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LARGE-SCALE SPARSE SIGNAL RECOVERY BY
QUASI-NEWTON METHOD OF BFGS CORRECTION

CHEN Feng-hua, LI Shuang-an
(Wanfang Institute of Sci. and Tech., Henan Polytechnic University, Zhengzhou 451400, C’hina)

Abstract: In this paper we study the lage-scale sparse signal recovery problem such as
min{|ju1 : Au = b}, adopting the quasi-Newton method of BFGS correction. This problem is
usually transformed into ¢;-regularized least-squares programs. By using the Nesterov’s smoothing
method for |lu|l1, the original problem is transformed into an unconstrained smoothing convex
programming. Further the numerical solution of the algorithm is obtained. Preliminary numerical
results show that our algorithm is feasible for solving large-scale sparse signal recovery problems.

Keywords: compressed sensing; BFGS correction; quasi-Newton method; sparse signal;
smooth optimization
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