshold
initially fixed to 1, x* is not accepted as a potential pattern
and the procedure is restarted from infinite temperature, with
a slightly lower threshold. We have found that the number of
restarts needed to find the patterns grows exponentially with
N. However, although this algorithm needs an exponential
time, the prefactor is small enough that it gives good perfor-
mance up to N of order 1500 to 2200 (depending on the noise
level A). It is quite possible that better oracles can be found,
without the constraint of satisfying detailed balance.

From our analysis, we are thus able to conclude that
(i) symmetric matrix factorization is possible in the exten-
sive rank case and (ii) decimation succeeds at exploiting the
structure of the signal in the prior and gets a better denoiser
than RIEs. Furthermore, (iii) strong sparsity helps in the re-
construction, making the system more robust against the three
noise sources. All these results require having an oracle able to
find a retrieval state, given a matrix of coupling in an associa-
tive memory network. We saw that simulated annealing with
restarts, although it is an exponential algorithm, provides such
an oracle for small enough sizes. Finding a polynomial time
oracle would be extremely interesting, both for matrix fac-
torization and neurophysiological analysis. Finally, we stress
that decimation can be analyzed similarly for the asymmetric
matrix factorization problem of Y into AB and will be the
object of future work.
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FIG. 3. Matrix denoising: Comparison between rotation invariant (red) and denoising based on decimation with a sampling oracle at
B =1/A (blue) or with a ground-state oracle at 8 = oo (green). Performances are measured by the average mean square error over
30 samples for each A. Error bars are too small to be seen. Right panel: N = 2000, P = 60, p = 1. The magenta points are obtained via
our ground-state oracle; error bars are 1 standard deviation of 20 MSEs. The first five points are obtained with N = 1800, the remaining three
with N = 1700, 1600, 1500, respectively. Left panel: N = 1000, P = 400, p = 0.05.
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APPENDIX A: RETRIEVAL STATES AND RETRIEVAL ERROR

Let us define the Mattis magnetizations:

N
1

— M. —

m“(x)—]v;axu w=1,...P (A1)
1 N

— My — _

p"(X)—N;mxl, p=P1—0+1,... P, (A2)
The energy then takes the useful form
z || ||
—E(IYR) = 2= Zzz,x,x,+ Z(mﬂ(x)) = ) P+ (N Ix1). (A3)
lj 1 n=P(—1)+1

The Lagrange multiplier ¥ has been introduced to fix IEE,,,(||X||2) r/N N9 | We assume that the oracle will produce n** with
an asymptotic measure given by

[ P (xelEvFrm )
fdP%-(x)e(Z\fﬂsmu ’/L) i

’7,# ~ ()g"z—

. &'~ P:,Z~ N(0,1) independent of other noises , (A4)

where m", i.e., the retrieval accuracy for p* and r, u must be determined self-consistently. Define for later convenience the
quantities

Epeln/]=m!. Enel(n)] =0 (AS)
Then, (A4) has the following implications:
Eg[n/'] = EgBye[n/'] =0, Egg'm]=m"8,., Eg[vf]=1 (A6)

that are self-consistent with the fixed point equations for each decimation step.

APPENDIX B: REPLICA SYMMETRIC FREE ENTROPY

In this Appendix, we compute the large N limit of the free entropy
1
Dy = ﬁEln/dPg(x)exp[—ﬂE(x|YR)], B1)

where [E is taken with respect to all the disorder: Z, &, y. This is done using the replica method [32]. We thus introduce

EZ} _IEZIEH/HdPg(Xa)exp[ ﬂZE(xa|YR):| (B2)

a=1

We decompose this computation and start with the first noise terms in (A3) and the related Ez average

n
EZ exp E E Xa,iXa,j | = €Xp E E Xa,iXa, jXb,iXb, j

ljl a=1 i,j=1a,b=1

2 n
S Q) + 2 A”X"” . (B3)

a#b

= exp

Now we take care of the penalizing p terms in (A3). After replicating, their contribution to the partition function is

P n
7 d H Vg2 i M o .
A= l_[ l_[ e 2P 1_[ 1_[/ ;n —S i /st S ke (B4)

n=P(1—t)+1 a=1 n=P(—t)+1 a=1
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Notice that, thanks to the introduction of the auxiliary Gaussian variables (s%),<x, p(1—1)<u<p, the exponential is now decoupled
over the particle indices j. Consider then the expectation of A with respect to 5, given & with the assumptions (A6)

n

N2 N ﬂ
o4 H]Er’fi‘éiﬂ exp (i\/;n;t ngxa,,)
i=1 a=1 (BS)
ds“
- 11T /

( )2 N f
+ E INE, . enev v Lim siai | |
n=P(—1t)+1 a=1

Now we can expand the exponential inside the In up to second order; the remaining terms will be of subleading order and thus

EyelA] =

u=P(1—t)+1 a=I

" Nt — (m)?
( ) )xa,ixb,i
1

neglected in the following:
( zs”[mea,——Z ZZ(
a,b=1 i=

]EW\S[A] = l_[ 1_[/ \/E
) )xa,xb,> —I—Z s“[Zm Xai |- (B6)

n=P(—1t)+1 a=1

dst 1

[T 11 Fow| 5 Sty
b_

n=P(1—t)+1a=1
To continue, we assume condensation on a finite number of patterns, say the first k. We focus now on the remaining ones, namely,

fzz ;xa,g @

for u > k:
2
pmew| 205 3 oo | = [ 1T [T oo
a=1 pu=k+1 n=k+1a= 1 a=1 pu=k+1 a=1 p=k+1
Putting A and B together, their overall average over (&), takes the form
2
_1 Zn ZP s +ZP Gh?
dZ“ 3 2ua=1 u=P(1-+1 ~ 2 pu=k+1 — 72

(EM)}L>I([ ] / I I A/ 27[ / k41 ]
pu=k+1a=
N w (BS)

n=P(1—t)+1 a=1
i=1

N
X exp Z Z lnEgMe«/_Za Ixal(é”zgﬂx(/»P —Rym!’ s") X(U>P—R)Y",_ shst Y

i=1 p=k+1
If we call Egm!' 2 =: M"?, a further expansion of the exponential yields
ds” 1 u .
E,.,[AB] = / H H o | =5 Yo & (4B — M)
n=P(1—t)+1a= l pn=P(1—t)+1
Z Z 22} O(%a, Xp)
n=k+1 a= 1 n=k+1 a=1 ;/. =k+1 a,b=1
. (B9)

»
DD (MY sksy O(Xay )

n
+ip Z Ee[&'m)] ) 2lis) O(xa, %) — X
n=P(—1)+1 a,b=1 n=P(1—1t)+1 a,b=1

We can now perform a Gaussian integration over the variables z* = (z%),«,

P EZ no
E),..[AB] = / H H ik ml]Q)s"

: > (1+ﬁQ+ﬂ 0
exp ——
n=P(1—t)+1a= 1 2u:P(17t)+1 1- ‘BQ
(B10)

oaN
X exp [—7 Indet (1 — ,BQ)] .

Finally, after an integration over the remaining Gaussian variables s*, and using (A6), we get
P
1—¢t)N 1
E), . [AB] = exp —¥ Indet (1 - BO) — 5 > Indet(l — (1 —m*(z*)B*Q%) |, (B11)
u=P(1-t)+1
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where t# = (1 — (u — 1)/P), and m(z*) = m* are the previous retrieval accuracies. It remains to analyze the contribution given
by (§")u<k:

ﬂN n k , n k ,BN n  k (mg)z N
Ci=exp | = Z Z(m"(xa)) _ /H 1_[ dm 5o &P Z Z (—NﬁT + Bm! Zgi“xw) ) (B12)
i=1

a=1 p=1 a=1 p=1 a=1 p=1

Before plugging the contributions coming from A, B, and C into EZ},, we need to introduce a collection of Dirac deltas to fix
the desired order parameters that are organized in the overlap matrix (Q(X,, X”))Z, bt

Ndrdq, 1
1= / [ daa8(0a, x6) = gas) = / I1 Tbl.‘“’exp =P rab<Nqab—Zxa,,-xb,i> . (B13)

a<b<n a<b<n a,b=1

Hence, the averaged replicated partition function, at leading exponential order in N, takes the form

n ok n k
]EZ;\’]:/ 1_[ %/Hndmg,lg—pr —]Evzraanb_ﬂTNZZ(mg)z

a<b<n a=1 p=1 a,b a=1 p=1
L
xexp | =5 > Indet(l — (1 —m?*(*)B*Q%)
n=P(1—1)+1
a(l —1)N A " (D BA—1 ,
xexp | —————Indet(1 = Q)+ N*A D 2+ NBY (51 = dua) + —— 4z
L a#b,1 a=1
N
k n 1 n k n
X dP:(E")| | dPs(xp)exp | = FapXaXp + mhEVx, , (B14)
JTTorenanaaor| 3 3% s 323 s

where we denote Q = (qap); ,—;- We can finally express the replicated free entropy with a variational principle coming from a
saddle-point argument applied to the formula above:

k

R 1 1 B < w2 a(l—0N
®, = lim @y, = ~Extr)—> §a bj Fandan = ;:1 ,?:1 (mf)” — ———— Indet (1 - pO)
n P
(1 — qua) BA—1 2 at 2 2
- — Indet[1 — (1 — ’
+8 a§:1j ( ot T )~ 3R u:p;ﬂm ndet[1 — (1 —m*(z*))B*Q]

n 2 k n n k n
+874 Y % +ln/ HEEM/HdPg(xu)exp % 3 ravers +BY Y miteta | { (B15)
n=1 a=1

a#b,1 a,b=1 pn=1 a=1

The normalized sum over u = P(1 —¢)+ 1,..., P on the second line can be turned into an integral f(; dt ... in the large
N limit.
The extremization is taken with respect to the collection of parameters (rup, qup)j ,_;> (mZ‘)Z’k

Z1 =1~ Within the replica
symmetric ansatz,

v g (¢ q

qg VvV (g q
{Vub:r, a#b {Qab:q, a¢b mill,_mu’ Q_ q q v q eRnxn‘ (B16)

Fga = —U qaa =V . .

qg 9 (4 v

The determinants of 1 — SQ and 1 — B?(1 — m?(t))Q are then easily computed:
det (1 — BQ) = (1 —ﬂ(v—q))”[l —nL] (B17)
1—B(v—gq)

det(1 — (1 —m*(0)B*0*) =[1 — (1 — m*()B*(v — @* 1" x [1 = (1 — m*(2))B*(v + (n — Dg)*]. (B18)
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Further simplifications occur for the other terms in the replicated free entropy. In particular, the remaining In integral has to be
treated as follows:

k n n n k n
/gEgu/gdPg(xa)exp % Z XoXp — g;xﬁ-{-ﬂ;mﬂsu ;xu

a#b,1

k n n 2 . ' .
- / [[Ee / [ [dP:(xa) exp %<2x> u er r S s e
p=1 a=1 a—l pr o o

k n .
+
Z]EZ/ HEEMH/dPS(xa)exp «/;Zxa _H 5 rx2+ﬂzm“$“xa
a=1

n=I1 n=1

= ]EZIE,S[ / dP;(x)exp ((Zﬁ +pAm- &)x — ”Tﬂxz)} , (B19)

where Z ~ N'(0, 1), & = (€', ..., &5, m = (m', ..., m"). Finally, expanding at first order in n, one has

k
eI 0 FAG = Bq

- %t 0 dr[ln(l — (1= () — ) —

2B8%q(v — g)(1 — m*(1)) }
1 — B2(1 —m?(1))(v — g)?

+ ﬁ(m; 2 ﬁA4_ 11)2) + Ez,;ln/dPs(x) exp <(Z«/7+ pm - £)x — MTHX2>} +0@m).  (B20)

It suffices then to let n — 0. From the previous, we also deduce the expression of ®y:

rg+uw  BPAG*  a(l —1t)
2 4 2

Do (o, M5 g, 1 u, v, 9) =

R ]

at [ o 28— (1 — mA ()
_?./o dr[ln(l—(l—m (TNB(v—qg))— = p2(1 —m2(t))(v—q)2]

+ﬁ<f)(1—v)+ﬂA—lv2)‘ B21)

2 4

1. Fixed point equations

The stationarity conditions coming from (B20) are

v=1, (B22)
v=Eg, (X)) (B23)
m* =Eg 6" (X)x, w=1 ...k (B24)
q=E¢y (X% (B25)
po 2U =0 / gy 24?1 —m’(D)) [1 L 20— grd —m(D) } (B26)
(1 —Bw—q)) o 1= -mNw—qP  1-B0-m)w—q?]
w=po+ Bl — BAWw —a(l — PO =20
(11— B —q))
f 2082(1 — m(1)) 4840 — q2(1 — m2(x))?
- O”fo dr[l B —m e —qP LU= B — m e — q)Z)Z} ' (527

The first equation, corresponding to ¥, can be directly eliminated. Notice that the effect of decimation is visible only in the
variables u and r that affect the local measure (A4). For all practical purposes, we will make finite size simulations and use the
discretized form present in (B15) of the integral accounting for decimation contributions, starting from step 0, when no pattern
has been retrieved yet. Finally, notice that mixed states solutions are possible, with the estimates aligning to more than 1 pattern,
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i.e., different m*'s in (B24) are nonvanishing. This is not desirable in inference, since one wants to estimate one pattern at a time
with the best possible performance.

2. The zero temperature limit

Let us express the 8 — oo limit of the free entropy with a prior of the form

Jo
P =(1-p)so + 5[5—1/ﬁ+31/ﬁ]s p € (0,1]. (B28)
For future convenience, we introduce the notations
C:=p1-¢q) €][0,1), ?::r/IBZ, U::u;r’ (B29)

where ¢ is intended as the stationary value of the overlap solving the fixed point equations. Denote m = (m*)* _,, where & is
the maximum number of condensed patterns. In the low temperature limit, the free entropy, rescaled by 8 and evaluated at the
stationary values of the parameters involved, has the form

1 FC U a(l—t) 1 m> AC /’ C(1 —m*(1))
- =t — - — — + — tf d B30
8 > T2t aaCo a2 T TV AT T T e B30)
where
1 B BU
Y =—FE ,Zln[l—p+pcosh—(Zﬁ+m~§)exp (——>:| (B31)
gt NG 20
When 8 — oo, we have to distinguish two cases in the Z average:
N 1 ([ mENTUYN gz e B w
¥ =0<—>+—E / —i—/ In |:1 —,0+pcosh—(zﬁ+m-§)ezﬂi|. (B32)
B) B¢ —mE/NFHURSTE S —oo 27 NI

The O(B~") instead comes from integration on the interval [—m - &/+/7 — U/2./7p, —m - §//7 + U/2./Fp] of the same
integrand, which can be easily bounded.

Let us now focus on the first integral in (B32). The hyperbolic cosine and the exponential in U dominate on the other terms in
the In. Taking into account the exponential growth in the selected range of z values, the first integral can be approximated with

00 = . = 2
T Pt e SR AT

e
m-&/F+U /270 N 2T N 2p 27 p
m-§ U o dz _2
+E (— — —) / e 7. (B33)
g VO 20) Jomerrungm V21
The second integral in (B32) can be treated similarly. Putting all the terms together one gets
1 FC AC U a(l—t) 1 m? 7 _L(L_m4g>z _L(L+m.5)2
—Pb=—— - — - o _E 2P\ 2Jp 27\ 2Jp
B R S IR T, E[e te
' m-£+ -0 m-£— L
—HEEm § erf L + erf /1
27 NG %
U U
U m.g— 5L m-§+ 50 Cc—m
— —E¢| 2+ erf I/ ] T +at/ dt ( mz(r)) > (B34)
4p JV2F 2F o 1—=0-m*1))C

Using the fact that all the parameters are evaluated at their stationary values, the previous formula can be further simplified by
looking at the limiting version of the fixed point equations. In particular, we have that

)

The value of 7 can be found directly from (B26) by multiplying it by =2

a(l —1) 2(1 — m2(z)) [1+ 2C2(1—m2(r)):|

T=aCop +A+“t/(, T a oy | T T 0 —mm)

(B36)
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FIG. 4. Logarithm of the number of restarts in the whole decimation procedure versus number of signal components for A = 0.05,
o = 0.03. Recall that 8 — oco. Each data point is the average of 30 runs, the error bars are one standard deviation.

Furthermore, from (B23) with v = 1, one has

M) (W)]_ _
IE5|:erf< Nor + erf N =2(1-p). (B37)

We stress that the left-hand side of the previous equation is monotonic in U, and thus (B27) has a unique solution for fixed
sparsity parameter p. Finally, from (B24) and (B31):

m = E§(X),; W _ g ¢ [erf<m E— U_/2\/E) N erf<U/2\/ﬁ-|:m . g)} |

(B38)
N Nex N
If we insert these conditions in (B34), we get
d a(l —1) 1 m? /’ C(1 — m%(7))
—=—— "4+ AC—-+—+2at | d . B39
B 20-cp " a Tt T 0 (B39)

APPENDIX C: GROUND-STATE ORACLE FOR BINARY SPINS

Here we provide the pseudocode for the ground-state oracle for binary spins, based on an adaptation of simulated annealing.

Algorithm 1 is itself run multiple times, typically five times or more, and we chose the outcome that required the least number
of restarts.

Algorithm 1. Ground-state oracle with P; (x) = (8,1 + 8:1).

Require: N, P (or @), Y, threshold (€ R, ), maxr (€ N)
restarts <— 0
S < N x N zeros matrix
while i < P do
s, trials < SA(N, Y, threshold, maxr, restarts)
restarts <— restarts + trials
if (trials >299 or restarts > maxr) then
break and start over

> See the code of the SA routine below

end if
YeY—%
S, <s > S; = ith column vector in S
threshold < threshold -0.9975
i<—i+1
end while

Algorithm 1 implements the decimation procedure, whereas Algorithm 2 is the simulated annealing. Notice that in the latter
we have introduced a restarting criterion based on a moving energy threshold that lowers any time we find a candidate pattern that
is good enough, in terms of energy, or we do not find anything acceptable in 20 trials. The number of restarts needed increases
exponentially with the size of the system, as in Fig. 4, but the algorithm proved to be efficient up to sizes N >~ 1500 for any noise
level A we have tested, and above N = 2000 when the noise is not too close to its critical value.
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Algorithm 2. Simulated annealing (SA).

Require: N, Y, threshold (€ R ), maxr (¢ N), restarts (€ N)
itry < 0
found=False
while itry <300 do
stop <— 0
B <0
s <— random sample from ]_[fv:1 P;
itry < itry +1
if itry + restarts > maxr then
returns, itry
end if
if itry %20 = 0 then
threshold < threshold - 0.9975
end if
while £ < 200 do
k< k+1
B—1+55 99
h < %s
define ss; < —s; with probability Ly Vi
if s — ss = 0 then
stop <— stop +1
if stop >5 then
if 1s7 j—ﬁs > threshold then
return s, itry
else
break
end if
end if
else
stop < 0
S < S8
end if
end while
end while

> When the search does not move for five consecutive times.

> wrong energy, try again
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