ﬂ SCNSors m\py

Article
Pruning-Based Sparse Recovery for Electrocardiogram
Reconstruction from Compressed Measurements

Jaeseok Lee, Kyungsoo Kim and Ji-Woong Choi *

Department of Information & Communication Engineering, Daegu Gyeongbuk Institute of Science and
Technology (DGIST), Daegu 771-813, Korea; jayslee@dgist.ac.kr (J.L.); ssi09@dgist.ac.kr (K.K.)
* Correspondence: jwchoi@dgist.ac.kr; Tel.: +82-53-785-6311; Fax: +82-53-785-6309

Academic Editor: Panicos Kyriacou
Received: 24 October 2016; Accepted: 3 January 2017; Published: 7 January 2017

Abstract: Due to the necessity of the low-power implementation of newly-developed
electrocardiogram (ECG) sensors, exact ECG data reconstruction from the compressed measurements
has received much attention in recent years. Our interest lies in improving the compression ratio (CR),
as well as the ECG reconstruction performance of the sparse signal recovery. To this end, we propose
a sparse signal reconstruction method by pruning-based tree search, which attempts to choose the
globally-optimal solution by minimizing the cost function. In order to achieve low complexity for
the real-time implementation, we employ a novel pruning strategy to avoid exhaustive tree search.
Through the restricted isometry property (RIP)-based analysis, we show that the exact recovery
condition of our approach is more relaxed than any of the existing methods. Through the simulations,
we demonstrate that the proposed approach outperforms the existing sparse recovery methods for
ECG reconstruction.

Keywords: biomedical signal processing; electrocardiogram; compressed sensing; sparse signal
recovery; tree pruning

1. Introduction

It is well known that electrocardiogram (ECG) sensors enable effective medical diagnosis for
heart problems, such as arrhythmia and myocardial infarction, in everyday life [1-3]. In this regard,
implanted ECG-based pacemakers and wearable ECG monitoring devices were developed to detect
critical problems in the cardiovascular system [4]. Meanwhile, recently-developed electrocardiogram
(ECG) sensors in everyday life require stable and long time capability for developing wearable devices
in ambulatory environments [5,6]. Due to the growing demand of smart wearable devices, the major
issue for recent ECG sensors is to achieve efficient management of large quantities of real-time
biosignals in ambulatory environments [7]. As a means of ECG signal processing implemented
with low power and small data storage, one of the promising paradigms that has received much
attention recently is the compressed sensing (CS)-based signal compression and reconstruction [8-24].
The well-known finding of the CS-based data reconstruction is that signals can be recovered from
far fewer measurements than traditional schemes whenever the signal is sparse (signals with a very
small number of nonzero coefficients, that is, s is a K-sparse signal if ||s||p = K < dim(s), which can
be exactly reconstructed from underdetermined measurement y = ®s) and the sensing mechanism
satisfies the restricted isometry property (RIP), which is given as follows.
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Definition 1. The sensing matrix ® € RM*N (M < N) is said to satisfy the RIP of order K if there exists a
restricted isometry constant (RIC) 6g € (0,1), such that:

V1—0dkls]l2 < [[®s]]2 < 1+ k]ls|l2

for any K-sparse vector s € RN.

Additional benefits of the CS-based ECG processing are (1) the computationally-efficient data
compression and (2) the guarantee of exact reconstruction from far fewer measurements than
conventional methods. While the computational efficiency of data compression can be easily
demonstrated since it requires only simple linear matrix multiplication (see Definition 1), our main
interest lies in the reduction in the number of required measurements ensuring exact sparse signal
recovery from compressed ECG data. A popular method for identifying the sparest signal s from the
measurements y = ®s is to formulate the {p-minimization problem as:

min [s]|p  subjectto y = ®s 1)
S

where ® € RM*N (M <« N) is often called the sensing matrix. Since Equation (1) is known to
be NP-hard [9], ¢;-relaxation methods, such as basis pursuit (BP) [9], BP denoising (BPDN) [10]
(or Lasso [11]) and the Dantzig selector [12], were introduced. Other than ¢;-relaxation methods, further
reduction in complexity can be achieved by the greedy approaches. To be specific, greedy algorithms
attempt to identify the support T = {j|1 < j < N, s; # 0} (index set of nonzero entries of s) in an
iterative fashion, returning a sequence of estimates of the sparse input vector. However, although the
greedy algorithm, such as orthogonal matching pursuit (OMP) [21], enables computationally-efficient
implementation, its performance in general is not quite satisfactory, in particular in the presence of
noise. This is mainly due to the fact that stepwise identification of the support elements might lead to a
myopic decision in each iteration. Moreover, such a criterion does not provide any further chances
to correct the mistake of selecting incorrect (i.e., j, such that s; = 0) indices once selected [21-23]
(see Figure 1a).

. True path

QO Incorrect path 0
1st layer
2nd layer
3rd layer

(a) OMP (b) Tree search-based reconstruction

Figure 1. Illustration of conventional orthogonal matching pursuit (OMP) and recovery based on tree
search where the true paths contain only elements in the support T, and incorrect paths consist of at
least one element from T¢. While OMP does not provide any further chances after it selects an incorrect
index in the second layer (a), multiple path investigation in (b) enables a reduction in the misdetection
of the support element.

The aim of this work is to introduce a new sparse signal recovery scheme that overcomes such
drawbacks of conventional methods and achieves effective ECG reconstruction. By employing the tree
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search with an aggressive pruning strategy, our method achieves not only accurate ECG reconstruction,
but also real-time implementation suitable for ambulatory environments. The main benefit of the tree
search is that it enables multiple candidate investigations for identifying the support T = {j|1 < j <
N, s; # 0} (see Figure 1b). That is, since the tree search examines the reliability of multiple index sets
simultaneously, it improves the reconstruction performance by reducing the misdetection, as well
as the false alarm probabilities (the misdetection and the false alarm probabilities in this manuscript
denote the probabilities of the support index not being selected and the incorrect index (j € T°)
being identified as the support, respectively). In fact, many of the previous works in the literature
focused on recovering sparse signals using the tree structure [16-20]. For instance, tree search-based
orthogonal matching pursuit (TB-OMP) constructs the search tree by spreading multiple branches for
each path [16], and its modified version was introduced in [17]. In fast Bayesian matching pursuit
(FBMP), a fixed number of paths with the best posterior probabilities survives in each layer [18].
Further, the multipath matching pursuit (MMP) [19] attempts to select multiple branches (L > 2) by
choosing maximally-correlated indices with the residual, and the combined method of A* search [25,26]
and orthogonal matching pursuit (OMP) [21] was introduced as a stage-wise residual minimization
employing an effective pruning strategy [20].

Our approach, referred to as tree pruning-based matching pursuit (TPMP), provides further
improvement by exploiting the full dictionary information with aggressive pruning strategies for
each path. To be specific, the proposed TPMP considerably reduces the computational burden of
the brute-force tree search, yet achieves excellent recovery performance by jointly implementing two
pruning criteria, that is (1) the pre-scanning and (2) the pruning-based tree search. In the pre-scanning
stage, we greedily choose a small number of promising column indices of the sensing matrix. If we
denote the set of column indices obtained in the pre-scanning stage as ©, then we set K < |@| < N
where |©] is the cardinality of ®. Once the pre-scanning is finished, the search tree is initialized by
spreading the paths using only elements of ©, so that the number of total possible paths in the tree is
reduced from (II}] ) to (‘(I?l), where (j) = #ib)" For additional alleviation of the computational burden,
TPMP employs a pruning strategy for rémox}ing unpromising paths from the tree. Similar to sphere
decoding (SD) or list sphere decoding (LSD) with probabilistic pruning criteria [27-30], the pruning
strategy is based on computing the cost function by greedily estimating the further path. Instead
of obtaining the probabilistic characteristics of each path as previous works, our method exploits a
full-blown candidate with cardinality K, which is constructed by combining the current path and
greedily estimating further indices considering the complete dictionary information. By doing so,
TPMP reduces the possibility of not selecting the support element (as well as selecting the incorrect
index) subject to the constraint of sparsity level K. In addition, we demonstrate that this can rather
reduce the running time complexity by shutting down the search in the early stage of the search tree.

While the preliminary version of this work was presented for an arbitrary system in [31], we show
that the proposed method is highly suitable for ECG processing with some modifications and performs
close to the best possible estimator (the estimator referred to as the oracle least squares (LS) estimator
where the support information is given) [32]. To be specific, we reduced the cardinality of © for
constructing smaller number of paths in the search tree for real-time implementation. In addition,
we modified the cost function computation to maintain high reconstruction accuracy since investigating
a smaller number of paths might degrade the performance. In order to achieve further reduction in
complexity, we also employ a new stopping criterion with marginal performance loss by limiting the
minimum pruning threshold. Moreover, compared to [31], we demonstrate that such modifications
not only reduce the search complexity, but also improve the exact recovery condition (ERC) bound.
From numerical simulations, we show that our proposed method outperforms the existing methods
with practical complexity and provides additional flexibility for hardware implementation.

The rest of this manuscript is organized as follows. In Section 2, we briefly provide our setup for
compressing and reconstructing ECG and then propose the TPMP algorithm. In Section 3, we analyze
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the exact recovery condition under which TPMP identifies the support accurately. In Section 4,
we provide the numerical performance of the proposed method and then conclude in Section 5.

2. Tree Search-Based ECG Reconstruction

In this section, we introduce a low-power ECG reconstruction method based on the tree search
where the system model is provided in Figure 2. We first introduce an existing ECG compression
procedure following the compressed sensing-based system architecture (Section 2.1) and then discuss
our proposed method for reconstructing the ECG data from compressed measurements (Section 2.2).

ECG compression
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Figure 2. Basic structure of ECG compression and reconstruction. Note that the reconstruction is based
on the discrete cosine transform (DCT) basis (§), while compression is performed in the time domain

(y = @x).

2.1. ECG Compression

The digitized signal x of the original ECG is approximated into x by selecting only K dominant
elements of § = ¥~ where ¥ is the N x N discrete cosine transform (DCT) basis matrix. In other
words, § can be approximated as a K-sparse signal s with negligible information loss as:

Xx=Y5~x=71Ys. (2)
After that, x is compressed into y € RM*N (M < N) as:

y:<I>x+v:<I>‘I’s+v:As+v:Z%ajsﬁ—v 3)
je

where @ € RM*N g the sensing matrix (or compression matrix), A = ®Y, aj and s are the j-th
column of A and the j-th entry of s, respectively, and v € RM is the additive noise (while the sparse
structure in the DCT domain is still preserved, the noise v denotes the measurement distortion of y
after the compression procedure or during the transmission process). Note that since |T| = K < N,
CS-based compression offers the linear superposition of K elements of s and, thus, enables its
implementation with a substantially small number of digital architectures. From the measurement
reduction perspective, it is worthwhile noting that the support information at the compression stage
cannot be jointly provided to the reconstruction part. That is, for T to be given at the reconstruction
stage, the information amount to be delivered increases from dim(y) = M to dim(y) + |T| = M+ K
(dim(y) is the dimension of y), which is against our intention. Furthermore, since the compression
is based on the approximated signal s with a sparse structure in the DCT basis, the sensing matrix
should then obey the restricted isometry property (RIP) given as:

V1=0dkllsll2 < [|[@¥s]l2 = [[As][2 < /14 dk][s]]2-



Sensors 2017, 17, 105 5of 25

Considering such property, one of the good choices for the sensing matrix ® is a random matrix,
since such a matrix is said to obey the RIP with high probability [33].

2.2. ECG Reconstruction via Tree Search

In order to achieve low complexity ECG reconstruction with improved recovery accuracy, two
key pruning criteria of our method are the pre-scanning and the pruning-based tree search. In the
pre-scanning stage, we greedily choose the columns of A = ®Y¥ that are highly likely to be associated
with nonzero entries of the sparse vector. In other words, the pre-scanning reduces the index set to
be investigated from Q) = {1,2,--- ,N} to a small subset © of ) (i.e., ® C QY and |®| < N). Then,
the tree search is performed by using only the elements of © (see Figure 3). While any existing sparse
recovery algorithm can be used to obtain ®, we use a simple method for complexity reduction by
choosing only K indices in this work. That is, we select K column indices of A = ®¥ corresponding to
the columns with maximum correlation in magnitude with y as:

® = arg max ||A/ 4
g“K‘:KH 1 yll2 4)

where I is an arbitrary subset of () with cardinality K and Ay, is the submatrix of A containing the
columns associated with the indices in Ig. Note that since © is constructed by simply choosing K
indices corresponding to maximally correlated columns with y, the computational burden in the first
stage is nearly negligible.
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Figure 3. Illustration of the proposed method when |®| = 4 and K = 3. The branches of each node
consist of only the elements in ®, and the paths with large cost functions are removed from the search.

Once the pre-scanning is finished, a pruning-based tree search is performed to select the index set
that minimizes the cost function. In this stage, an aggressive pruning strategy is employed to remove
the paths with a small possibility of being the support (index set of nonzero entries). As shown in
Figure 3, only the paths that are not removed in the i-th layer spread branches in the (i 4+ 1)-th layer.
The pruning strategy is based on removing paths with a larger cost function than the pruning threshold
€, since such paths have little hope to be the support. In the beginning of the search, the initial pruning
threshold € can be determined as any positive number, since the cost function of the support T is zero
(|ler|l2 = 0) and thus the true path can survive as long as T is found at least once. In order to compute
the cost function J(A?) = ||y — A i8> of the path A’ = {t;, tp, - - - , t;}, we obtain the temporarily
required indices following the current path, the so-called posterior indices. By doing so, proposed
TPMP greedily obtains the remaining part of each path A’ and estimates its residual in magnitude at
the end of the search (i.e., bottom layer). To this end, the posterior index set {f; 1, fiyp, - -+, fx} of
each path is temporarily chosen where f, (i + 1 < ¢ < K) are highly likely to be the support among
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the elements of ® \ A’. In fact, a similar concept of estimating the residual magnitude when the
search is completed was proposed in [20]. While [20] presented three cost models to directly estimate
the residual in magnitude (for example, when using the multiplicative cost model, the estimated
residual in magnitude at the bottom layer is determined by the multiplication of a constant « and
residual magnitude of the current path, i.e., a||r,;||2), we focus on obtaining actual child node of each
path. This problem is yet another problem of reconstructing the (K — 7)-sparse signal, and in fact, the
proper choice of the algorithm enables sufficient reconstruction accuracy with practical computational
complexity (in our numerical simulations, we used the subspace pursuit (SP) algorithm). For instance,
one can attempt to find {fi+1, coe  F k } minimizing the residual in magnitude:

Foq, -+, gy =arg min |lryi — A8 5
{tiy1 K} gch\Ai,H A 181l ®)

|I|=K—i

where ryi = y — Aji8yi, 84 = Al ryiand A%, = (A A ) TA/ . To be specific, the posterior
indices {f;;1, - - -, fx} in Equation (5) can be obtained by MMP [19], where this choice is to pursue
accurate estimation of the cost function. On the other hand, other greedy methods, such as
orthogonal matching pursuit (OMP) [21] or subspace pursuit (SP) [23], can be also used for simpler
hardware implementations.

After the posterior index set is obtained, the cost function of A’ is then computed using
Ag =AU {tii1, -+, Tk} (note that the cost function is computed by using the candidate with
cardinality K). That is, if the £,-norm of the residual is greater than the threshold € (||rp |2 > ¢),
then the path is removed and whenever the search of a layer is finished and ||ry |2 is replaced as the
newly updated €. The construction of the posterior index set by using the existing greedy method
might be computationally burdensome if a nontrivial number of paths exist in the tree. Therefore,
we attempt to additionally alleviate such search complexity by employing the stopping criteria, which
constrains the minimum residual in magnitude by cE[||v||3] = cN¢? for some non-negative constant
0 < ¢ < 1. In fact, although we assumed c to satisfy 0 < ¢ < 1since [[rr|> = ||[PFv|2 < [|v]2, ifa
larger error tolerance is acceptable, ¢ can be assumed to be any proper positive constant larger than 1.
In the noise-free scenario (v = 0), the initial pruning threshold € can be determined as any positive
number. This is because since ||r7 |2 = 0 for noiseless y, any positive € is larger than the cost function
of the support T (set of nonzero elements of the sparse vector) and thus the true path can survive as
long as Ak is obtained as T at least once. Therefore, if we set ¢ = 0 and whenever any path satisfying
ra, = 0is found, then we regard Ak as the support and immediately shut down the search. On the
other hand, in the noisy scenario (v # 0), we assume a positive ¢ (0 < c), since ||rr||» = ||[PFv|[2 > 0.
Note that from the accurate reconstruction perspective, too aggressive pruning should be avoided,
and thus, small ¢ should be assumed, and vice versa for complexity reduction. Through performance
guarantee analyses in Section 3 and numerical simulations in Section 4, we demonstrate that this
stopping criteria not only improves the recovery performance as well as the condition bound, but also
achieves substantial reduction in search complexity. We summarize the proposed TPMP algorithm in
Table 1.
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Table 1. The TPMP algorithm.

Input: Measurement y, sensing matrix A, sparsity K, 0 < ¢ <1
Output: Reconstructed ECG %
Initialization: i := 0, W0 := @, ¢ = 00

© = arg ‘§n‘a>§< AL yll2 (pre-scanning)
=
while i < K do
i=i+1,W:=0Q, €11 =€
for! =1to |W'~!| do
0:=0\ A
forj=1to |0| do
A= AT U{H(G)} (update j-th path)
if A/ ¢ Wi then (check the duplicated path)
Obtain {f;q, - -+, fx} (posterior index set construction)
AK =AU {Ei+1/ Tty EK}
Ay = Pf\-Ky
if |[rp []2 < €; then (pruming decision)
Wi:= WIUAL I* := Ag
if |17+ |3 < cNo? then (search termination)
j=10+1,1=|W1+1,i=K+1
end if
if |1y ||l2 < €41 then
€it1 = |11+l (update pruning threshold)
end if
end if
end if
end for
end for
end while
§*=Aly
return X* = ¥§* (ECG reconstruction)

3. Recovery Bound for Exact Reconstruction

In this section, we provide the sufficient condition under which TPMP accurately reconstructs the
K-sparse signal s. In our analysis, we assume that the posterior index set of each path is constructed
by MMP to show how maximally our bound can be relaxed.

The following lemmas are useful for our analysis.

Lemma 1. (Lemma 3in [8]): If the sensing matrix A satisfies the RIP of both orders Ky and Ky, then 6k, < J,
for any K7 < K.

Lemma 2. (Consequences of RIP [8,22]): If 0 < &)y < 1 exists for I C €, then for any vector x € RHI,

(101 lisll2 < I A7Asll> < (1+0yp)) lIsll>
1

-1
[sll2 < || (AJAL) “sll2 < lIs]l2-

1
1+ §|I|
Lemma 3. (Lemma 2.1in [34]): Let I, I, C Qand [y NI = @. If 0 < 61|41, < 1exists, then:
AL ALsll2 < 845 lIs]l2-

Lemma 4. For M x N matrix A, ||A||2 is bounded as:

||A||2 < \/ 1+ 5min(M,N) (6)
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Definition 2. (Residual definition in [35]): For the index set A with cardinality |A'| = i, the residual t ; is
rewritten as:

ry = P/i\l.y =y —ApiSpi
Y — Ani(AlAL) ALY
A\ ais\at — Api (AN AN) T AL A AST A
A\ AIST\AT — ApiZpi

= AruaiStuai @)
where Pki =1-AN (A A Ai)_lAki is the projection matrix 01/1t0 the orthogonal complement of span(A'),
zpi = (Al AN) TTALAG ST A and Sy = [ST\Af - ZAi] ~

3.1. Exact Recovery from Noiseless Measurements

TPMP is guaranteed to exactly reconstruct s if the following two conditions are jointly satisfied:

(3-1) (Theorem 1) At least one support index should be found in the pre-scanning (i.e, TN ® # Q).
(3-2) (Theorem 2) At least one true path A* C T has to survive the pruning strategy in each layer.

If (3-1) holds, then at least one branch in each layer of the tree is the support element. Therefore,
whenever there is at least one true path in current layer that is not removed by the pruning strategy,
(3-1) enables the true path to proceed further. Along with (3-1), the additional condition that ensures
the survival of the true path is necessary for exact support identification, which is given as (3-2).
In our analysis, both (3-1) and (3-2) are guaranteed under the results in Theorems 1 and 2, respectively,
and these theorems jointly provide the overall sufficient condition for exact recovery in Theorem 3.

First, we obtain the sufficient condition for (3-1). Let x be the largest correlation in magnitude
between y and the columns associated with correct indices (j € T) and ¢ be the K-th largest correlation
in magnitude between y and the columns corresponding to incorrect indices (j € T°). That is,

K = max |a’ = min |a’
na lajyl, ¢ jeIKI hi

where g is the j-th column of A and Ix = arg 0 max _ ||A}y|2. The following lemma provides the
I|=K,ICTe

lower and the upper bounds of x and , respectively.

Lemma 5. x and { satisfy:
S 11— 0k

K S ——
VK
Proof of Lemma 5. See Appendix A. O

Ok
Istll,, ¢ < Vi [sTll, - ®)

N

Using Lemma 5, one can obtain the sufficient condition for (3-1).

Theorem 1 (Sufficient condition for (3-1)). At least one support element is found in the pre-scanning stage
under:
Sy < 0.5. 9)

Proof of Theorem 1. In order to choose at least one correct index in the pre-scanning stage, we should
have ¥ > {. From Lemma 5, we can easily obtain the desired result. [
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Next, the condition (3-2) is guaranteed if the posterior indices of a true path always contain the
support elements, that is {f;,1, - -+, fx} = Q\ A’ where A’ C T. This is because ||rr||> = 0, and thus,
the condition (3-2) always holds for any positive pruning threshold € as:

ITaisgty, - il = llrrll2 <e. (10)

As mentioned, the problem to choose the posterior index set for a given true path A’ C T
is equivalent to the problem of reconstructing the (K — i)-sparse signal from the measurement r ;.
Before we proceed, we provide useful definitions in our analysis. Let Y; be the combination of A’
and {fi;q, -+, ti} where1 <1 < K—i(Y; = AU {fiyq, -+, Fig}). Next, let Al be the largest
correlation in magnitude between the residual ry, and columns associated with correct indices and 7!
be the (K — i)-th largest correlation in magnitude between ry, and columns associated with incorrect
indices. That is,

A= max |ary, |, 9= %g} |ary,|

JET\Y,
where D; = arg max |A,ry, [|2. In the following lemma, we provide the lower bound of A/
|D|=K~i,DCO\T
and the upper bound of /.

Lemma 6. IfY; C T, then:

doK—1

As L e < Is70y, 2
vVK—1 vVK—-1

(11)

!
where 81 yi = |:ST\Yi - (A/YiAYi)_lAlyiAT\YiST\Yi} :

Proof of Lemma 6. See Appendix B. O
The following theorem provides the sufficient condition for (3-2).

Theorem 2 (Sufficient condition for (3-2)). The posterior index set of a true path A* C T consists only of
correct ones under:
box—1 < 0.5. (12)

foranyl <i < K-—-1.

Proof of Theorem 2. The element of posterior index set #;, ; becomes f;;; € T forany 1 <1 < K —i if
the inequality A! > 1/ is satisfied. That is, from Lemma 6, we have:

O + k1 < 1.
From Lemma 1, this inequality can be rewritten as 2d,x_1 < 1, which is the desired result. O
The overall recovery condition of TPMP can be obtained by combining Theorems 1 and 2.

Theorem 3 (Recovery condition of TPMP). TPMP exactly identifies the support of any K-sparse signal s
fromy = As under:

oo < 0.5. (13)

Proof of Theorem 3. The condition (Equation (13)) is obtained by choosing a stricter condition
between Theorems 1 and 2. [
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It is worthwhile to note that TPMP provides a more relaxed recovery condition than
conventional greedy algorithms, such as OMP (5K+1 < ﬁ) [21], SP (3¢ < 0.165) [23],

gOMP <5Kz < ﬁ) [35] and MMP (dx < 0.33). In addition, our condition achieves the

state-of-the-art recovery bound for the greedy algorithm, which was presented in [24].

3.2. Reconstruction from Noisy Measurements

We also consider reconstructing ECG when the compressed signal y is distorted by noise. In this
scenario, the measurement y is defined as:

y=®x+v=As+v

where v is an additive noise vector. Using the new expression of y containing v, we analyze the
condition of TPMP to accurately identify the support by following the main architecture of the proofs
for the noiseless scenario. Two requirements of TPMP to identify the support are (1) at least one
support element should be chosen in the pre-scanning process (i.e., TN Q # @) (Theorem 4) and
(2) true path (A’ C T) should survive the pruning strategy (Theorem 7). It is worth noting that
while the pre-scanning condition (Theorem 4) is similar to that in the previous section, the search tree
condition (Theorem 7) should satisfy the additional requirement compared to the result in Theorem 2.
In the noiseless scenario (i.e., v = 0), the support T always survives the pruning strategy whenever
it is detected once since ||rr||; = 0 is the minimum residual in magnitude. On the other hand, in the
presence of noise (i.e., v # 0), the additional guarantee of the support having the minimum residual in
magnitude is required, that is,
argmin [[rp, |2 =T
Ax

should hold to ensure the search tree condition.
Before we proceed, we provide a useful lemma in our analysis.

Lemma 7. ForanyY, C T, 81y, = [st\y, — 2y,|’ satisfies:

\/2(1+6%)

TS 7y, [l2- (14)

151Uy, 12 >

Proof of Lemma 7. Since z,; = (AZ\,-AA,-)‘lA;\,AT\AisT\A,' (see Lemma 2), [|S1uy, || is:

2
~ ST\Y
51Uy, 17 = Ciad (15)
O —(A{,Ay,) 1A€{,AT\Y,ST\Y1 5
= lIst\y, l15 + [I(AY, Ay,) "' AY Ay sty 13- (16)
From Lemma 2 and Definition 1, we then have:
I(AY,Ay,) " AL Aryy, sy, 13
1
> Ay Anysny 3
1+ 5|Yz|)2 1AT\Y; 3 T\Y; 112
11—y
> ——— Sl Any sty 3
(1+3py,)? T\Y;°T\Y; 12
> A+, IAT\y,ST\Y, 12
I
(1—dx)?
> 5Ty, [2 (17)

(1 + 51()
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From Equations (16) and (17), we obtain the lower bound of || STuy, |2 as:
(1 k)
IsT\y, 5+ (T+01)?2 IsT\v, I3

2(1+6%)
> W”ST\NHZ

AV

51Uy, I3
(18)
which is the desired result. [

We first analyze the condition ensuring at least one support element is chosen by pre-scanning
from noisy measurements. Let p be the largest correlation in magnitude between y, and the columns
associated with correct indices and # be the K-th largest correlation in magnitude between y and the
columns associated with incorrect indices. That is,

= max |a’y|, 7 = min |d’
p=ma |ajyl, 1 ].GIKI hi

where Ix = arg  max ||Aly]],.
K gl\ chTC” 1)’”2

In the following lemmas, we provide the lower bound of p and the upper bound of 7.

Lemma 8. p satisfies:

o> T [(1= 8 Istll = T+ éxvll (19)

and 1 satisfies:

= [eaxlsrle + VIF 3l v]2) 20)

3\

Proof of Lemma 8. See Appendix C. O

The following theorem provides the condition ensuring that at least one support element is
identified by the pre-scanning.

Theorem 4 (Pre-scanning condition). At least one element in the support is found in the pre-scanning stage
if the nonzero entries of the original sparse signal s satisfy:

m1r1|s | > 2v1H ok
et T VEK(1 - 6k — 6x)

[[v]]2- (21)
Proof of Theorem 4. Itis clear that at least one support element (j € T) is chosen in the pre-scanning if:

0> 1. (22)

From Lemma 8, Equation (22) can be rewritten as:

T [(1=50 lsrla = T+ 5clvIe] > = [ealsrla+ I+ alvl] 3)

and thus, we have:

2T+ 3k

[sTll2 > 17” v||2. (24)
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Since ||st|]2 > VK mip |sj|, we obtain the desired result as:
je

min|s;| > —— YKy, 5)
jET VK(1 = 6k — 62x)

Next, we analyze the sufficient condition ensuring that the true path is not removed from the
search tree. This requirement holds if (1) the posterior indices {#; 1, - - -, fx} of any true path A’ C T
satisfy {};,1, ---, fx} = T\ A’ and (2) the corresponding Ax = A'U {};,1, -+, Ix} = T satisfies
tagll2 < €. For obtaining the condition ensuring {#; 1, -+, fx} = T\ Al for any A’ C T, let p! be
the largest correlation in magnitude between correct indices and ry, and ! be the (K — i)-th largest
correlation in magnitude between ry, and columns associated with incorrect indices. That is,

1 /
= arg max |ajry,|,
B g max |ajry, |
) : /
' = argmin|air
gjeD,- | j Y/|
where D; = arg max |Aty, |[2. The following lemma provides the lower bound of p! and
|D|=K—i,DCO\T
the upper bound of &'.

Lemma9. ForanyY; C T, B! and o satisfy:

1
l - S J—
p >\/Iﬁ[(1 ‘SK)HSTUYIHZ mHsz} (26)
and:
1
I _
o < m[mlusmnﬁmHVHZ], @)
respectively.

Proof of Lemma 9. See Appendix D. [

The guaranteed condition of the posterior indices to satisfy {#;,1, ---,fx} = T\ A’ can be
identified by combining Lemmas 7 and 9.

Theorem 5. Forany A C T, the posterior indices satisfy {}; 11, -+ ,}x} = T\ A’ under:

) (1+6k)/2(1+0k1)
min [s;] > [[v]2.
JET (1— 0k — dax—1)4/1 + 6%

Proof of Theorem 5. Similar to Theorem 2, one can notice that the posterior indices of the true path

(28)

A’ contain only true indices forany 1 <[ < K —1i if:
B> dl, (29)

which can be rewritten by using Lemma 9 as:

1 1
— [0 =00 srovlls = VIF o IVIR] > = {oacallsmolla + VT+o V] G0

i
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where Y; C T. After some manipulations, we have:

24/1 4 6g_q
[v]l2- 31)
— 0k — bok—1

T

Recall Equation (14) from Lemma 7 that:

\/2(1+62)

WHST\Y,HZ

157Uy, [l2 >

and since ||styy, |2 > mi%l |sj|, we get the desired result. [J
j€

Next, we provide the guaranteed condition under which the residual of the support satisfies:
rrll2 <e (32)

for any positive pruning threshold €. Recall that the pruning threshold is updated by the smallest
residual in magnitude among all Ak found in each layer of the tree. Therefore, as long as Equation (32)
holds and Ag = T is found at least once, T has a smaller residual in magnitude than any possible
pruning threshold € and, thus, cannot be removed from the search tree.

Theorem 6. The support has the minimum residual in magnitude among all possible Ag (|Ax| = K) if:

V2(1+5) | v]2

. (33)
V=60 (1 +63)

min |s;| >
jeT

Proof of Theorem 6. See Appendix E. [

If Theorems 5 and 6 jointly hold, then the condition that the true path A’ is not removed can be
guaranteed as follows.

Theorem 7 (Search tree condition). The true path A' C T survives the pruning strategy for any i under:

e , 34
rjré1%1|s]| > max(p, w)||v||2 (34)
_ (140)y/2(146k 1) _ o V2040)
Where H - (175[(7521(_1)\/14’5% and “= (17§2K)(1+5%)

Proof of Theorem 7. Immediate from Theorems 5 and 6. [

By combining the results from Theorems 4 and 7, we obtain the sufficient condition of exact
support identification from noisy measurements.

Theorem 8 (Exact support identification of TPMP). The TPMP algorithm accurately identifies the support
from the noisy measurement y = As + v under:

I]Ig%l |sj| > max(v, p,w)|[vll2 = 7[[v]2 (35)
_ 2J/I¥g _ (I+6k)y/2(1+0k-1) o V2(4e)
where v = VK(1—bx—60)" I (1—0g—ax1)\/1402 and w = (1-65x) (14+%)

Proof of Theorem 8. Immediate from Theorems 4 and 7. [
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Note that the sufficient condition given in Equation (35) infers that the signal-to-noise ratio (SNR)
of the sparse signal should be higher than the constant . If Equation (35) holds, the support T can be
exactly identified, and the signal reconstruction is based on the columns of A associated with T. In this
sense, the system is equivalent to the overdetermined system (y = Arst 4 v) and achieves identical
performance to the best possible estimator referred to as the oracle estimator 87 = Aly.

4. Simulation and Discussion

In this section, we evaluate the numerical ECG recovery performance of the proposed TPMP
algorithm and the existing sparse recovery algorithms. The simulation is based on the discrete
cosine transform (DCT) basis matrix ¥ € N X N, the random Bernoulli sensing matrix ® € M x N
(M < N) where each element of ® is either +—, and the measurement is distorted by an additive
noise vector (according to the results in [19], we set the signal-to-noise ratio (SNR) as 40 dB when
v # 0) v ~ N(0,0%I). In the simulation, we check the reconstruction performance by performing
at least 5000 independent trials for each number of measurements M, which is directly related to
the compression ratio (CR) defined as CR = N I(]M x 100 (%). In addition, we used two measures for
the performance evaluation: (1) the exact recovery ratio (ERR), which is the probability of the exact
identification of the support of s (T = {j|s; # 0}) and (2) the percentage root-mean-square difference
(PRD), which is defined as:

[[% — %]

PRD = -
1% — E[x] |2

where X is the digitized signal of original ECG and X is the reconstructed ECG. We exploited six
ECG samples from the European ST-TDatabase in Physionet [36], and a randomly chosen window of
1000 continuative signal samples among all the data is used for each trial with sparsity level K = 100.
The samples are measured from distinct patients including people with normal status, left circumflex
artery (LCA) or right coronary artery (RCA) diseases (see Figure 4). Each record is two hours in
duration and contains two signals, each sampled at 250 samples per second with 12-bit resolution over
a nominal 20-mV input range. The sample values were rescaled after digitization with reference to
calibration signals in the original analog recordings, in order to obtain a uniform scale of 200 ADC
units per mV for all signals, and each of the signal files is 5,400,000 bytes long. All algorithms under
test are coded by MATLAB software and run by a personal computer with an Intel Core i5 processor
and Microsoft Windows 7.

Oracle estimator [32]

Linear MMSE

Basis pursuit (BP) [9]

Orthogonal matching pursuit (OMP) [21]

Subspace pursuit (SP) [23]

Multipath matching pursuit (MMP) [19] with L = 2

Depth-first multipath matching pursuit (MMP-DF) [19] with L = 2: MMP with reduced complexity
TPMP (c =0, 1)
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Figure 4. Examples of the tested ECG samples in our simulations and the reconstructed signal for each
sample signal by tree pruning-based matching pursuit (TPMP) at compression ratio (CR) = 65, where
the solid and dotted lines denote the original ECG (x) and the reconstructed ECG (X = ¥8), respectively.

Before the discussion, it is clear that higher CR (or smaller M) degrades the reconstruction
performance (see Figure 5), and thus, we demonstrate the effectiveness of the proposed method by
showing that TPMP requires minimum M for accurately identifying the support.

CR=70
o 400 \
ke
2
=
&
_200 Il Il Il
0 500 1000 1500 2000
Signal index
CR=65
3 400 ‘ ‘ ‘
2 200 : 1
g. 0™ 3 ! o
< _200 Il Il Il
0 500 1000 1500 2000
Signal index
CR=60
3 400 ‘ ‘ ‘
2 200 1
g_ 07 _ - . .|
< _200 Il Il Il
0 500 1000 1500 2000
Signal index

Figure 5. ECG reconstruction using the proposed method when N = 1000 and K = 100 where the solid
and dotted lines denote the original ECG (x) and the reconstructed ECG (% = ¥8), respectively.
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First, we evaluate the ECG reconstruction performance from noiseless measurements (y = ®x).
Figure 6 provides the ERR performance when K = 100 (i.e., % = 10%) as a function of M. Overall,
we observe that TPMP performs better than existing algorithms, in particular for small M. In particular,
it is shown that while ERR of TPMP drops moderately with the decrement of M, that of other
conventional algorithms drops sharply and fails to provide reliable recovery performance. In Figure 7,
we plot the PRD performance of the sparse recovery methods. Note that since the exact support
information is given to the oracle estimator, it can be regarded to have the lower bound of PRD
(since X is approximated to x, PRD determined by the approximation error ||X — x| is the lower
bound of PRD). Due to the multiple candidate investigation, we observe that TPMP reaches the
optimal performance with minimum M among tested algorithms. For instance, while SP requires at
least M = 385 measurements for optimal performance, TPMP requires only M = 325. In addition,
while MMP provides lower PRD for very small M, the PRD of TPMP reaches the best possible
performance with smaller M. This demonstrates that TPMP not only outperforms conventional
methods in reconstruction accuracy, but also enables reduction in data storage. Figure 8 shows the
running time complexity. Since TPMP performs the tree search, it is no wonder that the running time
complexity of TPMP can be large. Interestingly, we observe that the complexity of TPMP becomes
similar to that of conventional greedy algorithms in the large M regime. This is because ||r7|]» = 0,
and thus, whenever any path satisfying |[rs, |2 = 0 is found, we regard Ak to be the support and
immediately stop the search. In this sense, the support can be identified in the early layer of the search.

B
L

0.9

o o o
o ~ e}
T T T

Exact Recovery Ratio
o o
s (6]
T T

031 —8—BP
—»— OMP
02k —+— |[HT

—s—5pP

—0— MMP
—e— MMP-DF

—p— TPMP (c=0)

0.1

%5

350 400

Figure 6. Exact recovery ratio (ERR) performance of the sparse signal recovery methods when N = 1000
and K = 100.
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Figure 7. Percentage root-mean-square difference (PRD) performance of the sparse signal recovery

methods when N = 1000 and K = 100.
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Figure 8. Complexity of the sparse signal recovery methods when N = 1000 and K = 100.
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Next, we provide the recovery performance in the presence of noise, that is when the measurement
is defined as y = ®x + v. Recall that in the noiseless scenario, the search could be finished in the early
stage whenever any Ag satisfying |[ra,||2 = 0is found with ¢ = 0. However, this is no longer valid in
the presence of noise since ||rr||2 = ||P#v]|2 # 0, and thus, we assume positive c in the noisy setting.
Note that this stopping criterion does not affect the recovery condition since if Theorem 8 holds, then
|lrr]|2 still has the minimum residual in magnitude, and thus, T is selected as the support whether
|rr|53 > cNo? or not. Therefore, one can notice that ¢ is used only to shut down the search earlier
than the original TPMP, and thus proper choice of c is required for the minimum tradeoff between the
numerical performance and the complexity. In Figure 9, we plot the PRD performance of the sparse
recovery algorithms. Similar to the noiseless scenario, we observe that the proposed TPMP algorithm
outperforms conventional methods. In particular, the PRDs of TPMP with both ¢ = 0 and ¢ = 1 are
smaller than that of MMP. To be specific, we observe in Figure 9 that TPMP performs closest to the
lower bound of PRD (PRD of oracle LS) among all of the tested algorithms. In order to demonstrate
the validity of real-time implementation, Figure 10 provides the average running time complexity
of the sparse recovery algorithms as a function of M. Similar to the results in Figure 8, the running
time complexity of TPMP is the highest due to the tree search, especially for small M. Nevertheless,
the computational burden of TPMP can be substantially reduced by limiting the minimum pruning
threshold determined by c. In particular, if ¢ = 1, significant complexity reduction over the original
TPMP (c = 0) is achieved, and it performs with similar complexity as OMP. In addition, since TPMP
with ¢ = 1 performs similar to MMP with smaller complexity than MMP and MMP-DE, one can notice
that TPMP provides a better tradeoff between the performance and the complexity than MMP.

10%%1 = = =OracleLS ||
MMSE

—&8— BPDN
—*— OMP
—— T 8
—+—sP
—o— MMP

02 —e— MMP-DF
10 —<— TPMP (c=1)]|
—p— TPMP (c=0)

Percentage Root-Mean-Square Difference

Figure 9. PRD performance of the sparse signal reconstruction from noisy measurements.
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—&¢— TPMP (c=1)
TPMP (c=0)

HEl

Average Running Time (sec)

Figure 10. Average running time complexity of the sparse signal reconstruction from noisy measurements.

5. Conclusions

In this work, we proposed an effective ECG reconstruction method referred to as tree pruning-based
matching pursuit (TPMP). In order to improve the accuracy of ECG recovery for large CR (or small M),
the TPMP algorithm performs the tree search and investigates multiple promising candidates. Further,
the complexity overhead caused by the tree search is reduced by the pruning strategy. In our analysis,
we analyzed the sufficient condition of TPMP for exactly identifying the support, which provides
an improved recovery bound compared to the existing methods. In addition, our numerical results
discussed in this work demonstrate that TPMP provides improved performance with competitive
complexity with conventional algorithms.
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Appendix A. Proof of Lemma 5

From the definition of x, we have:

Kk = maxj€T|a;-y| A1)
= ||A'TY||ooZﬁH yl2
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where (A1) is from the inequality ||ul[cc > ﬁ |lu||2 for any vector u. Using Definition 1, we further have:
ullo

K > ﬁHA’T}’Hz = ﬁHA/TASHz
= ﬁHA’TATSTHz
1—6¢ (A2)
> “Fllstll2
1-5
> stk

where (A2) is from Lemma 2 and (A2) is from Lemma 1.
Next, from the definition of {, we have:

VKZ < | Y oy = l|A] vl (A3)
J€Ik

where Ix = arg‘ | max _||Afyl|2. Since Ix and T are disjoint (Ix C T¢) and |Ix| = K, we have:
I|=K,ICTe

|ALyll2 = |AL Arstla < doxllstll2 (Ad)
where (A4) is from Lemma 3. From (A3) and (A4), we get the desired result.

Appendix B. Proof of Lemma 6

Forany Y; = A1U{}iyq, -+, tiy} C Tand A = meix |@ry,|, we have:
jeT Y,

maXjer\y, |“;'I'YZ| = ||A/1"\Y’rYlH°0

1 I
2 Ty Ayl (B1)
= == llAT ALy sTUY, |12

where P\L{I =1-Ay(A} Ay, )*1A§l, and (B1) is from Definition 2. Since TUY; = T (¥; C T), (B1) can
be rewritten from Lemma 2 as:

maX;er\y, |a}ry,| > \/ﬁHA/TATUYlgTUYI ||2

= \/ﬁ |ATATSTUY, |2

51Uy, |2 (B2)

i

0 sy, |
= \/@ TUYZ 2

10k ||a
TKKHSTUY, 2

V

V

where (B2) is from Lemma 1.

Next, From the definition of 7/ = mé)n |£l;-1‘yl |, we have:
Jelk

VIDkY < [ Y ldey, P = [|AD,xy, |12 (B3)

jeDk
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where Dg = ar Alr and Y; C T. Using the triangle inequality, we have:
K=arg M DCQ\TII pry,ll2 I g gle inequality,
|ADry, 2 = [|Ab ATy, S1Uy, 2 (B4)
= ||Ap ATSTUY, |2 (B5)
< dakillBruyll2 (B6)
< GxlI3TUY, 2 (B7)

where (B4) is from Definition 2, (B5) is because TUY; = T, (B6) is from Lemma 3 and (B?) is from
Lemma 1.

Appendix C. Proof of Lemma 8

From the definition of p, we have:

o = maxlayl = A7yl
L oAl
7| |ATYl2 1)
1
= —=lAr(ArsT+v)[2

VK
1

o

From Lemma 2 and Definition 1, we have:

v

|ATATsT|]2 — [|A7V]]2) -

|ATATsT|l2 > (1 —6k)l|sT]l2 (C2)

and:

[ATV]l2 < V1+ kv, (C3)

respectively. Using (C2) and (C3), p is lower bounded as:

= = alsrlla - I+ lvie]. (C4)

3\

which is the desired result.
From the definition of 7, we have:

< [ |yl = [lALyl2 (C5)
jelk

where Ix = arg‘ i max _||Ayl2. Using the triangle inequality, we have:
=KICT¢

ALyl = (AL (ArsT + V)]

(C6)
AT ArsT2 + [[AL ]2

IN

Since Ix and T are disjoint (Ix C T¢), we further have:

| Arst]l2 < dxkllst|2 (C7)
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from Lemma 3 and:

ALVl < V14V (C8)

from Definition 1. Using (C7) and (C8), we have:

AL Yll2 < daxllsll2 + /1 + 0kllvll2 (C9)

and since [|A] y[l2 > VK1, we have:

1
n < s [52K||ST||2 +v1 +5I<||V||2} , (C10)

which is the desired result.

Appendix D. Proof of Lemma 9

Since Y; C T and p/ = max |ary,|, we have:
jeT\y,

! o !
max lairy, | = [|AT\y, 1y, lleo

1 L
W”A/T\YIPY,Y”z

1
= T IAT\y, Py, (Arst + V)2
1
= == AT ATy, T ATy Py vz (D1)
1
T IRy Arysy, 2 = ATy, Py vl

1 ! = !/ 1
> \/ﬁ[HATATSTUY]HZ - ||AT\Y1PY,V||2}

v

where (D2) is from Definition 2. From (B2) in Appendix B and Lemma 4, we have:

IATATSTUY, ]2 > (1= 0K) 151Uy, |12 (D2)
and:
|7y Py < ATy, 2 1P,V
< 148y, 1Py vl2 (D3)

< W/1+0ny, V2
< V145 ilvll

respectively. From (D2), (D2) and (D4), we have:

1
l / s / L
g > VK1 [HATATSTUYIHZ - HAT\Y,PYIVHZ}
1
> e (=8 1ol — VI F St [l (D4)
1
> K= [(1_5K)||§TUY”2_ \/1+51<—1HV||2]-
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Next, from the definition of a! = mm |a ry |, we have:

VIDxle < 'Y |a! iry, |2 = ||Ap,ry |12 (D5)
j€Dk

where Dk = arg - _Jna gCQ\T/ | Al ryi|2. Using the triangle inequality, (D5) can be rewritten as:
L
|AD 1y ll2 = [|AD Pyyl2
IAD, Py, (Arst + )2
HAbKP\L{IAT\YIST\YZ + AbKP\L{ZVHZ (D6)

IN

||AbKP\L{ZAT\YIST\YZ 2+ ||AbKP¢IV||2

= ||Ap ATuy,STUy,ll2 + ”A/DKP\L{,VHZ‘
where (D7) is from Definition 2. From (B6) in Appendix B and Lemma 4, (D7) is upper bounded as:
|AD Ty, [2< |AD, ATuy, 51Uy, 12 + |AD, Py, V2

<Gox—illsroy, 2 + |AD, Py, vil2

<&ok—illsroy 2 + 1A, I[Py, v 2
< Gax—illsuy, ll2 + /1 + 61py P, V|2 (D7)

<k—illBruy,ll2 + /1 +dp| [ v[l2
< Ok—illsTUY, ll2 + V1 4 dk—il[V]|2-

Then by combining (D5) and (D8), we get the desired result as:

[6ak—illSTUY, ll2 + /1 + kil V]|2]
[k —illsTUY, ]2 + /1 + Ok il v]|2]-

Since 1 < i < K —1, we obtain the desired result.

(D8)

VANRVAN
)
g

Appendix E. Proof of Theorem 6

If the support has the minimum residual in magnitude among all possible candidates with
cardinality K, then:
[rrll2 < [lragll2

for any Ax # T. Note that the above inequality always holds if the upper bound of ||rr||; is smaller
than the lower bound of ||rs, [|2. In this regard, we first obtain the upper bound of ||rr||; as:

lerllz = [IPFyll2 = [IPF (Arst+v) ||2

(ED)
= [[Pzvll2 < [Iv]2
where (E1) is because P%ATXT =0.
Next, we obtain the lower bound of |[rs, || when Ag # T. For any Ax # T, we have:
lragllz = IPxYI2 = [Py, (As+ V)]
= PR (AracSTiAL + V)2 (E2)

= [ AruaStuagll — [IPx, VIl
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where (E3) is from the triangle inequality and Definition 2. Using the result from Lemma 7, (E3) is
lower bounded as:

||r/\1<||2 = ||ATUAK§TU/\K||2 — ||Pka||2

> /1= 8 runglISTUngllz = IPA, V2 (E3)

> /1= druag IBTuakll2 = [Ivll2 (E4)
V1= xl[5Tuagll2 — [Ivll2 (E5)

v

where (E3) is from Definition 1, (E4) is because HPkaHz < ||v||2 and (E5) is from Lemma 1. From (E1)

and (E5), we have:
5 2||vll>
5 > E6
I8TUAKll2 = Ao (E6)
Using the result from Lemma 7, we additionally have:
V2(1 =+ ) ||v]|2
Ism\agll2 > ( vl (E7)

~ - a0+ &)

and since [sp\p, [l2 > rmjr} |sj|, we have the desired result.
j€
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