
 

Accepted Manuscript

Adaptive Step-size Iterative Algorithm for Sparse Signal Recovery

Xin Yuan

PII: S0165-1684(18)30200-7
DOI: 10.1016/j.sigpro.2018.06.002
Reference: SIGPRO 6839

To appear in: Signal Processing

Received date: 16 February 2017
Revised date: 10 April 2018
Accepted date: 4 June 2018

Please cite this article as: Xin Yuan, Adaptive Step-size Iterative Algorithm for Sparse Signal Recovery,
Signal Processing (2018), doi: 10.1016/j.sigpro.2018.06.002

This is a PDF file of an unedited manuscript that has been accepted for publication. As a service
to our customers we are providing this early version of the manuscript. The manuscript will undergo
copyediting, typesetting, and review of the resulting proof before it is published in its final form. Please
note that during the production process errors may be discovered which could affect the content, and
all legal disclaimers that apply to the journal pertain.

https://doi.org/10.1016/j.sigpro.2018.06.002
https://doi.org/10.1016/j.sigpro.2018.06.002


ACCEPTED MANUSCRIPT

ACCEPTED M
ANUSCRIP

T

Highlights

• A joint Bayesian and optimization framework is proposed for sparse signal recovery.

• Variational Bayesian (VB) method is employed to perform the inference of the Bayesian model

and Euclidean projection (EP) is utilized to impose sparsity.

• A maximum likelihood estimator (MLE) of the Bayesian model to speed up the inference

with a pre-determined step size is developed.

• The convergence of this MLE-EP algorithm is analyzed and compared with the iterative

shrinkage/thresholding algorithm based on the restricted isometry property of the compressive

sensing matrix.
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