symmetry

Article

Approximation Conjugate Gradient Method for Low-Rank
Matrix Recovery

Zhilong Chen !, Peng Wang *** and Detong Zhu *

check for
updates

Citation: Chen, Z.; Wang, P.; Zhu, D.
Approximation Conjugate Gradient
Method for Low-Rank Matrix
Recovery. Symmetry 2024, 16, 547.
https:/ /doi.org/10.3390/sym16050547

Academic Editors: Boris Malomed,
Hidetsugu Sakaguchi, David Laroze,
Qing-Wen Wang and Calogero Vetro

Received: 22 March 2024
Revised: 21 April 2024
Accepted: 24 April 2024
Published: 2 May 2024

Copyright: © 2024 by the authors.
Licensee MDPI, Basel, Switzerland.
This article is an open access article
distributed under the terms and
conditions of the Creative Commons
Attribution (CC BY) license (https://
creativecommons.org/licenses /by /
4.0/).

1 Mathematics and Statistics College, Hainan Normal University, Haikou 570203, China;
202312070100004@hainnu.edu.cn

Key Laboratory of Data Science and Intelligence Education of Ministry of Education, Hainan Normal
University, Haikou 570203, China

Key Laboratory of Computational Science and Application of Hainan Province, Haikou 570203, China
Mathematics and Science College, Shanghai Normal University, Shanghai 200234, China; dtzhu@shnu.edu.cn
Correspondence: pengwang621@163.com or 050115@hainnu.edu.cn

Abstract: Large-scale symmetric and asymmetric matrices have emerged in predicting the relationship
between genes and diseases. The emergence of large-scale matrices increases the computational
complexity of the problem. Therefore, using low-rank matrices instead of original symmetric and
asymmetric matrices can greatly reduce computational complexity. In this paper, we propose an
approximation conjugate gradient method for solving the low-rank matrix recovery problem, i.e., the
low-rank matrix is obtained to replace the original symmetric and asymmetric matrices such that
the approximation error is the smallest. The conjugate gradient search direction is given through
matrix addition and matrix multiplication. The new conjugate gradient update parameter is given
by the F-norm of matrix and the trace inner product of matrices. The conjugate gradient generated
by the algorithm avoids SVD decomposition. The backtracking linear search is used so that the
approximation conjugate gradient direction is computed only once, which ensures that the objective
function decreases monotonically. The global convergence and local superlinear convergence of the
algorithm are given. The numerical results are reported and show the effectiveness of the algorithm.

Keywords: approximation conjugate gradient method; low-rank matrix recovery; backtracking linear
search technique; global convergence; superlinear convergence

MSC: 49M37; 65K05; 90C30; 90C56

1. Introduction
Problem Description Motivation

The low-rank matrix plays an important role in a broad range of applications and mul-
tiple scientific fields. For example, many bioinformatics experts use the matrix restoration
technique to predict the relationship between diseases and genes [1]. In many bioinfor-
matics problems, the information between genes and diseases is presented in the form
of a symmetric or asymmetric matrix, but the dimensions of symmetric and asymmetric
matrices are extremely large, which makes it difficult to calculate effectively in practical
situations and even leads to the inability to perform calculations. Hence, it is often possible
to recover it due to the low-rank structure. In many cases, the rank r of the low-rank matrix
is fixed and the matrix decomposition M = UVT is completed, where M € R"™*" is a
known matrix and U € R"*", V € R"*" is the variable matrices of the following problem:

min

1
F(U,v)==|luvT — M|3. 1
O u,v) 2|| 113 1)
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In many cases, matrix M is a symmetric matrix, i.e., M € R" " and the matrix
decomposition M = uuT, u e rrxr, problem (1) is equivalent to solving the following
low-rank symmetric matrix recovery problem:

: 1 T 2
min F(U,U) = 2 uu’ - M. @

As the factorized problem (1) or (2) involves only (m + n)r or 2nr variables, these
methods are, in general, more scalable and can cope with larger matrices. The solution to
the matrix recovery problem has also attracted the interest of many scholars.

On the Euclidean manifold, Sun and Luo [2] established a theoretical guarantee for
the factorization-based formulation to correctly recover the underlying low-rank matrix.
Tu et al. [3] proposed a Procrustes Flow algorithm for solving the problem of recovering a
low-rank matrix from linear measurements.

On other Riemannian manifolds, Keshavan et al. [4] introduced an efficient algorithm
such that the method could reconstruct matrix M € R™**" from O(rn). Ngo and Saad [5]
described gradient methods based on a scaled metric for low-rank matrix completion. Van-
dereycken [6] proposed a new algorithm for matrix completion. Mishra and Sepulchre [7]
introduced a nonlinear conjugate gradient method for solving low-rank matrix completion.
Mishra et al. [8] proposed a gradient descent and trust-region algorithm for low-rank
matrix completion. Boumal and Absil [9] exploited the geometry of the low-rank constraint
to recast the problem as an unconstrained optimization problem on a single Grassmann
manifold. Wei et al. [10] introduced a family of Riemannian optimization algorithms for
low-rank matrix recovery problems. In the past year, Najafi and Hajarian [11] proposed
an improved Riemannian conjugate gradient method to solve robust matrix completion
problems. Duan et al. [12] proposed the Riemannian conjugate gradient method for solving
the low-rank tensor completion problem.

In addition to the aforementioned work, there are also some algorithms for solving
matrix completion problems (see [13-18]). For solving matrix recovery problems, some
algorithms and related research have also been widely studied (see [19-24]).

Inspired by the algorithm ideas in [25,26], this paper proposes an approximation con-
jugate gradient method to solve the low-rank matrix recovery problem. The approximation
conjugate gradient direction is given such that the search direction is the descent direction
of the objective F(U, V). The algorithm avoids the singular value decomposition of the
matrix and only obtains the search direction of the problem through the multiplication of
the matrix. The backtracking line search technique ensures that the objective function of
problem (1) is monotonic descent.

In this paper, the approximation conjugate gradient direction is introduced in Section 2.
In Section 3, the detailed steps of the approximation conjugate gradient algorithm are pro-
posed. The global convergence of the algorithm is given in Section 4. In Section 5, the
local superlinear convergence of the algorithm is given. Numerical results are presented in
Section 6, and in Section 7, some conclusions are given.

Notation

In this paper, the low-rank matrix recovery problem is solved by the approxima-
tion Newton algorithm. In problem (1), let Z € R™*" denote the variables, and Z* be
the optimal solution of objective function f(Z). The F-norm of matrix Z is defined as

mn
1Z]|z2= % Z% A symmetric and positive semidefinite matrix B — A is represented as
=1

i=1,j=
A =< B. Given any matrix A,B € R"*", A e B denotes the usual trace inner product of
A and B.
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2. The Approximation Conjugate Gradient Step

In this paper, we propose a new approximation conjugate gradient algorithm for
solving problem (1). Next, we first introduce the traditional conjugate gradient algorithm
for solving the unconstrained nonlinear programming problem.

In the Euclidean case, the conjugate gradient methods are line search algorithms to
solve the unconstrained nonlinear programming problem, where the objective function is
f :R" — R. The sequence {x;} in R" is generated by

Xpy1 = Xk + QT

with a; > 0 for all k > 0 from an initial point xg € R", and the search directions 7; € R"
are computed using the gradient §; = Vf(x) as o = —$p and

M1 = —8k+1 + Brw1le = =V f (Xi1) + Brs1k

for all k > 0. The computation of real values S is crucial for the performance of conjugate
gradient methods. A famous real value of 1 is

4 2
Conjugatedescent : ﬁ%fl = ||gkA+TlAH2~
—&i Mk

It was proposed by Fletcher [27].

To solve problem (1), we let
VFy(Z) =VFy(U,V) = Uuvl —mMm)v,
VFy(Z) =VFy(U,V) = (uv’ — m'u.

Hence,

[ wvt-=myv

v =vruv) = | SR | = G S |

VEy (U, V)

and

T _
9= VE(Z) = VFU, i) = | gl | = | R v |

Vi
The sequence {Z} is generated by

on iteration point Z; = { ty }

Ziy1 = Zg + aifk,

from an initial point Zy € R"+M*" with @y > 0 for all k > 0. The search direction
e € RUTHXT are computed using the gradient gy = VF(Zy) as 79 = —g0 = — VF(Z)
and

41 = — 8k+1 + Prs17k
= — VF(Zk1) + Brs1'ks 3)

for all k > 0. To obtain better search directions, we constructed the following real value
Br+1 of Algorithm 1 based on the structure of the problem itself,

IVE(Zir) |17 @

2€2

VEZe )R . ,
Bk+1 = %’ if[VF(Zgpr) ol > 5,
otherwise,



Symmetry 2024, 16, 547

40f17

where VF(Z;,1) ® 1. denotes the usual trace inner product of VF(Z;, 1), € Rm+m)xr
and e € (0,1).

Algorithm 1 (ACGA)

Input: Choose an initial Zy = [ gg ], where Uy € R™", Vj e R Let0 < <1, >0

and set k = 0.

Main step:

1. If k = 0, then compute VF(Z) and let 5y = —VF(Zy).

2.Ifk =0and ||VF(Z)||r < €, then stop, Zj is the optimal solution of problem (1).
3. Compute a; € (0,1] such that

F(Zy + aiiie) < F(Zg) 4 axBVF(Zy) @ 1. (5)

4. LetZy 1 = Zy + Xp k-

5. Calculate VF(Zy 1), if [|[VF(Zky1)||F < €, then stop, Z 1 is the optimal solution of
problem (1).

6. Compute i1 as (2) and

M1 = —VF(Ziy1) + Brs1ks

letk=k+1,goto3.

3. The Approximation Conjugate Gradient Algorithm (ACGA)

In Section 2, we introduce the approximation conjugate gradient step with updated
real value By. .

Remark 1. We obtain the step size ay by the backtracking line search based on objective function
F(Z2),ie., given w € (0,1), let oy = 1, w, w?, - -+ until (5) holds.

Remark 2. We can randomly generate initial m X r matrix Uy and initial n X r matrix Vy with
rank r. We can generate the matrices Uy € R™*" and Vy € R"*" as follow,

1 o --- 0 --- 0 1 o --- 0 --- 0
=" 1o 0 Y = b 0 0
0 0 1 0l .. o 0 -~ 1 - 0]

4. Convergence Analysis

In this section, to prove the convergence of the algorithm (ACGA), we require the
model to satisfy the following assumption:

Assumption 1. Assume that the objective functions of problem (1) are twice continuous differen-
tiable, i.e., for any F(Z), it is twice continuous differentiable. For any point Z € RUMXT in oyr
method, we define the level set

L(Zo) = {Z e RU™MXT F(Z) < F(Zy)}.
Assume the level set L(Zy) is bounded.

Assumption 2. Assume the gradient of F(Z) is Lipschitz-continuous, i.e., there exists kg > 0
such that

IVE(X) = VE(Y)|[r <kl X =Y,

forany X, Y € R™*™,



Symmetry 2024, 16, 547

50f 17

The bounded function F(Z) is important for the proof of convergence of Algorithm 1
and the following lemma presents the boundedness of the objective function F(Z).

Lemma 1. Under Assumption 1, there exists constant ky > 0 and kg > 0 such that

IF(Zi)llF <xf,
IVF(Zi)|lF <xg.
Proof. The proof is similar to Lemma 3.2 in [28]. O

The purpose of step 3 of Algorithm 1 is to monotonically decrease the objective
function of problem (1). Hence, we need to prove that VF(Z;) e i, < 0 when Algorithm 1
does not terminate.

Lemma 2. If Algorithm 1 dose not terminate, i.e., for constant € > 0, we have |VF(Zy)||p > €, then
VE(Z) e i < 0.

Proof. If Algorithm 1 dose not terminate, i.e., || VF(Zy)|| > €, then according to the defini-
tion of 7%, we have that

VF(Zx) @ =V F(Zy) o (=VF(Z) + Bilk-1)
= — VF(Z) e VF(Zy) + Bk VF(Zi) ® 111
=~ IVF(ZO)IE + BV F(Zk) ® 151 (6)

If [VF(Z) e 1] > &, by (4) and (6), we have that

VF(Z) i = — |VF(Z)|IF + Bk VE(Zk) @ k-1
IVF(Z)|1?
=—|IVE(Z)||% + VE(Z) e 1y
H ( k)HF —VF(Zk)°77k71 ( k) 17k 1
=—2|[VF(Zy) I3
<262 <0.

If \VF(Z) e 51| < %, then we have that

VF(Zi) e = — | VF(Zi) |1} + Bk VE(Zk) ® 1151
< — |VF(Z) |7 + Bkl VF(Zk) ® 151

2 e
<~ IVE@Z) I} + B

VE(Z)|?
< vz + VI
2
€
——?<0.

O

Step 3 is important for Algorithm 1 because it ensures that the objective function is
monotonically decreasing. But we must prove that step 3 is to terminate in a finite step, i.e.,
there exists o > 0 such that (5) holds.

Lemma 3. Under Assumptions 1 and 2, let {Z;.} be the sequence generated by Algorithm 1, then
step 3 is to terminate in a finite step, i.e., there exists ay > 0 such that (5) holds.
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Proof. Suppose Algorithm 1 dose not terminate on iteration k, i.e., there exists positive
constant € > 0 such that | VF(Z;)||p > e. First, we prove that ||7;||r is bounded for all
k > 0. We use mathematical induction to prove this conclusion. When k = 0, we have
o = —VF(Zp), according to Lemma 1, we have ||19[|r = || VF(Zo)||r < K¢, suppose 1y is
bounded, then by (3), we have that

[1ks1llE =1l — VF(Zgs1) + Brsatkllr
<|IVF(Zs1)IE + | Bl 17kl - 7)

By (4), if [VF(Zy1) @ 7| > &, then

Broy = IVF(Zgi1)3
T —VF(Zk) o1

By the bounded of VF(Zy, 1) and 1, we know that

B = IVF@IE 25
UNVE(Z) e T €

If [VF(Zgyq) o 1| < ¢ then by (4), we know that

IVF(Zi) I}

K
_ WV UNE o 78
|Brr1l e <

€2’

N

K

2
Hence, let k5 = 5%, we have that |By1| < k. Hence, by (7), we have that

Ik llF < xg + xgll7kllF-

According to the assumption of the bounded of #;, we obtain that there exists a positive
constant x; such that

2]l < 7.

According to Assumption 2, the gradient of F(Z) is Lipschitz-continuous, then

2
Ky
F(Zgy1) < F(Zk) + ax VF(Zy) @ 17 + 5 &l 3 8

If [VF(Z;) e 7i_1] > &, then by (5) and (8), we have that

F(Zy1) — F(Zy) — axBVF(Zy) @ 1
2
b4
<arVF(Zy) ® i + 7kKHH77kH% — axBVF(Zy) o i

a%KH 2
=(1—-B)axVE(Z) e 1 + T||’7k||F

2.2
<(1- B)ayVF(Zy) o (~VF(Zi) + er) + -5 i

2
B B 2 IVF(Z)||2 0GKY 5
<( ﬁ)“k( IVF(Zi)[IF + VEZ) e e .Uk_lvp(zk)”ﬁcq + =5

2.2
2 | % Kh

<—2(1—B)age* + 5 K. 9
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By (9), we want F(Zy,1) — F(Z) — axSVF(Zx) e 15 < 0, then

2.2
—2(1- Baye® + %xg <o. (10)

By (10), we have that

4(1— B)e?
KHK,7

2
Hence, we let oy = 752)5 > 0, then the conclusion holds.
H™

If |[VF(Z) e 1] < é, similar to the proof of (9), we have that

2(1—
K2 K

F(Zyy1) — F(Zy) — axBVF(Zy) @ 1

v VF(Z) |2 2,2
= <_” Pzl + %W(Zﬁ . 77k—1> + -
v VF(Z)| 2,2

S(l—ﬁ)ak<—|| F(Z)|I? + H (2 k)||p> n “k;HK%

2,2
<_ (1—B)age? i MH 2
- 2 2 T

2
Hence, to ensure F(Z;,q) — F(Zy) — axBVF(Z;) e < 0, we want —% +

2.2
%K% <0, then

D‘%K%-I 2 _ (1= B)aye?
Ky < ——F———,
2 "= 2

which means that

1— 2
e < %
4KHK,7

2
Let oy = (;72/3 )§ > 0, then the conclusion holds. [
Kr%ij

The following theorem shows that the sequence {Z;} generated by Algorithm 1
converges to the critical point of problem (1).

Theorem 1. Under Assumptions 1 and 2, the sequence {Zy} generated by Algorithm 1 satisfy
lim V£ (Z0)]|F = 0.

It means that the iteration sequence {Zy} converges to the critical point of problem (1).

Proof. By (6), we have that

VF(Zg) o i = —|IVE(Z)||F + Bk VF(Zy) @ i1
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By (4), if [VF(Zy) ® 11| > %2, we have that
—VF(Z) o 1 =l VE(Zi) I} — Bk VF(Zk) @ 11k
IVE(Z)|IE
=||VE(Z)|? + ==t VF(Z) @ 15—
IVFZOI} + rrz e = VF(Z0) ot
=2||VE(Z) 3. (11)
If [VF(Zg) o fx_1| < &, then
—VF(Zy) o e =[IVE(Zi) |} — Bk VF(Zk) @ k1
VE(Z)|?
=|IVF(Zo) |z - %VF(ZQ ® k-1
2
2
Combining (5), (11) and (12), we can see that
F(Zy) = F(Zgy1) > — axBVf(Zg) @ 111
b
>89 (213,
hence, for any large enough N > 0, we have that
N
F(Zo) = F(Zn) = ) F(Zy) — F(Zg11)
k=0
N 1 )
> ) SuBlVE(Z)F
=02
1, )
=58 ) axllVE(Zo)llE- (13)
k=0

According to Assumption 1, we know that F(Z) is blow bounded, hence, by (13), we
have that

lim an||VF(Zy)[[F = 0. (14)
N—o0

According to Lemma 3, we know that ay > (é;f )52 > 0 for any index N
H
if [VF(ZN)|F > €, and

i

_ 2
anlVFzN) I = S 9z 15
H™n

Combining (14) and (15), we have that
lim [|VE(Z0)]l = 0.
k—oc0
O

5. Local Convergence

In Section 4, we have shown that the sequence {||VF(Z;)||r} generated by the con-

jugate gradient algorithm converges globally to zero. We now discuss the superlinear
convergence in a neighborhood of the solution Z*.

2
First, we show that if el ﬂ, then a; = 1 for any iteration index k.
VEZOE = K Y
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Lemma 4. Under Assumptions 1 and 2, let {Z;} be the sequence generated by Algorithm 1, if

Il o (-p)
VF(ZF = %

, then oy = 1.

Proof. First, we consider the follow inequality
F(Zy1) — F(Zi) = BVF(Zk) @ 1
K
<(1=B)VF(Zk) o i+ = lellF
1— K
< P IVR@O 1+ B e
We want f(Z1) — f(Zi) — BV f(Zx) @175 < 0, then

K 1-—
gy < 5P IvR@Z0 (16)

2 —
By (16) and % < %, we have that f(Z;,1) — f(Zx) — BV f(Zk) e 5 < 0 holds,

which means that o, = 1. [

Finally, we show that the sequence {Z; } generated by Algorithm 1 converges to critical
point Z* superlinearly.

2
Theorem 2. Under Assumptions 1 and 2, if % < % and the objective function F(Z)
F

satisfies the local error bound condition, i.e., there exists k1 > 0 such that |[F(X) — F(Y)||r >
k1| X = Y||g for all X,Y € R™*", then the sequence {Z;} generated by Algorithm 1 converges to
critical point Z* superlinearly.

2
Proof. Because el < o8 according to Lemma 4, we have a; = 1. Then,

IVEZQllz = *n 7

11| Zks1 = Z7|[F <IF(Zipr) — F(Z7) |

=VF(Zk11) ® (Zky1 — Z7) + 0([| Zk1 — Z7[|F)IIF

=|(VF(Zgs1) = VF(Zg)) ® (Zgp1 — Z7)
+ VF(Zg) o (Zgy1 — Z7) + 0([1 Zesr — Z7(P)[IF

<|IVF(Zks1) = VE(Z) el Zisa — Z7 |
+ [IVF(Zk)  (Zk + 1 — Z7) IF + 0([| Ziy1 — Z¥([ )

=|VF(Z1) = VF(Z") + VF(Z") = VE(Z)|Fl| Zk1 — Z7 |
+ [IVF(Zk) ® (Zk + 1 — Z7) IF + 0([| Ziy1 — Z¥[[ )

<IVF(Zgs1) = VE(Z) el Zisa — Z7 e + [IVF(Zk) = VE(Z) el Zkr — Z7(|F
+ IVF(Zk)  (Zx + 1 — Z7) [IF + 0([| Ziy1 — Z¥([ )

SIVE(Ziy1) = VE(Z) el Zisr — Z e + [IVF(Zk) = VE(Z) el Zk1 — Z7(|F
+IVF(Zk) = VE(Z")||F|| Zk — Z*||F + [VF(Zk) ® ikl e + o([| Zk1 — Z7 || ). (17)

According to Assumption 2,

IVE(Zks1) = VE(Z)el| Zir1 — Z¥||F <xul|Zis1 — 27|13
IVE(Zy) = VE(Z*)IFl Zks1 — Z7 N F <xullZkyr — Z7[|Fl1Zk — Z7 ||F
IVE(Zx) = VF(Z*) el Zk — Z*||F <xullZe — Z*[|F (18)
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By (11) and (12), we have that
IVE(Z) o nelle <3IVE(Z) 2
=3|VF(Z) = VF(Z") ||z
<8yl Z — Z*||*. (19)
Combining (17), (18) and (19), we have that
k11| Zker = Z°lIF <ullZer — 213+ kit Zess — 21 el| 2 — 2715
1
+xullZe = Z° |+ SIVE(Z) = VE(ZO)E + o[l Zisr — 27 )
<kullZiyr — Z* 1 + xull Zir — Z¥MellZe — 2|1
+3x5 112k — Z*NF + o[l Zeyr — Z7 ). (20)
Since Z; — Z*, we know that

K1
max{o(||Zis1 = Z[|F), k1| Zisr = Z N3} < 1 Zss = Z7 s

for large enough k.
Hence, by (20), we obtain that

k1l Ziyr = Z¥|p < kel Zipr — ZF(|pl| Zk — Z°||p + 363112 — 27|} + %szﬂ = 2|k
which means that
%sz—i-l ~ Z|k < kullZepr = ZEN Zi — Z¥ || + 3x311 Ze — 2717 (21)
Divide by ||Z; — Z*||r on both sides of the inequality (21), we have that

1Zes1 =2 _ 25

62
Z -7 CHyz, — 7%,
72T S o N2 = Z e+ 12— 2Vl

As Zy,1 — Z* and Z; — Z* when k — +00, we can obtain that

1 Zkia = Z*|[F

22
Z— 7 Y 22)

as k — +oo,ie.,
| Zkr1 = Z%|[F = o([|Zk — Z" ||F),

which means that the sequence {Z;} generated by Algorithm 1 converges to critical point
Z* superlinearly. [

6. Numerical Results

In Section 3, the approximation conjugate gradient method is given, and the global and
local superlinear convergence of this algorithm are given in Sections 4 and 5, respectively.
Next, we give the numerical experiments to illustrate the performance of the method
proposed in this paper. We apply ACGA to synthetic problems. The synthetic data of the
experiments are increased as they are in [29]. First, the matrices U € R"*" and V € R"*"
with independent and identically distributed Gaussian entries such that M = UV is filled
with zero-mean and unite-variance nonindependent Gaussian entries are given. Then,
the sample K = pr(m + n —r) is given at random, where p is the oversampling factor.
To test the effectiveness of the algorithm, we compare ACGA to RMC [29], AOPMC [30],
GRASTA [31], and I, method RTRMC [9].
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RMC was the method for solving the low-rank matrix completion, in which the fraction of
the entries was corrupted by non-Gaussian noise and typically outliers. This method smoothed
the [co norm, and the low-rank constraint was dealt with by Riemannian optimization.

AOPMC was a robust method for recovering the low-rank matrix using the adaptive
outlier pursuit technique and Riemannian trust-region method when part of the measure-
ments was damaged by outliers.

GRASTA was a Grassmannian robust adaptive subspace tracking algorithm. This
method needed the rank-r SVD decomposition for the matrix and could improve computa-
tion speed while still allowing for accurate subspace learning.

RTRMC exploited the geometry of the low-rank constraint to recast the problem as an
unconstrained optimization problem on a single Grassmann manifold. The second-order
Riemannian trust-region methods and Riemannian conjugate gradient methods are used to
solve the unconstrained optimization problem.

Before solving the low-rank recovery problem, we will introduce the parameters
selected in the actual calculation of the algorithm proposed in this paper. The important
parameter of this paper is € (0,1). To obtain a larger search step size and the objective
function of problem (P) descent more quickly, the backtracking line search parameter
in step 3 of the algorithm selects a smaller value close to 0, so = 0.15 is selected in the
algorithm proposed in this paper.

To solve the low-rank recovery problem using the algorithm in this paper, we use
MATLAB (2014a) to write a computer program, and the computer is a ThinkPad T480 (CPU
is i7-8550U, main frequency is 1.99 Hz, memory is 8 G). The termination accuracy of the
algorithm is chosen by € = 1072, ¢ = 1072 and € = 107, respectively.

In this paper, we selected 12 problems to test the effectiveness of the algorithm. The
number of rows and columns of the selected questions, as well as the rank of matrices U
and V, are shown in the following Table 1. In Table 1, m and #n denote the number of rows
and columns of matrix M, respectively. r denotes the rank of matrices U and V. To test our
algorithm, we randomly generated 50 different scenarios for each problem in Table 1 and
obtained the final number of iterations by a weighted average of all random problem results.
We have set three different termination accuracies for our algorithm (¢ = 1072,1073,107°)
and used our algorithm to calculate the test problems in Table 1 for each accuracy. We also
used the four classic methods mentioned above to solve every test problem in Table 1 and
recorded the number of iterations of each method to solve every test problem in Table 1.
The comparison results of our algorithm with the other four algorithms under different
termination accuracies are shown in Figures 1-3.

Table 1. The information of test problems.

Problem m n r Problem m n r
1 100 100 20 7 100 300 20
2 300 300 20 8 100 500 20
3 500 500 20 9 100 800 20
4 800 800 20 10 100 1000 20
5 1000 1000 20 11 300 1000 20
6 50 100 20 12 500 1000 20

To draw a comparison diagram of the results of five algorithms, we use the perfor-
mance comparison formula of the algorithm proposed by Dolan and More [32] to calculate
the computational efficiency between different algorithms. Here are the specific formulas:

_ Tpss
- min{7,, :u €S}

Tp,s (23)
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where S denotes the set of algorithms. Let P denote problems set, n; = |S| and 1, = |P|.
For Vt > 1, let

ps(t) = nlpsize{p €P:rys <t} (24)

where p;(t) represent the efficiency of each solver.

We solve the test problems in Table 1 using ACGA, RMC, AOPMC, GRASTA and I,
method RTRMC, respectively. First, the terminate parameter is chosen by € = 1072. The
test results are reported in the following Figure 1.

The accuracy level is 1072 The accuracy level is 1072
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Figure 1. Comparison results of the number of iterations between ACGC and the other four
algo—rithms when e = 10~2 and r = 20.

From Figure 1, we can see that our algorithm has significant effectiveness compared
to the other four algorithms for calculating low-rank matrices. Especially when t = 1,
our algorithm has reached 0.83 and even reached 0.9 in comparison with RTRMC, but
other algorithms only reach between 0.1 and 0.2. This indicates that at an accuracy level
of € = 102, our algorithm can solve 83-90% of test problems faster than the other four
algorithms. By (23) and (24), the red curve representing our algorithm tends to 1 faster
than the blue curve representing other algorithms, indicating that our algorithm is more
effective in solving the test problems in Table 1 using all five algorithms. From the abscissa
of the four subgraphs mentioned above, it can be seen that our algorithm spends much
fewer iterations solving most testing problems than the other four algorithms. In summary,
our algorithm is more effective in solving the test problems in Table 1.

Next, we use five algorithms to solve the test problems when the terminate parameter
is chosen by € = 1073. The test results are reported in Figure 2.

From Figure 2, we can see that when the termination parameter is set to € = 1073,
it indicates that our algorithm’s red curve tends to 1 much faster than the other four
algorithms. When t = 1, the red curve has already reached 0.8, or even 0.9, while other
algorithms only reach around 0.2, with a worst-case value of 0.1. This indicates that even
with improved termination accuracy, our algorithm still has high computational efficiency,
i.e., our algorithm spends fewer total iterations when solving more than 80% of problems.
According to the abscissa of each subgraph, it can be seen that our algorithm spends much
fewer iterations in solving many testing problems in Table 1 than the other four algorithms,
indicating that our algorithm has higher efficiency in solving testing problems.
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Figure 2. Comparison results of the number of iterations between ACGC and other four algorithms

when e = 1073 and r = 20.

From Figure 3, we clearly see that with the continuous improvement of termination
accuracy, the five algorithms listed in this article have shown a decrease in efficiency
when solving test problems compared to those with accuracies of ¢ = 1072 and € = 1073.
In other words, the number of iterations required to solve all test problems has greatly
increased. However, when the termination accuracy is € = 1072, our algorithm still has
higher efficiency compared to the other four algorithms. The main manifestation is that
the red curve representing our algorithm has reached a range of 0.8 to 0.9 when ¢t = 1, but
other algorithms only reach around 0.4 or 0.5. This indicates that our algorithm spends less
iteration time solving most test problems than the other four algorithms. In addition, the
speed at which the red curve tends to 1 is also faster than the blue curve representing other
algorithms, and it can be clearly seen from the abscissa that although the overall solving
efficiency has decreased, our algorithm still spends far fewer iterations on solving some
problems than the other four algorithms.

Finally, we changed the termination parameter to € = 10> and still used five different
algorithms to solve the test problem. The results are reported in Figure 3.

The accuracy level is 107 The accuracy level is 10°°
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t t

The accuracy level is 107% The accuracy level is 1077

|
=
1
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Figure 3. Comparison results of the number of iterations between ACGC and other four algorithms
when € = 107% and r = 20.
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We choose the rank r = 15,7 = 25,r = 30 and r = 35 for solving the test problems
in Table 1 using Algorithm 3, RMC, AOPMC , GRASTA and RTRMC, respectively. The
number of iterations of every method for solving every problem of Table 1 is reported.
Using (23) and (24), we obtain a comparison graph of the number of iterations when we
solve every problem in Table 1 using four algorithms. The comparison results are reported
in Figure 4.

The accuracy level is 107 and =15 The accuracy level is 107 and =25

] [ (]
F e e

JILI Jp#
[
ir ¢
- et
)

!

1

oo
= !( £

& - ACGA | —— A CGA

-——RMC -——RMC
=———A0PMC === AOPMC
0z GRASTA i 02k GRASTA
RTRMC = = = RTRMC

o
@
T
Ty,

The accuracy level is 10°° and =35

- prvmeed e -

08F
1]

o d
g |
T ——ACGA ] a8t
». == RMC e
=——0PMC

0z GRASTA B 02
= RTRMC

—— ACGA
===RNC
=——OPMC
GRASTA
= RTRMC

£

L L L L L L L L L L L L L L L L
1 2 3 ] 8 B 7 8 9 10 1 2 3 4 5 6 7 [ 9 10

Figure 4. Comparison results of the number of iterations for five algorithms when we choose r = 15,
r =25,r = 30, and r = 35, respectively.

By (23) and (24), we can see that the red curve tends to 1 and is also faster than
other curves representing other algorithms. This means that our algorithm costs fewer
iterations than the other four algorithms when we solve all test problems in the table, with
r =15,r = 25,r = 30, and r = 35, respectively.

Next, we will test our algorithm on the Netflix dataset, which is a real-world dataset
in the Netflix Prize [33]. Netflix is a movie rental company that recommends movies to its
users. Hence, they have much information from users. This information is translated into a
480,189 x 17,770 matrix (this matrix is denoted as M). To test our algorithm, we randomly
selected 10 matrices of 500 x 1000 in M, and the rank of U and V are chosen by r = 20. We
will choose € = 1072,e = 1073,e = 10 % and € = 1077 to test five algorithms. The number
of iterations for each algorithm at different accuracies and ranks is recorded in Figure 5.

From Figure 5, we can see that the speed at which the red curve tends towards 1 is
the fastest at different accuracies. This means that for different termination accuracies, the
number of iterations of our algorithm is less than the other four algorithms in most cases
when solving all real-test problems, indicating that our algorithm is effective in solving
practical problems.

We determine the complexity of the algorithm by recording the CPU time when the
algorithm solves the problems in Table 1. In other words, the more CPU time is spent,
the higher its complexity; conversely, the lower its computational complexity. Next, we
calculate the test problems in Table 1 using five different algorithms and record the CPU
time by each algorithm in Figure 6.
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Figure 5. Comparison results of number of iterations for five algorithms when we choose € = 1072,
e=10"3%,e=10"%and e = 1079, respectively.
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Figure 6. Comparison results of CPU time for five algorithms when we choose ¢ = 1072,

€ =103, =10"*and € = 107, respectively.

From Figure 6, we can see that the speed at which the red curve tends towards 1
is the fastest, indicating that our algorithm spends less CPU time than other algorithms
when solving most of the test problems in Table 1. In particular, from Figure 6, we can see
that the yellow curve representing the SVD decomposition algorithm is much lower than
the red curve representing our algorithm, which means that our algorithm has a lower
computational complexity than the SVD algorithm.

7. Concluding Remarks

The main purpose of this paper is to introduce the approximation conjugate gradient
method, which avoids the complex SVD decomposition for solving the low-rank matrix
recovery. The idea is to extend the approximation conjugate gradient method and the
conjugate gradient parameter update technique to the matrix calculation and obtain the
search direction. The backtracking linear search technique ensures the global convergence
of the algorithm. At the same time, this technique ensures that the objective function
decreases monotonously. The local superlinear convergence of the algorithm is also given,
and the numerical results are reported to show the effectiveness of the algorithm.
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