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Abstract. Since Kilmer et al. introduced the new multiplication method be-
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multiplication structure are also called as T-product tensors, T-product tensors
have been applied to many fields in science and engineering, such as low-rank ten-
sor approximation, signal processing, image feature extraction, machine learn-
ing, computer vision, and the multi-view clustering problem, etc. However, there
are very few works dedicated to exploring the behavior of random T-product
tensors. This work considers the problem about the tail behavior of the unitar-
ily invariant norm for the summation of random symmetric T-product tensors.
Majorization and antisymmetric Kronecker product tools are main techniques
utilized to establish inequalities for unitarily norms of multivariate T-product
tensors. The Laplace transform method is integrated with these inequalities for
unitarily norms of multivariate T-product tensors to provide us with Bernstein
bound estimation of Ky Fan k-norm for functions of the symmetric random
T-product tensors summation. Finally, we also apply T-product Bernstein in-
equality to bound Ky Fan norm of covariance T-product tensor induced by
hypergraph signal processing.
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1 Introduction

Since Kilmer et al. introduced the new multiplication method between two third-
order tensors (T-product tensors), many new algebraic properties about such new
multiplication rule between two third-order tensors are investigated [9,11]. These
useful algebraic properties of T-product tensors have been discovered as powerful
tools in many science and engineering fields [21,28]. Although T-product tensors
have attracted many practical applications, all of these applications of T-product
tensors assume that T-product tensors under consideration are deterministic. This
assumption is not practical in general scientific and engineering applications based
on T-product tensors. In [4,5], the authors have tried to establish several new tail
bounds for sums of random T-product tensors. These probability bounds charac-
terize large-deviation behavior of the extreme T-eigenvalue of the sums of random
T-product tensors (definitions about T-eigenvalues and T-singular values associated
to T-product tensors are given in Section 2.1). The authors first apply Lapalace
transform method and Lieb’s concavity theorem for T-product tensors obtained
from the work [4] to build several inequalities based on random T-product tensors,
then utilize these inequalities to generalize the classical bounds associated with the
names Chernoff, and Bernstein from the scalar to the T-product tensor setting. Tail
bounds for the norm of a sum of random rectangular T-product tensors are also
derived from corollaries of random symmetric T-product tensors cases. The proof
mechanism is also applied to T-product tensor valued martingales and T-product
tensor-based Azuma, Hoeffding and McDiarmid inequalities are also derived [5]. The
random tensor and its applications in MRI and the tensor normal distribution can
be found in [1,23].

In this work, we will apply majorization techniques to establish new Bernstein
bounds based on the summation of random symmetric T-product tensors. Compared
to the previous work studied in [4,5, 14], we make following generalizations: (1)
besides bounds related to extreme values of T-eigenvalues, we consider more general
unitarily invariant norm for T-product tensors; (2) the bounds derived in [5] can only
be applied to the identity map for the summation of random symmetric T-product
tensors, this work can derive new bounds for any polynomial function raised by any
power greater or equal than one for the summation of random symmetric T-product
tensors. In order to drive these new bounds, we also establish Courant-Fischer min-
max theorem for T-product tensors in Theorem 2.1 and marjoization relation for
T-singular values in Lemma 4.1. Our main theorem is provided below:

Theorem 1.1 (Generalized T-product tensor Bernstein bound). Consider a se-
quence {X; e R™*™*P} of independent, random symmetric T-product tensors with
random structure defined by Definition 4.1. Let g be a polynomial function with
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degree nand nonnegative coefficients ag,ay, - ,a, raised by power s>1, i.e., g(x)=
(ag+arz+---+a,xz™)® with s>1. Suppose following condition is satisfied:

M M
g (exp (tZXJ)) = exp (tg (Zé\?)) almost surely, (1.1)
P =1

where t >0, and we also have

2
Xp_<p!A
it

almost surely for p=2,3,4,---. (1.2)

Then we have following inequality:
>0

M
J=1 (k)

. Mlst)?oy(A?
S(n—l—l)s_llitr;ge_etk{aé#— E al® [1—|—Mlstq)(m,d1,d2)+< Z(f—)ﬂ(jfllit) )] } (1.3)
=1

Pr

The rest of this paper is organized as follows. In Section 2, we review T-product
tensors basic concepts and introduce a powerful scheme about antisymmetric Kro-
necker product for T-product tensors. In Section 3, we apply a majorization tech-
nique to prove T-product tensor norm inequalities. We then apply new derived
T-product tensor norm inequalities to obtain random T-product tensor Bernstein
bounds for the extreme T-eigenvalues and Ky Fan k-norm in Section 4. Finally,
concluding remarks are given by Section 6.

2 T-product tensors

In this section, we will introduce fundamental facts about T-product tensors in
Section 2.1. Several unitarily invariant norms about a T-product tensor are defined
in Section 2.2. A powerful scheme about antisymmetric Kronecker product for T-
product tensors will be provided by Section 2.3.

2.1 T-product tensor fundamental facts

All third order tensors considered in this work will adopt T-product between two
third order tensors multiplication. Basic definitions like identity, symmetric T-
product tenor, inner product and computations can be found at [2,10,13,17, 18,24,
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26]. Notions about trace, T-positive definite (TPD) tensor, T-positive semidefinite
(TPSD) tensor, SVD of a symmetric T-product tensor are provided by [27].
If a T-product tensor C € R™*™*P can be diagonalized as

beire(C) = (Fy @L,,) Diag(C;:i € {1,+-,m}) (F,®L,), (2.1)

the j-th eigenvalue of the matrix C; is called a T-eigenvalue [12,19], denoted by A; ;.
We then define the determinant of a T-product tensor C € R™*™*P represented by
det(C), as

Similarly, singular values of each matrix C; are T-singular values of the tensor C.

If a symmetric T-product tensor C € R™*™*P can be expressed as the format
shown by Eq. (2.1), the T-eigenvalues of C with respect to the matrix C; are denoted
as Ak, where 1 <#k; <m, and we assume that \;; > X2 > -+ > \;,, (including
multiplicities). Then, \;, is the k;-th largest T-eigenvalue associated to the matrix
C;. If we sort all T-eigenvalues of C from the largest one to the smallest one, we use
k, a smallest integer between 1 to m xp (inclusive) associated with p given positive
integers ky,ks,---,k, that satisfies

)\’5:12%2,1)\"”” and AL >\ g1, (2:3)

and we set 7 from Aj, as
i=argmin{\; =\, }. (2.4)

Then, we will have the following Courant-Fischer theorem for T-product tensors.

Theorem 2.1. Given a symmetric T-product tensor C € R™*™*P and p positive
integers ky,ka, -k, with 1 <k; <m, then we have

A= max min (X,Cx )

SERleXP XxXes <X’X>
dim(S)={k1,,kp}

X,CxX
= min maxw, (2.5)
TeR™*1xp xer (X, X)
dim(T)={n—k1,-,n—k n—k;+1,n—kg+1,---,n—kp}

i—1°

where \;, and i are defined by Eqs. (2.3) and (2.4).
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Proof. First, we have to express (X ,CxX) by matrices of C; and X; through the
representation shown by Eq. (2.1). It is

1
(X,CxX) :E<bcirc(?€),bcirc(C)bcirc(X)}

1

==Tr (beire(X)"beire(C)beire(X))
p
1 . .

:]—QTI” (F, Diag (x}'A;x;:i€{1,---,p}) F,)
1 1¢

=—Tr (Diag (x{'Ax; i€ {1, p})) == > x'Ax;. (2.6)
p P

We will just verify the first characterization of A;. The other is similar. Let S; be
the projection of S to the space with dimension k; spanned by v; 1,---,v;,, for every
X; €.5;, we can write

ki
Xi= E CijVi.
j=1

To show that the value Aj is achievable, note that

P p ks
<X C*X> iz:lx?Ale i_zlj;)\i’jc;jcivj
b . i= = —
(.2 = &
| %ZX}{Xz chwcu
1=1 P
p ki
20 2 ARCisCig
i=1j=
Tk (2.7)
ZZCZ]’CZ]
1=15=1

To verify that this is the maximum, let 75 be the projection of 7" to the space with
dimension k; with dimension n—k;+1, then the intersection of S and 73 is not empty.
We have

- (X,CxX) . (X,CxX)

ANAE b A — 2.
Xes (X, X) —xesnr (X,X) (28)

Any such x;€ SNT; can be expressed as Xg:Z;n:k; ¢; jVij» and any i for i#4, we have
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x; € SNT; expressed as xi:Z;n:kiHcmvi,j. Then, we have

p m
Z Z )\ 1,J 1]627]

P
1 H =1
ES XTA X =1li=kKk;+1; zyéz
<X,C*X> pizzl Lo Z_ Jj= k—zz
X,X B 1 d B
e p X0 X Z Z GG
j=kssi=i
P m
> 2 Nidciy
izlj:ki—‘rl;izéz
j=k;;i=1
<— o =\ (2.9)
> > Cf,jci,j
=1 =k +15ii
j=k;i=i
Therefore, for all subspaces S of dimensions {ky,---,k,}, we have
. (X,CxX)
min——— < \;.
xes (X,x) —°F
Thus, we complete the proof. O

Given a symmetric T-product tensor C with associated matrices C; provided by
Eq. (2.1), next theorem is the representation of the summation of all the largest ;
T-eigenvalues of C; and the summation of all the smallest k; T-eigenvalues of C;.

Theorem 2.2. Let C € R™*™*P be a symmetric T-product tensor with associated
matrices C; provided by Eq. (2.1), and we sort T-eigenvalues of the matriz C; as
i1 >ANia>->Nig,. Then, we have

P ki
Z max Tr (U,C,U}) = ZZ)‘W(Ci) (2.10)
iUt i=1 j=1
and
P
H
= 1U[I?HH_II T U Ci U ;jzl)‘lm i+1(C), (2.11)

where U; are k; xm complex matrices.
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Proof. From Theorem 5 in [27], we may assume that C,; are diagonal matrices,
denoted as D, since C; are symmetric T-product matrices. Therefore, we have the
expression

Then, we have

ki m ki m
Tr (UZDZU?) = Zu;lu]'J)\i’l(Ci) = ij’l)\u(ci)
j=11=1 j=11=1
k; terms il
Ai2
=11, 1P| | 7 (2.12)
)\i,m

where P =(p;;) is a k; xm stochastic matrix. Then, we can concatenate an (m—

g } as doubly

stochastic from 2.C.1(4) from [16]. Then, Eq. (2.12) can be expressed as

k;) xm matrix Q to the matrix P to make the following matrix [

i1
k; terms m—k; terms \ '
[/—"—\ —N— i
Tr(UlDzU?): 1717"'717 0707"'70 ] |: g :| -’2 : (213)
)\i,m

Given two lists of real numbers, [a1,---,a,] and [by,--,b,], we use [aj, -, a,] <
[b1,-++,b,] to represent the following relationships:

k k
> ai<d b (2.14)
i=1 i=1
holds for any k between 1 and n. From Eq. (2.13), we have
[)\i,lu T 7Ai,m] [PTaQT] < [Ai,lf o 7)"i,m]

and 3.H.2.b from [16], we have

ki

=1
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and

k;

J=1

Finally, this theorem is proved by applying > 7, to both sides of Egs. (2.15)
and (2.16) with respect to the index ¢, and note that

Usz:(Ik‘LaO) and U1VZ:<O,I]€Z),

respectively. O]

2.2 Unitarily invariant T-product tensor norms

Let us represent the T-eigenvalues of a symmetric T-product tensor H € R™*™*P in
decreasing order by the vector

NH)=(\(H), -+ Ao (H)),

where m x p is the total number of T-eigenvalues. We use R>o(R~¢) to represent a
set of nonnegative (positive) real numbers. Let [|-||, be a unitarily invariant tensor
norm, i.e.,

[HAU||, =[], = 1],

where U/ is any unitary tensor. Let p:]R’;OX P — Rsp be the corresponding gauge
function that satisfies Holder’s inequality so that

171, = 111, = p(X(HI)), (2.17)

where |H|=VH"*H. The bijective correspondence between symmetric gauge func-
tions on RZ,? and unitarily invariant norms is due to von Neumann [6].

Several popular norms can be treated as special cases of unitarily invariant tensor
norm. The first one is Ky Fan like k-norm [6] for tensors. For k€ {1,2,--- mxp},
the Ky Fan k-norm [6] for tensors H € R™*™*?, denoted as [|H||4,, is defined as:

k
||H||(k)zz)\z(|%|) (2.18)

If k=1, the Ky Fan k-norm for tensors is the tensor operator norm, denoted as || H].
The second one is Schatten p-norm for tensors, denoted as [|H||,, is defined as:

3=

[#H], = (Tr|#["), (2.19)

where p>1. If p=1, it is the trace norm.
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2.3 Antisymmetric Kronecker product for T-product
tensors

In this section, we will discuss a machinery of antisymmetric Kronecker product for
T-product tensors and this scheme will be used later for log-majorization results.
Let $ be an m xp-dimensional Hilbert space. For each k€N, let H®* denote the
k-fold Kronecker product of §, which is the (m x p)*-dimensional Hilbert space with
respect to the inner product defined by

k
(X; @ @X;, Y100 Y,) =] [(X:.Y). (2.20)

=1

For X;,---, X €5, we define X; A---AX, €H%* by

1
Xl/\.../\Xk:ﬁZ(sgnJ)XU(l)@Q...@XJ(m, (2.21)

where o runs over all permutations on {1,2,---,k} and sgno =+1 depending on o

is even or odd. The subspace of ¥ spanned by {X;A---AX}}, where X; € 9, is

named as k-fold antisymmetric Kronecker product of $ and represented by £/
For each C € R™*™*? and keN, the k-fold Kronecker product C&*F € Rm"xm*xp*

is given by
C¥x (X1 ®---@Xp) =(CxX1)@---@(Cx Xy,). (2.22)

Because $”* is invariant for C®*, the antisymmetric Kronecker product of C"* of C
can be defined as C""* =C®|gnx, then we have

CMx(Xy A AXp) = (CxX ) A---A(CxXy). (2.23)
We will provide the following lemmas about antisymmetric Kronecker product.

Lemma 2.1. Let A,B,C,E €R™ ™*P he T-product tensors, for any k€ {1,2,---,mx
p}, we have

1 (.A/\k)T:(.AT)/\k-
2. (AM)%(BM) = (AxB)E.
5. 1f Jim || A= Al =0, then lim [ A}~ AN 0.

4. If C=O (zero tensor), then C"*'=O and (CP)"* = (C"*)? for all p€Rsy.
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5. AN =AM,

6. If E=O and & is invertible, (%) =(EM*)? for all z€E.
o
7 ||en HzEM(!ﬂ).

The proof can be found at Lemma 3 in [3].

3 Multivariate T-product tensor norm
inequalities

In this section, the majorization with integral average and log-majorization with in-
tegral average will be introduced in Section 3.1 and Section 3.2. These majorization
results will be used to prove T-product tensor norm inequalities in Section 3.3. The
basic concept about majorization and its applications can refer to [16].

3.1 Majorization with integral average

Let €2 be a o-compact metric space and v a probability measure on the Borel o-field
of Q. Let C,D, e R™*™*P he symmetric T-product tensors. We further assume that
tensors C,D, are uniformly bounded in their norm for 7€€. Let 7€ Q2 — D, be a
continuous function such that sup{||D.||: 7€} <oo. For notational convenience,
we define the following relation:

[ /Q M (D )dv(r), -, /Q Amxp(u)dy(f)}_ /Q SOy, (1)

mXp

If f is a single variable function, the notation f(C) represents a tensor function with
respect to the tensor C.

Theorem 3.1. Let ), v, C, D, be defined as the beginning part of Section 3.1, and

f:R—10,00) be a non-decreasing convex function, we have following two equivalent
statements:

X(C) <u / o e T / D, dv(r),  (32)

where ||-||, is the unitarily invariant norm defined in Eq. (2.17).
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Proof. We assume that the left statement of Eq. (3.2) is true and the function f is
a non-decreasing convex function. From Lemma 1 in [8], we have

X<f<c>>:f<x<c>><wf( / X(D»dem). (33)

mXp
From the convexity of f, we also have

([ @) < [ G

_ /Q XD ) (3.4)

Then, we obtain
S(ren == [ S@amr).

By applying Lemma 4.4.2 in [7] to both sides of

with gauge function p, we obtain

i, <o [ WPX(f(DT»dW(T))

< [ GG @Nantr) = [ 170 dv(). (3.5)

Therefore, the right statement of Eq. (3.2) is true from the left statement.

On the other hand, if the right statement of Eq. (3.2) is true, we select a function
f=max{z+c,0}, where c is a positive real constant satisfying C+cZ>0O, D, +cZ>0O
for all 7€€2, and tensors C+cZ, D,+cZ. If the Ky Fan k-norm at the right statement
of Eq. (3.2) is applied, we have

k

Z C)+c <Z/ ) +c)dv(T). (3.6)

=1

Hence,

ZAZ-(C)§Z/>\Z(D dv(r

this is the left statement of Eq. (3.2). O
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Next theorem will provide a stronger version of Theorem 3.1 by removing weak
majorization conditions.

Theorem 3.2. Let 2, v, C, D, be defined as the beginning part of Section 3.1, and
f:R—1[0,00) be a convex function, we have following two equivalent statements:

Ko< [ X@aawrn) = 1€, [ 1@ 6)

where ||-||, is the unitarily invariant norm defined in Eq. (2.17).

Proof. We assume that the left statement of Eq. (3.7) is true and the function f is
a convex function. Again, from Lemma 1 in [8], we have

K==t ([ opwmom))

< FND,))dv™? (1), (3.8)

QmXp

then,

||f<A>||pSp( f<X<DT>>dum*p<T>)

< [ o(1G@) o) = [ 1@ (r) 3.9

This proves the right statement of Eq. (3.7).
Now, we assume that the right statement of Eq. (3.7) is true. From Theorem 3.1,
we already have

X(C) < /Q mpr(DT)dmep(T).

It is enough to prove
mxp mxp

> n(0)= /Q S\ )av(n).

We define a function f=max{c—z,0}, where c is a positive real constant satisfying
C<cZ, D,<cZ for all 7€ and tensors ¢<Z—C, ¢cZ—D,. If the trace norm is applied,
i.e., the sum of the absolute value of all eigenvalues of a symmetric T-product tensor,
then the right statement of Eq. (3.7) becomes

mxp mxp

D Ai(eiZ-0)< / > Ni(eZ=D;)dv(7). (3.10)
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The desired inequality

mxp mxp

> M) /Q > AP )du()

is established. [

3.2 Log-majorization with integral average

The purpose of this section is to consider log-majorization issues for unitarily invari-
ant norms of TPSD T-product tensors. In this section, let C,D, € R"™*™*P he TPSD
T-product tensors with m X p nonnegative T-eigenvalues by keeping notations with
the same definitions as at the beginning of the Section 3.1. For notational conve-
nience, we define the following relation for logarithm vector:

{ /Q log Ay (D )dv(7),--, /Q 1ogAmXp(DT)dy(T)} = /Q Wk’gx(u) (7).

Theorem 3.3. Let C, D, be TPSD T-product tensors, f:(0,00)—[0,00) be a continu-
ous function such that the mapping x—log f(e®) is convex on R, and g:(0,00)—[0,00)
be a continuous function such that the mapping x— g(e*) is convex on R, then we
have following three equivalent statements:

X(C) < wlog €XP /Q N log \(D, )dv™?(7), (3.11a)

Hf(C>HpSexp/ﬂlog\lf(mllpdv(ﬂ, (3.11b)

IIg(C)IIPS/||g(DT)||pdv(T)- (3.11c)
Q

Proof. The roadmap of this proof is to prove equivalent statements between
Eq. (3.11a) and Eq. (3.11b) first, followed by equivalent statements between
Eq. (3.11a) and Eq. (3.11c).

Eq. (3.11a) = Eq. (3.11b).

There are two cases to be discussed in this part of proof: C, D, are TPD tensors,
and C, D, are TPSD T-product tensors. At the beginning, we consider the case that
C, D, are TPD tensors.
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Since D, are positive, we can find € >0 such that D, >¢eZ for all 7). From
Eq. (3.11a), the convexity of log f(e”) and Lemma 1 in [8], we have

K@) =1 (e (1080)) ) < f (0 [ 5@ )m2(r))
<exp < /Q togs (A0 avmo(n)). (3.12)
Then, from Eq. (2.17), we obtain
0l <o(eo( [ s (i) arme ) (3.13

From the function f properties, we can assume that f(z)>0 for any z>0. Then,
we have following bounded and continuous maps on Q: 7— logf(\(D,)) for i €
{1,2,---;mxp}, and T—log|| f(D-)|| ,- Because we have v(§2)=1 and o-compactness

of Q, we have 7. € and o\ for k€{1,2,--,n} and neN with 3-7_ o™ =1 such
that

/Qlogf()\i( ))dv (T —hmZak log f(Ni(D, ), (3.14)

n—o0

where i € {1,2,---mxp}. Moreover,

108D dv(r)= lim 3o flog | £(D, )
k=1

’p. (3.15)

By taking the exponential at both sides of Eq. (3.14) and apply the gauge function
p, we have

p (exp/meplogf(X(Df))dumXp(r)) = lim p (f[f (X <Dﬂ£n)))a§€n)) . (3.16)

Similarly, by taking the exponential at both sides of Eq. (3.15), we have

exp ([ toellF D)l av(r)) = i HHf( ol (317)
From Lemma 2 in [8], we have
(6" ) T (o)
1 (30 () 1T (o)} 15

k P

Il
—
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From Egs. (3.16), (3.17) and (3.18), we have

oo [ tous (o) e [0l @il . 1)

Then, Eq. (3.11b) is proved from Egs. (3.13) and (3.19).
Next, we consider that C, D, are TPSD T-product tensors. For any 0 >0, we
have following log-majorization relation:

k

k
[T0u(@) ) <TTexp | tog (D) +8)av(r). (320)

=1

where €5 >0 and k€ {1,2,---r}. Then, we can apply the previous case result about
TPD tensors to TPD tensors C+¢;Z and D, +0Z, and get

1£(C)+esZ], <exp / log || £(D,)+0T|| dv(7). (3.21)

As §—0, Eq. (3.21) will give us Eq. (3.11b) for TPSD T-product tensors.

Eq. (3.11a) < Eq. (3.11b).

We consider TPD tensors at first phase by assuming that D, are TPD T-product
tensors for all 7€€). We may also assume that the tensor C is a TPD T-product
tensor. Since if this is a TPSD T-product tensor, i.e., some \; =0, we always have
following inequality valid:

k

[Tr@© <] ]exp /Q log\i (D, )dv (7). (3.22)

i=1 i=1

If we apply f(z)=2" for p>0 and |||, as Ky Fan k-norm in Eq. (3.11b), we have

log) N ()< /Q log' " (D7) (7). (3.23)

If we add log% and multiply % at both sides of Eq. (3.23), we have

%log (%le’ (C)> g/m—ljlog <%;A§’(D7)> dv (7). (3.24)

From L’Hopital’s Rule, if p—0, we have

%log(%;)\f(co — %;108;)\1'(5) (3.25)
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and

k k

1 1 1

]—Qlog (E g )\f(DT)) - 7 E log\:(D-), (3.26)
i=1 i=1

where 7 €. Appling Egs. (3.25) and (3.26) into Eq. (3.24) and taking p— 0, we
have

k

Y oN(e)< /Q Zlog/\i(DT)dy(T). (3.27)

=1

Therefore, Eq. (3.11a) is true for TPD tensors.
For TPSD T-product tensors D,, since Eq. (3.11b) is valid for D,+6Z for any
0>0, we can apply the previous case result about TPD tensors to D,+0Z and obtain

k

[ ©=]ew /Q log (\i(D.)+6)dv(7), (3.28)

i=1
where k€ {1,2,---,r}. Eq. (3.11a) is still true for TPSD T-product tensors as § — 0.

Eq. (3.11a) = Eq. (3.11c).
If C, D, are TPD tensors, and D, >¢Z for all €. From Eq. (3.11a), we have

X(1ogC) =log A\(C) < / log \(D, )dv™(7)
Qmxp

—

:/QmXpA(IOgDT)deXP@—)‘ (329)

If we apply Theorem 3.1 to logC, logD, with function f(x)=g(e*), where g is used
in Eq. (3.11c), Eq. (3.11c) is implied.

If C, D, are TPSD T-product tensors and any ¢ >0, we can find €5 € (0,0) to
satisfy following:

k k

[Ti©@)+e) <] Jexp / log (A\i(D,)+0)dv(T). (3.30)

i=1 i=1 Q

Then, from TPD T-product tensor case, we have

||9(C+€51)||p§/ﬂIIQ(DTMI)IIpdV(T) (3.31)
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Eq. (3.11c) is obtained by taking § —0 in Eq. (3.31).
Eq. (3.11a) < Eq. (3.11c).

For k€ {1,2,---,r}, if we apply g(x)=log(d+x), where § >0, and Ky Fan k-norm
in Eq. (3.11c), we have

k
Zlog(5+)\ <Z/log (04+Xi(D;))dv(T). (3.32)
i=1
Then, we have following relation as § —0:
k k
D loghi(C)<) / log )\ (D, )dv (7). (3.33)
i=1 =174
Therefore, Eq. (3.11a) can be derived from Eq. (3.11c¢). ]

Next theorem will extend Theorem 3.3 to non-weak version.

Theorem 3.4. Let C, D, be TPSD T-product tensors with

/Q |D;7] dv(r) < oo

for any p>0, f:(0,00) = [0,00) be a continuous function such that the mapping
x—log f(e”) is convexr on R, and g:(0,00) — [0,00) be a continuous function such
that the mapping x— g(e®) is convex on R, then we have following three equivalent
statements:

X(C) <uog exp /Q oA (D (), (3.340)
1£O), SeXP/long(Dr)deV(T% (3.34b)
lo©)ll, < / lo(D), dvi). (3.34¢)

Proof. The proof plan is similar to the proof in Theorem 3.3. We prove the equiva-
lence between Eq. (3.34a) and Eq. (3.34b) first, then prove the equivalence between
Eq. (3.34a) and Eq. (3.34c).
Eq. (3.34a) — Eq. (3.34b).

First, we assume that C, D, are TPD T-product tensors with D, > Z for all

7 €€). The corresponding part of the proof in Theorem 3.3 about TPD tensors C,
D, can be applied here.
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For case that C, D, are TPSD T-product tensors, we have

k k
[Jr@© <] ]exp / log (A (D-)+6,)dv(T), (3.35)
i=1 i=1 Q
where 9,, >0 and 9,, —0. Because we have
/ tog (X(D,) 46, ) dv*(r) — log M(D, )™ (7). (3.36)
QmXp QmXp

as n— oo; from Lemma 12 in [8], we can find a™ with n>ng such that al" > >

o0, 2 5 5(0) and
a(”) <log eXp/ lOgX<DT+5nI) deXP(T)'
mep

Selecting C™ with X(C (M)=a(™ and applying TPD tensors case to C™ and D,+6,Z,
we obtain

7€, <exp [ 108l F(D+8,2)], dv(r) (3:37)

where n>ng.
There are two situations for the function f near 0: f(07) <oo and f(07)=o00.
For the case with f(0") <oo, we have

£, =p(f@™)) = p(FAC))=IFC), (3.38)

and

If(Dr+6D)ll, — (D), (3.39)

where 7€) and n— oo. From Fatou-Lebesgue theorem, we then have

imsup | log | £(D-+0,2) |, dv(r) < [ g £, (3.40)
n— 00 (¢} Q
By taking n — oo in Eq. (3.37) and using Egs. (3.38), (3.39), (3.40), we have
Eq. (3.34b) for case that f(01) <oo.
For the case with f(0")= oo, we assume that [olog||f(D-)|| dv(r) < oo, (since
the inequality in Eq. (3.34b) is always true for [ log||f(D;)| dv(r)=00). Since f
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is decreasing on (0,¢) for some € >0. We claim that the following relation is valid:
there are two constants a,b>0 such that

a<[[f(Dr+6: D), <|If (D)l , +b (3.41)
for all 7€Q and n>ng. If Eq. (3.41) is valid and

I,

/ log | £(D,)|| dv(r) < oo,
Q

from Lebesgue’s dominated convergence theorem, we also have Eq. (3.34b) for case
that f(0")=o00 by taking n— oo in Eq. (3.37).

Below, we will prove the claim stated by Eq. (3.41). By the uniform boundedness
of tensors D;,, there is a constant x>0 such that

0<D,+6,I <KI, (3.42)

where 7€ and n>ny. We may assume that D is TPD tensors because || f(D-)|| ,=
00, i.e., Eq. (3.41) being true automatically, when D, is TPSD T-product tensors.
From SVD of symmetric T-product tensors, we have

f(Dy+6,T)= > F i (D) 46, Uy x U
i, 8.6 A\ir(Dy) 40, <€
+ > FOG (Dr) +6,) U< U}
i, 8.t X\ (Dr)+0, > ¢
< 3 F O (Do) U
i, 8.t A\ (Dy)+6,<e
+ > FOG(Dy) 460 ) Uy xU}
i, 8.t A (D) +0,>€
it 8.t Ay (Dr)+0,>€
Therefore, the claim in Eq. (3.41) follows by the triangle inequality for ||| , and
F(A\j(D;)+06,) <oo for A\j/(D;)+3d, >e.
Eq. (3.34a) <= Eq. (3.34h).
The weak majorization relation

k

H)\i(C) §Hexp/ﬂlog)\i(DT)dl/(T) (3.44)

i=1 i=1
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is valid for k <mxp from Eq. (3.11a) = Eq. (3.11b) in Theorem 3.3. We wish to
prove that Eq. (3.44) becomes equal for k=m xp. It is equivalent to prove that

logdet(C)z/logdet(DT)dl/(T), (3.45)

where det(-) is defined by Eq. (2.2). We can assume that

/logdet(Df)dy(T) > —00,
Q

since Eq. (3.45) is true for

/Qlogdet(DT)dz/(T) =—00.

Then, D, are TPD tensors.

If we scale tensors C, D, as aC, aD, by some a >0, we can assume D, <7 and
Xi(D;)<1for all TeQ and i€{1,2,---,mxp}. Then for any p>0, we have

1
D-¢|| <A79(D,) < (det(D,)) ¢ 4
mpo T Hl—)‘r (D-) <(det(D;))"?, (3.46)
and
1 1D,
Tloe [ ) £ . 4
Qog< mxp )= ogdet(D;) (3.47)

If we use tensor trace norm, represented by |-||;, as unitarily invariant tensor norm
and f(x)=x¢ for any ¢>0 in Eq. (3.34b), we obtain

log|lc|, < /Q log | D], dv (7). (3.48)

By adding logmLXp and multiplying % for both sides of Eq. (3.48), we have

1 ||C_Q||1> /1 <”Z_QH1)
~log| — | < | =log| —Z— ) dv(7). 3.49
0 g< mxp Q0 & mxp (7) ( )

Similar to Eqgs. (3.25) and (3.26), we have following two relations as o— 0:

—e —
1log(u> — ! logdet(C) (3.50)

0 mxp mxp
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and

-1 — 1) - logdet(D; ). 3.51
Q0g< mxp mXpOge( ) (3:51)

From Eq. (3.47) and Lebesgue’s dominated convergence theorem, we have

liny /Q ; (”2;}‘9'1> V(T):m_—xlp /Q logdet(D.)u(r). (3.52)

Finally, we have Eq. (3.45) from Egs. (3.49) and (3.52).
Eq. (3.34a) = Eq. (3.34c).

First, we assume that C, D, are TPD tensors and D, > Z for 7 € Q). From
Eq. (3.34a), we can apply Theorem 3.2 to logC, logD, and f(z)=g(e”) to obtain
Eq. (3.34c).

For C, D, are TPSD T-product tensors, we can choose a™ and corresponding
C™ for n>ng given 4, — 0 with &, >0 as the proof in Eq. (3.34a) = Eq. (3.34b).
Since tensors C™, D.+6,Z are TPD T-product tensors, we then have

||g(c(n))Hp§/Q||g(DT+5nI)||pdu(7'). (3.53)

If g(0%) <oo, Eq. (3.34¢) is obtained from Eq. (3.53) by taking n— oo. On the
other hand, if g(0%) =00, we can apply the argument similar to the portion about
f(07) =00 in the proof for Eq. (3.34a) = Eq. (3.34b) to get a,b>0 such that

a<|lg(Dr+6.I)|, < llg(D)ll,+b, (3.54)

for all 7€) and n>ng. Since the case that

JATGBIRZCRE

will have Eq. (3.34¢), we only consider the case that

/Q 1D di(r) < 00

Then, we have Eq. (3.34c) from Eqgs. (3.53), (3.54) and Lebesgue’s dominated con-
vergence theorem.

Eq. (3.34a) < Eq. (3.34c¢).
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The weak majorization relation

> logh(€) < /Q log \s(D, ) () (3.55)

is true from the implication from Eq. (3.11a) to Eq. (3.11¢) in Theorem 3.3. We

have to show that this relation becomes identity for k=mxp. If we apply ||| )=,
and g(z)=xz"2 for any >0 in Eq. (3.34c), we have
1 c¢ 1 D-
—log <u> §—10g< ID: Hld (T )) (3.56)
0 mxp 0 o MmXp
Then, we will get
Slogdet(©) 1, (¢,
mxp =00 mxp
D;e — |, logdet(D;)d
<hrn log (/ H Hld ):1 fQ ogae ( ) V<7—)’ (357)
e—=0Dp mxp mXxp

which will prove the identity for Eq. (3.55) when k=m xp. The equality in =; will
be proved by the following Lemma 3.1. O

Lemma 3.1. Let D, be TPSD T-product tensors with [,||D;?|| ,dv(T)<oo for any
p>0, then we have

1D, U lendet(D (e
lim (Elog Lt )) mxp/ﬁl gdet(D, )dy(r). (3.58)

p—0 mxp

The proof can be found at Lemma 6 in [3].

3.3 T-product tensor norm inequalities by majorization

In this section, we will apply derived majorization inequalities for T-product tensors
to multivariate T-product tensor norm inequalities which will be used to bound
random T-product tensor concentration inequalities in later sections. We will begin
to present a Lie-Trotter product formula for tensors.

Lemma 3.2. Let m €N and (L)L, be a finite sequence of bounded T-product
tensors with dimensions L, € R™*™*P  then we have

Tim (ﬁexp(i )) —exp <Z£k> (3.59)



S. Chang and Y. Wei / Ann. Appl. Math., 38 (2022), pp. 25-61 47

The proof of this lemma can be found in Lemma 7 in [3].
Below, new multivariate norm inequalities for T-product tensors are provided
according to previous majorization theorems.

Theorem 3.5. Let C;€R™ ™P be TPD tensors, where 1<i<n, [|-[|, be a unitarily
z'nvammt norm with corresponding gauge function p. For any continuous function
—[0,00) such that x—log f(e*) is conver on R, we have

el

where [o(t) = Sleosh (=TT -
For any continuous function g(0,00) —[0,00) such that x— g(e*) is convex on

H C;L+Lt
Proof. From Hirschman interpolation theorem [22] and 6 €0,1], we have

(t)dt, (3.60)

(t)dt. (3.61)

p

o

log|h(6)| < / " log h()[ By_o(t)d + / logh(1+at)|' Bo(t)dt,  (3.62)

—00 —00

where h(z) be uniformly bounded on S={z€C:0<%R(z) <1} and holomorphic on
S. The term df(t) is defined as :

sin(70)
20(cos(mt)+cos(md))

Bo(t)= (3.63)

Let H(z) be a uniformly bounded holomorphic function with values in C™*"*?. Fix
some 0 €[0,1] and let U,V € C™*™*P be normalized tensors such that

(UHO) V)= H(O)]-

If we define h(z) as h(z)= (U, H(z)*V), we have following bound: |h(z)|<|H(z)]]
for all z€S. From Hirschman interpolation theorem, we then have following inter-
polation theorem for tensor-valued function:

oo o0

logHH(G)HS/ logHH(Lt)Hl_eﬁlg(t)dt—l—/ log | H(1+:0)|| Bp(t)dt.  (3.64)

—00 —00
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Let .
=11c:.
=1

Then the first term in the R.H.S. of Eq. (3.64) is zero since H(it) is a product of
unitary tensors. Then we have

log ﬁCfé §/Oolog ﬁC}“t Ba(t)dt. (3.65)
i=1 - i=1
From Lemma 2.1, we have following relations:
f[( AN —/\ H09 (3.66)
i=1
and
ﬁ (AFc) ™ Hc”“| . (3.67)
i=1

If Eq. (3.65) is applied to A*C; for 1 <k <7, we have following log-majorization
relation from Egs. (3.66) and (3.67):

log A </ log X HCiHLt Ba(t)dt. (3.68)
o i=1

1
n 6
9
11e
i=1

Moreover, we have the equality condition in Eq. (3.68) for k=7 due to following
identies:

ﬁCig 9 =det

=1

det

Hcl-Ht

=1

HdetC (3.69)

At this stage, we are ready to apply Theorem 3.4 for the log-majorization provided
by Eq. (3.68) to get following facts:

§exp/ log|| f HCH”
P

t)dt (3.70)

1
n o
0
11e
i=1
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) = (i)

From Lie product formula for tensors given by Lemma 3.2, we have

and

n

g ﬁcf By (t)dt. (3.71)

1+t
C;
1

1=

n

[]cf

i=1

o n
— exp (Zlong) : (3.72)

i=1

By setting § — 0 in Eqgs. (3.70), (3.71) and using Lie product formula given by
Eq. (3.72), we will get Egs. (3.60) and (3.61). O

4 Applications of T-product tensor norm
inequalities

The purpose of this section is to apply new derived T-product tensor norm inequali-
ties to obtain random symmetric T-product tensor Bernstein bounds. In Section 4.1,
Ky Fan k-norm inequalities for T-product tensors will be provided and such Ky Fan
k-norm inequalities will be utilized to establish T-product tensor Bernstein bounds
in Section 4.2 and Section 4.3.

4.1 Ky fan k-norm tail bounds

We will present several lemmas required to prove Ky Fan k-norm tail bounds.

We have following lemma about the majorization relation of T-singular values
among T-product tensors summation.

Lemma 4.1. Given two symmetric T-product tensors C,D € R™*™*P We have
following majorization relation about T-singular values:

7(C+D) <y (C)+o(D). (4.1)
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Proof. Since we have

ZZUW (C+D)=; max %(Zp:TrUi(CH-Di)U?)

i=1 j=1 UiUi=ily, i=1
P P
< max R TrU,C, U | + max R TrU,D, U
p ki p kg
=YD 00+ > ois(D), (42)
i=1 j=1 i=1 j=1

where R is the operation to take the real part, and the equalities =; and =5 come
from Theorem 2.2. 0

We are ready to introduce the following two lemmas about Ky Fan k-norm
inequalities for the product of tensors (Lemma 4.2) and the summation of tensors
(Lemma 4.3).

Lemma 4.2. Let C; E]Rmmep be symmetric T-product tensors and let p; be positive

real numbers satisfying ZZ 1o L—1. Then, we have

M s

Ic

i=1

w I1C: \s’”

<TL(ne™ 1) <Z (4.3)

(k) i1

where s>1 and k€ {1,2,---,mxp}.
The proof can be found at Lemma 10 in [3].

Lemma 4.3. Let C;e R™*™*P be symmetric T-product tensors, then we have

M
S
=1

where s>1 and k€ {1,2,--- ,mxp}.

s

M
<m* ™Y NGl gy (4.4)
(k) i=1

The proof can be found at Lemma 11 in [3].
Now, we are ready to present our main theorem about Ky Fan k-norm probability
bound for a function of tensors summation.
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Theorem 4.1. Consider a sequence {X; eR™*™*P} of independent, random, sym-
metric T-product tensors. Let g(x) be a polynomial function with degree n and non-
negative coefficients ag,ay,--,a, raised by power s>1, then g(x) can be expressed
as:

g(x)=(ap+arz+---+a,z")’. (4.5)

Suppose following condition is satisfied:

M M
g <eXp (tZ?(])) = exp (tg (Z%)) almost surely, (4.6)
j=1 j=1

where t>0. Then, we have
>0

M
=t (k)

" M a°Ellexp(p,lstX;
§(n—|—1)31infexp(—0t)-(ka8+zzl o0 o J)”““), (4.7)

. pj pj

Pr

where ij\ilf =1 and p; >0.
J

Proof. Let t>0 be a parameter to be chosen later. Then
>0

M
Pr{|lg (Z?@-)
=1 (k)
> exp (0t)

M
=Pr | ||exp <tg <Z Xj>)
=1 (k)

<yexp(—0t)E | |lexp (tg (i?@))

<sexp(—0)E | ||g (exp (ti%)) , (4.8)

(%)

(%)

where <; uses Markov’s inequality, <, requires conditions provided by Eq. (4.6).
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We can further bound the expectation term in Eq. (4.7) as

g | exp (tZXj) >
Bo(T)dT

0o M
§3]E/ g( & )
o i=1 (k)

He(l-I-LT)t
<y(n+1)571 k:aSJrZaﬁsE/
I=1 *00

E

(k)

s

Bo(T)dT |, (4.9)
(k)

M
H6(1+LT)tX7
Jj=1

where <3 from Eq. (3.61) in Theorem 3.5, <, is obtained from function g definition
and Lemma 4.3. Again, the expectation term in Eq. (4.9) can be further bounded
by Lemma 4.2 as

M ls

E/OO He(l"rLT)th /BQ(T)dT
I (*)
o M ‘e”‘ |le5 M E”ep]lst)( H

o(r)dr=>y ———— (4.10)

<E /
7=1

Note that the final equality is obtained due to that the integrand is independent of
the variable 7 and f Bo(T)dT=1.

Finally, this theorem is estabhshed from Eqgs. (4.8), (4.9), and (4.10). O

Remark 4.1. The condition provided by Eq. (4.6) can be achieved by normalizing
tensors X; through scaling.

4.2 T-product tensor Bernstein bound

In this section, we will present a tensor Bernstein bound for the maximum and the
minimum T-eigenvalue for summation of random symmetric T-product tensors. We
will provide the following definition to define a random structure for the T-product
tensor X € R"™>"m*P,

Definition 4.1. Random structure for random symmetric T-product tensor X €
R Xmxp
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1. There are p Hermitian matrices with size mxm, denoted as X,Xs, -+, X,

obtained from Eq. (2.1). The entries for the matriz X; are denoted by (z;,, ),
where x;,, 1is a complex number.

2. For each X;, the random variables x;, ., Rx;, . for j<k, and Sw;,, for j<k,
are independent.

3. For each X;, the random variables x;; . follow Gaussian distribution with zero
mean and variance as %
4. For each X;, the random variables Rx;,, for j<k, and Sx;,, for j<k, follow

Gaussian distribution with zero mean and variance as ﬁ

Following lemma is about the expectation of the largest T-eigenvalue of sym-
metric T-product tensor exp(yX), where v is a real number.

Lemma 4.4. Given a random symmetric T-product tensor X € R™*™*P satisfying
Definition 4.1 and any real number v, we have

3mcica

B (exp(r) 52 [ () Pexp [yy-+eamly—2] dy

=U(m,v,c1,¢2), (4.11)

where \1 is the largest T-eigenvalue, and c1, co are constants related to the bound of
cumulative distribution function of the largest eigenvalue of the random Hermitian
matriz X.

The proof can be found at Lemma 12 in [3].
We are ready to present our theorem about the maximum and the minimum of
T-eigenvalue for the summation of random symmetric T-product tensors.

Theorem 4.2 (T-product tensor Bernstein bound for T-eigenvalue). Consider a
sequence {X; ER™ P} of independent, random, symmetric T-product tensors with
random structure defined by Definition 4.1. Then we have following inequalities:
giwen 01 >0, we have

M
Pr ()\max (Z)\f}) 291> Sigg[exp(—@lt)\IJ(m,Mt,cl,CQ)], (4.12)

Jj=1

and, given 05 <0, we have

M
Pr <>\min (ZX]) S 92) S%gg [exp(HQt)\I/(m,—Mt,cl,CQ)] . (413)

=1

The U function is defined by Eq. (4.11).
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Proof. Since we have

)
)

M
<yinfexp(—0;t) Omax (€xXp(p; J)))
t,pj p]

Jj=1

= Pr (O‘max (Z X

M
Pr ( max (Z}(J
M

v

N~ ~—
v

<.
I
—

<31nfexp( 01t)
t.pj

R

pj

\Ij(mapjtaclacQ))

<
Il
—

(R

§4%I>1£exp(—91t)

U(m,Mt,cy,co)
M

1

J

:;151>1£ lexp(—01t) W (m, Mt,cq,c0)],

pp. 25-61

(4.14)

where =; comes from that maximum singular value equals to the maximum absolute
value of an T-eigenvalue and the maximum and the minimum of T-eigenvalue has
same distribution due to the symmetry of random structure given by Definition 4.1;
the inequality <5 comes from Theorem 4.1 when g is the identity function; the

equality <3 comes from Lemma 4.4 and

Omax (€XP (Pt X)) = Amax (exp(p;t X))

due to TPD of exp(p;tX;); the inequality <, is obtained by selecting p;=M. There-

fore, we have Eq. (4.12).
For the minimum T-eigenvalue, we also have

M
Pr{ Amin <2Xj> §92>
=1
M
=1Pr | Anax (Z—Xj) > —92>
ZQPr Omax (Z > > — 92)

M
max X
<3 1nfexp Ost) (Z Tmax (XP(—Pjt ))>
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Ms

(m, t,cq,c
<4t1nfexp (Ot) ( pj ! 2)>
s Pj

]:

§5%r>1£[exp(92) (m,—Mt Cl,Cg)] (4.15)

where =; comes from Theorem 2.1; =5 is true since the maximum singular value
equals to the maximum absolute value of an T-eigenvalue and the maximum and
the minimum of T-eigenvalue has same distribution due to the symmetry of random
structure given by Definition 4.1; the inequality <3 comes from Theorem 4.1 again
when ¢ is an identity map; the equality <, comes from Lemma 4.4 and

Omax (exp(pthj)) = Amax (eXp(pjt/Yj))

due to TPD of exp(p;tX;); the inequality <5 is obtained by selecting p; =M. Hence,
we have Eq. (4.13). O

4.3 Generalized T-product tensor Bernstein bound

In this section, we will present a generalized tensor Bernstein bound for Ky Fan k-
norm, and we will begin with a lemma to bound exponential of a random T-product
tensor.

Lemma 4.5. Suppose that X € R™*™*P 4s a random symmetric T-product tensor
that satisfies

pl A2

almost surely for p=2,3,4,---, (4.16)

where A is a fized TPD tensor. Then, we have

2 412

T Htx
eT =1+ +2(1—t)

almost surely, (4.17)

where 0 <t <1.
The proof can be found at Lemma 13 in [3].

Lemma 4.6. Given a random symmetric T-product tensor X € R™*™*P satisfying
Definition 4.1, we have

o0

Eal()()g/ dyexp(—dymz®?)dz=®(m,dy,dy), (4.18)

-2

where oy is the largest T-singular value, and dy, dy are constants related to the upper
bound of the largest eigenvalue of the random Hermitian matriz X.
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The proof can be found at Lemma 14 in [3].
Following lemma is about Ky Fan k-norm bound for the exponential of a random
T-product tensor with subexponential constraints.

Lemma 4.7. Given a symmetric random T-product tensor X €R™*™*P with random
structure defined by Definition 4.1 and

plA?

P < almost surely for p=2,3,4,---, (4.19)

where A is a TPD T-product tensor. Then, we have following bound about the
expectation value of Ky Fan k-norm for the random T-product tensor exp(6X)

02
2(1-0)

E||exp(6X) | ) <k [1+0(I>(m,d1,d2)+ o1 (AQ)] : (4.20)

Proof. From Lemma 4.5, we have

Elexp(6X)]| )= > Eoi(exp(6X))

=1

k 0242
<
_;]Eal (I+9X+ 2(1_9))

62 A2
<kEo, (I+0X+ 2(1-@)) , (4.21)

where 0;(-) is the [-th largest T-singular value.
From Lemma 4.1, we have

o1(A+B)<o1(A)+01(B)

for two symmetric T-product tensors A and B. Then, we can bound Eoy(Z+0X +
02.A2
2(1—9)> as

92A2
EO’1 (I—F@X—Fm)
02

<1+0Eo (X
<1+0Eo( )+2(1_9)

o1 (A?)

(92
<1+0E®(m,di,do) +=——— ? 4.22
where we use ®(m,d;,ds) from Lemma 4.6 to bound Eoy (X)) in the last inequality.
This Lemma is proved by multiplying k at Eq. (4.22). ]
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We are ready to prove our main theorem, Theorem 1.1, about the generalized
T-product tensor Bernstein bound.

Proof. Since we have

(%)

<i(n+1)°*" mfe

t,p;

>0

(k)

( n M SIEHexpp]lstX)H )

k:aﬁ—zz

=1 j=1

- — pjLs 20‘ 2
n M afsk‘ |:1+])]l3tq)(m7d1’d2)+%:|
<_2(Tl+ ].)S 1iIlf€ ot ]{?ag—f—

t,p; .
! =1 j=1 P;

' » Mlst)?o (A
§3(n+1)5_1%1>1£e_9tk3{ag—l—Zais {1+Mlst®(m,d1,d2)+( Q(f—)]\?lit) )] },
=1

where the inequality <; comes from Theorem 4.1; the inequality <, comes from
Lemma 4.7; the inequality <j is obtained by setting p; =M. O

5 Covariance T-product tensor characterization
by generalized T-product Bernstein bound

In this section, we will try to apply generalized T-product Bernstein Bound derived
in Section 4.3 to bound Ky Fan norm of covariance T-product tensor induced by
hypergraph signal processing. In [15], Marques et al. provide a comprehensive intro-
duction to the spectral analysis and estimation of graph stationary processes based
on graph signal processing (GSP). We extend their settings from vectors/matrices
used in traditional GSP to hypergraph signal processing, where T-product tensors
are applied to characterize hypergraph 3-uniform signals, i.e., signals are represented
by three (3) dimensional data array [25].

Let & =(M,€&) be a directed hypergraph with nodes set 9 and directed edges
set € such that if there exists a hyperedge among a set of M nodes (i,7,k) € €. We
associate & with the hypergraph shift operator (HGSO) S, defined as an square
T-product tensor with dimensions mxmxp whose entry s(; ;1) 70 if (,5,k) € €. We
introduce a hypergraph filter H : R™**P — R™*1XP defined as a linear hypergraph
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signal operator with the form

K-1
H=> msS*, (5.1)
k=0

where hy, are scaler coefficients. The covariance tensor of output signals X € R™*1x»
after filtering white input signals by hypergraph filter shown in Eq. (5.1) will be
expressed as

K-1
Cx(h)=HTxH= " hphpSt«(sT)"
k=0, k'=0

2(K—1)

= > wSh, (5.2)
k=0

where =; is true if HGSO § is a symmetric T-product tensor. The coefficients
Vo= D= ok ke
It is shown by the work [20] that although the correlation information of signal
is given by the dense tensor, the actual relation is easier to be described by the
more sparse tensor §. Examples about relationships between the HGSO and the
covariance tensor Cx(h) include
2K—1)

e Cx(h)= > 8", as in graph filtering;
k=0

e Cx(h)=8"1 as in in conditionally independent Markov random

fields;

e Cx(h)=(Z—-8)72, as in symmetric structural equation models with white ex-
ogenous inputs.

In the sequel, we will bound the Ky Fan norm for the covariance tensor Cx(h)
when h=[hg,h]. In random environment, suppose HGSO § is obtained by sample
average as

1 M M
S:MZX]:ZX;, (5.3)
j=1 j=1

where X' = % Since the graph filter coefficients are h=[hg,h4], from Eq. (5.2), the
corresponding polynomial relation between Cx(h) and S is

Cx ([ho, hi]) = h2+2hohi S+ h2S2, (5.4)
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which is the polynomial function
g(x)=(ap+ayx+asx?)' = hi+2hohyx+h3x?

in Theorem 1.1. We assume that random sampled tensors X are identical dis-
tributed as X’ are satisfy Eq. (1.1) and Eq. (1.2). Then we have following bound of
Ky Fan norm for the covaraince Cx|ho,hq| from Theorem 1.1:

Pr <||CX([h0>h1])||(k) 2 9)

2
: —ot ! (Mit)?oy (A?)
gglgke {a0+l§1 a {1+Mlt<1>(m,d1,d2)+ 30— M) , (5.5)

where ag="h2, a; =2hoh;, and ay=h?. The usefulness of Eq. (5.5) is that we can
control Ky Fan norm for the covariance Cx[hg,h1] via graph filter parameters hg, hy,
and this controllability is crucial in GSP system design.

6 Conclusions

This work extend previous work in [5] by making following generalizations via ma-
jorization techniques: (1) besides bounds related to extreme values of T-eigenvalues,
this works considers more general unitarily invariant norm for T-product tensors;
(2) this work derives new bounds for any polynomial function raised by any power
greater or equal than one for the summation of random symmetric T-product ten-
sors. We also establish the Courant-Fischer min-max theorem for T-product tensors
and marjoization relation for T-singular values which are by-products of our pro-
cedure to prove the generalized random T-product Bernstein bounds. Eventually,
we apply T-product Bernstein inequality to bound Ky Fan norm of covariance T-
product tensor induced by hypergraph signal processing.

Possible future work about this research is to consider tail bounds behaviors
for the summation of random symmetric T-product tensors equipped with other
random structures different from random structure provided by Definition 4.1.
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