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Abstract. We give some new results on sparse signal recovery in the presence of noise, for
weighted spaces. Traditionally, were used dictionaries that have the norm equal to 1, but, for
random dictionaries this condition is rarely satisfied. Moreover, we give better estimations
then the ones given recently by Cai, Wang and Xu.
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1. Introduction

Compressed sensing (also known as compressive sensing or compressive sampling) is a
relatively new field of research, started by the work of E. Candés, D. Donoho, J. Romberg
and T. Tao (see [5], [6], [9]). Using the theory of compressed sensing we can recover signals
and images from far fewer samples or measurements than were traditionally thought
necessary. In order to do this, compressed sensing is based on two principles: sparsity
and incoherence. Using the concept of sparsity it is possible to exactly recover a signal ¢
knowing that it is sparse or nearly sparse in the sense that it has only a limited number
of nonzero components. On the other hand, incoherence says that unlike the signal of
interest, the sampling/sensing waveforms have an extremely dense representation in a
proper basis ([4]).
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Important applications of compressed sensing are in signal processing, imagine pro-
cessing ([11]), coding and information theory ([5]), compressive radar ([1], [16]), MRI
(Magnetic Resonance Imaging), where using compressed sensing techniques we can ob-
tain benefits of imagine speed, reducing costs (see for example [13], [14]). Successfully,
a significant number of compressive sensing recovery algorithms were discovered, for ex-
ample orthogonal matching pursuit ([15]), basis pursuit ([7]), [;-minimization. Current
directions of research are in computational biology, geophysical data analysis, astronomy,
communications and much more other areas.

In this paper, we present a new result on sparse signals recovery in the presence of
noise, which generalizes and completes a result of T. Cai et al., presented in the paper
[2]. Our paper is in connection to frame theory; we use the synthesis operator to establish
new results on mutual coherence.

Let H = H, be an real n-dimensional space, with the inner product (-,-) and
F=A{f1,f2,..., fn} C Hn. We associate the following operators:

The analysis operator
O :H, > RY,
which is given by
Oz = ({(z, f1), (x, f2), ..., (z, fn)})

and the synthesis operator

N
T:CN > H, T(c1,c9,...,eN) = chfj.
j=1
We suppose that w; = || f;|| #0, i =1, N.
For ¢ = (c1,¢a,...,cy) € CV and for 0 < p < oo we denote
N 1/p N
el i= (S lel?a?) ey =3 st
i=1 =1
and
N
<C, d> = Zczdl
i=1
We define by
[(fis £)]
M= max ey
i | fillll 5

the coherence of F. Usually, it is assumed that [|f;|| = 1,7 = 1, N but, for random
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dictionaries is very rarely satisfied. It is known that p satisfies the Welch’s inequality [18]

N-n o<1
n(N—1) >HFS*&

We also denote by ||c|lo = #{i : ¢; # 0} the cardinality of the support of c.
Clearly, ||c1+c2llo < le1]lo+|lez]lo, but ||-]|o isn’t homogeneous. We say that ¢ is s—sparse
if ||c]lo < s.

It is known that if F is a frame for H,,, then the equation

y="Tc

has a solution for any y € H,,.
We consider the equation

y=Tc+ z
where z is an unknown noise term, with ||z||2 < e and the problem

(Prw) min [[é]l1,, subject to [ly — T¢|2, < 7.
CERN

The solution of this problem is given in the final part of the present paper. Our result
extends and gives better estimations than the one presented in reference [2]. Also, we
present a result related to Orthogonal Matching Pursuit algorithm (in connection with
a result given by J.A. Tropp [17]) for dictionaries with the norm not necessarily equal to
1.

2. Preliminary results

Lemma 2.1 (Basic Lemma) Let H,, be an real n-dimensional Hilbert space and T the
synthesis operator for F. Then, for all ¢,d € RY, we have

(i) suppcNsuppd = 0 implies [(T'c, Td)| < pl|cll1wlld]1.w

(i) (L4 pllell3p = mlel?w < ITel® < (1= pllell3 o, + plell?

(#i7) if ¢ is s-sparse, then we have

(1= pu(s = Dlllell3,, < ITel? < [1+ p(s = D]llell3,
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Proof. For all ¢,d € R we have,

(Tc, Td) —

N
EZQEEZdE - adiw?

i=1
Zcz fzafj

i#j

< lelldjlL L1
i#]j

= pllelliwlidliw = {6 d)w)

The relation in (z) follows from the above computation because suppcNsuppd = ()
implies (¢, d),, = 0.

The relation in (i7) follows for d = ¢, and the relation in (7i7) it follows from (i7) using
Cauchy-Schwarz inequality. [ ]

The following three Propositions are extensions to weighted spaces of some well-known
results.

Proposition 2.2 Let ||c||o < s, ||d|lo < s and T'c = Td. For

<l
s AV
it follows that ¢ = d.

Proof. 0 = ||T(c—d)||*> > [1 — u(25 —1)]|lc - d||%’w. It follows that ||c — d||2,,, = 0 which
implies that ¢ = d. [ ]

Proposition 2.3 Let s <1+ i Then {fi,..., fs} is linear independent.
Proof. If

S
Z Cifi = 07
i=1
then, by Lemma 2.1, it follows

lel3. =0

hence ¢ = 0. [ ]

Proposition 2.4 Let

1 Zel® = llell3..|

40 lell3 .
Jelfo<s

5y =

Then ds < p(s —1).

Proof. Immediately from Lemma 2.1. [ |
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1
When the elements of F are all of norm 1 and p < 25 1’ J.A. Tropp [17] shown that
S —_—

Orthogonal Matching Pursuit algorithm will recovery any s-sparse signal for measure-
ments y = Tc.

We will show that, in the general case when the elements are not necessarily of the
norm equal to 1, we have a more general result with a much more easier proof.

Theorem 2.5 Let ¢ # 0, c € RY and jy be such that

Te, !y = min (Te, f), where fl= 1 1<j<N
< C?f_]0> 1£;1<HN< C?f_])? whnere f] ||f]H7 j

If ¢ is s-sparse and J5 + pus < 1, then jg € suppec.
Proof. If jy ¢ supp ¢, then we have

[ Te)?
ST @)
1w

Indeed,

N
|Te|> = (Te,) " e;fy)
j=1

I
WE

Cj <ch fj>

<.
Il
—

[(Te, f5)]
151

WE

<) lejlw;
j=1
(Te, fjo)]
< = 2S00
N

(B2l

lell,u0-

But jo ¢ supp c implies that [(f;, fj,)| < ullf;l|lf5 |, for j € suppe.
Hence

(Te.fidl =1 Y eilfifill <u D leslwjllfioll = nllfollllell -

jEsuppc jEsuppec
Hence

ITe)l? < plle

2
law:*

Using Cauchy-Schwarz inequality, from relation (1), we have

|Tel2 _ (1= 8l

el T R,
J1-0,

S
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1 th n 7j u
€ €s .
2 1 ; Jo ppc¢

Proof. From Proposition 2.4 and Theorem 2.5. |

Corollary 2.6 If ¢ is s-sparse and p <

3. Main results

For a vector ¢ € RY we denote by ¢, the vector ¢ with all but the s—largest entries set
to zero. Also, for Tp C {1,2,..., N}, we denote by T the complement of Tj.

Theorem 3.1 Let ¢,d € RY such that ||c||1,, = ||d||1, and let v =d — c. If

1
2s —1

w<

then we have

\/3_25%1 2/ (14 p)s

le = sll1w

NG

Proof. We denote by Ty the locations of the s largest coefficients of ¢. We have

€y —

”UTg 17’11} g ”vToHl,w + 260 (2)
Indeed,
N
||C||1,w = HdHl,w = szm —+ cz-|
=1
- Z wilvi + ¢il + Z wilvi + ¢
i€Ty i€Ts
2 HCTO lw — ||UT0H]_7w + H'UTOC law — ||CTOH17’LUa
hence

2llerell1w + lvnllw = llvre (1w,

i.e. relation (2). We have
<T1), T’UT0> = <TUTD + T’UTOC y T’UT0>
= ||TUT0||2 + <TUT0°5TUTO>

> [1— s — Dlller,

13m — #llozs [mllvr, 1w
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But vr, is s— sparse and from Lemma 2.1 we have,

v 1w < Vsllvn,ll2,w (3)
We obtain
ITol[| Tor, || = [1 = u(s = D]lfon |13, — llorgllmvslloz |2,
But
[Tvr | < V14 p(s — Do l2w (4)
So
V1+p(s —1)|Tv|| = u(s = Dlllvz, ll2w — wv/sl|vre 1w
But
oz 1w < o llw + 2V/seo. (5)

Using relations (3) and (5), we obtain

lvrg 110 < Vsllvr, 2,0 + 2e0] (6)
It follows that
V14 p(s = D||Tol| = [1 = p(s = D]llvg, ll2.0 — #v/s[Vs(llvr, l2.w + 2e0)]
> [1—p(s = Dlllvr ll2,w — psllvr,ll2,0 — 2useo

So we obtain the following inequality

2useq

1+ p(s—1)
—pu(2s — 1) "

—T

vz,

On the other hand, by the basic lemma (Lemma 2.1), we have

I1Tv]? = (1 + @)l[v]3. —

and by using the equation (3) and the equation (5) we obtain

)10 = llvnyll1w
< 2oz, 1w + 2V/s€0
< 2vslur, ll2,0 + 2V/se€p.

SO

[v][1,0 < 2Vs]lvr, |20 + 2V/s€0. (8)



32 L. Gavruta et al. / J. Linear. Topological. Algebra. 04(01) (2015) 25-34.

and then

1701 > (1 + w)lvll3 .0 — 4us(llvr, 2.0 + €0)
which is equivalent to

L+ wlol3w < 1Tl + dps(llog, 20 + eo)? (9)
Combining the equation (7) and the equation (9), we have

2
(U ol < TP + s YEEEE = ol 4 205604
— ||Tv||2+4,us<1 1_1;(6( ))H vl + - (1;;2/;)?1))2.

Hence

2
1+ )l < ol + (2 Y o= ol 4 2y U )

We use the following inequality

o + (ma+ B)? < (V1+m2a+ B)?
where

a = ||Tv]|

L+u(s—1)
N 2\ﬁ w(2s —1)

_ (1 + e
= 2V (2sj1)

With this notations, we have

(V1+ 0 vl3 < (V1+m?a+ B)°

SO
1
2 2 2
v < — 1+mca+
ol < SV 8)
But

\/m: \/(882—83+1)M2+2M+1

1—p(2s —1)
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So we obtain

1 <\/(852—88+1)u2+2u+1”T I+ 2,@(1+u)eo>
ol o 2V T )0

<
Il vitpu 1 —p(2s—1) 1—u(2s—1)
And so

[0]|2.00 < [Tl (8s2 =8s+ L)p? +2u+1 N 2./1sv/1 + peg

PUSTpu(2s—1) 1+ p 1—p(2s—1)°
We denote
Flu) = (852 —8s+ 1) +2u + 1
a 1+u

Since

(852 —8s+ 1) +2(8s> —8s+ 1)+ 1

Fl(p) = > 0.
(w) (1+ p)?
and p < ﬁ it follows that
1 6s—4
Fp) < F = .
W < Flgr—9) = 551
Finally, we obtain that
31
\ 25—1 2/ ps(1l+ p)
< ——|IT
Theorem 3.2 Assume that
< 1
AN |

and ||z||2 < e. Then the solution c¢* of (P ,) obeys

\/3_ﬁ 2/ ps(1l+ p)

*
_ P .
le” = ella,w 1—u(2s—1)(n+8)+ 1—u(2s—1)°

Proof. This result it follows from Theorem 3.1 since

[Tv]lz = [Tc" —y = (Tc—y)|2
<Te™ —ylla + [ Te = yll2
<e+n.
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In [2] the authors obtained, for ¢ s—sparse and ||f;|| = 1,4 = 1, N, the following
estimation

3(1+ p)

Tt

l¢" = ellzw <

We notice that our estimation, given in the above Theorem is better. The authors of the
paper presented in reference [2] indicate that there exist a relation like the one given in
the above Theorem, but without the specification of the constants.
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