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Abstract

The general theory of greedy approximation is well developed.
Much less is known about how specific features of a dictionary can
be used for our advantage. In this paper we discuss incoherent dictio-
naries. We build a new greedy algorithm which is called the Orthog-
onal Super Greedy Algorithm (OSGA). OSGA is more efficient than
a standard Orthogonal Greedy Algorithm (OGA). We show that the
rates of convergence of OSGA and OGA with respect to incoherent
dictionaries are the same. Greedy approximation is also a fundamental
tool for sparse signal recovery. The performance of Orthogonal Multi
Matching Pursuit (OMMP), a counterpart of OSGA in the compressed
sensing setting, is also analyzed under RIP conditions.

1 Introduction

We discuss here greedy approximation with regard to a redundant system
(dictionary). The general theory of greedy approximation with regard to
an arbitrary dictionary is well developed (see [15]). Much less is known
about how specific features of a dictionary can be used for our advantage
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— either to improve rate of convergence results for known algorithms or to
build more efficient algorithms with the same rate of convergence as known
general algorithms. A specific feature of a dictionary — M-coherence in our
case — allows us to build a more efficient greedy algorithm — Orthogonal Super
Greedy Algorithm — than a known algorithm — Orthogonal Greedy Algorithm
— with the same rate of convergence. We study rate of convergence of greedy
algorithms for elements of the closure of the convex hull of the symmetrized
dictionary, which is standard in the theory of greedy approximation setting.
We present these results in Sections 2-3.

It is well known that greedy algorithms are a suitable tool for recover-
ing sparse signals (see, for instance, [12], [16], [17], [9], [10], [11], [13], [5],
[4]). Along with ¢;-minimization they play a fundamental role in compressed
sensing. In Sections 4-6 we illustrate how the Orthogonal Super Greedy Al-
gorithm can be used in the compressed sensing setting. In signal processing
the standard name for the Greedy Algorithm is the Matching Pursuit. For
instance, the Orthogonal Greedy Algorithm is called the Orthogonal Match-
ing Pursuit. For the reader’s convenience we will use the term Matching
Pursuit for Greedy Algorithm in Sections 4-6. In particular, the Orthogo-
nal Super Greedy Algorithm will be called the Orthogonal Multi Matching
Pursuit. Further discussion and comments will be given in Sections 2, 4, 5,
6.

2  Weak Orthogonal Greedy Algorithm

We begin with a known result on the rate of convergence of the Orthogonal
Greedy Algorithm. We recall some notations and definitions from the theory
of greedy algorithms. Let H be a real Hilbert space with an inner product
(-,-) and the norm ||z|| := (z,z)/2. We say a set D of functions (elements)
from H is a dictionary if each g € D has a unit norm (||g|| = 1) and spanD =
H. Sometimes it will be convenient for us to consider along with D the
symmetrized dictionary D* := {£g,g € D}. Let

M(D) := sup [(, )]
PpEY
p,peD

be the coherence parameter of dictionary D. Let a sequence 7 = {tx}32,,
0 < tx <1, be given. The following greedy algorithm was defined in [14].



Weak Orthogonal Greedy Algorithm (WOGA). We define
o := f. Then for each m > 1 we inductively define:
(1) ¢%™ € D is any element satisfying

o,T

[l @) | > tsup [(fl 1, 9) -
geD

(2) Let HJ :=span(p7”,...,¢27) and let Py (f) denote an operator of
orthogonal projection onto H; . Define

G (f. D) == Pug, (f).

(3) Define the residual after mth iteration of the algorithm

Il = = GIf.D).

Inthe case ty =1, k =1,2,..., WOGA is called the Orthogonal Greedy
Algorithm (OGA). Denote by A;(D) the closure of the convex hull of D*.
The following theorem is from [14].

Theorem 2.1. Let D be an arbitrary dictionary in H. Then for each f €
A;(D) we have

m

If = Gor (D)< (1+ ) 1) (2.1)

k=1

We note that in a particular case t, =t, k = 1,2, ..., the right hand side
takes form (1 + mt?)~"/2 that is equal to (1 +m)~Y/2 for ¢t = 1.

We now introduce a new algorithm. Let a natural number s and a se-
quence 7 := {t;}%2,, tx € [0,1], be given. Consider the following Weak
Orthogonal Super Greedy Algorithm with parameter s.

WOSGA(s, 7). Initially, fo := f. Then for each m > 1 we inductively

define:
(1) @m-1)s41,---,%Pms € D are elements of the dictionary D satisfying
the following inequality. Denote I,,, := [(m — 1)s 4+ 1, ms] and assume that

min [(fr—1, @) > tm  sup  |(fi—1,9)|-
i€lm 9€D,gF#pi,i€lm

2) Let H,, := H,,(f) :=span(1, ..., ¢oms) and let Py, denote an opera-
tor of orthogonal projection onto H,,. Define
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3) Define the residual after mth iteration of the algorithm

fm = o= = Gu(f. D).

In this paper we study rate of convergence of WOSGA(s, 7) in the case
ty, =t, k=1,2,.... In this case we write t instead of 7 in the notations. We
assume that the dictionary D is M-coherent and that f € A;(D). We begin
with the case ¢t = 1. In this case we impose an additional assumption that
the ; from the first step exist. Clearly, it is the case if D is finite. We call
the algorithm WOSGA(s, 1) the Orthogonal Super Greedy Algorithm with
parameter s (OSGA(s)). In Section 3 we prove the following error bound for

the OSGA(s).

Theorem 2.2. Let D be a dictionary with coherence parameter M := M (D).
Then for s < (2M)~' OSGA(s) provides, after m iterations, an approzima-
tion of f € Ay(D) with the following upper bound on the error:

| fmll? < 40.5(sm)™", m=1,2,...

We note that OSGA(s) adds s new elements of the dictionary at each
iteration and makes one orthogonal projection at each iteration. For com-
parison, OGA adds one new element of the dictionary at each iteration and
makes one orthogonal projection at each iteration. After m iterations of
OSGA(s) and after ms iterations of OGA both algorithms provide ms-term
approximants with a guaranteed error bound for f € A;(D) of the same
order: O((ms)~'/?). Both algorithms use the same number ms of elements
of the dictionary. However, OSGA(s) makes m orthogonal projections and
OGA makes ms (s times more) orthogonal projections. Thus, in the sense of
number of orthogonal projections OSGA(s) is s times simpler (more efficient)
than OGA. We gain this simplicity of OSGA(s) under an extra assumption
of D being M-coherent and s < (2M)~!. Therefore, if our dictionary D
is M-coherent then OSGA(s) with small enough s approximates with error

whose guaranteed upper bound for f € A;(D) is of the same order as that
for OGA.

3 Rate of convergence
Proof of Theorem 2.2. Denote

F,, :=span(y;,i € I,,).
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Then H,, is a direct sum of H,,_; and F,,. Therefore,

fm=f—=Pu, (f) = foo1+GCGma(f) = Pu,(fr-1+ Gno1(f))
- fm—l - PHm<fm—1)-

It is clear that the inclusion F), C H,, implies

[fmll < I fm-1 = Pr, (fn1)|l- (3.1)

Using the notation p,, := Pg,, (fm_1), we continue

||fm—1||2 = Hfm—l _pmH2 + Hpm||2

and by (3.1)
£l < Nl fina I = Pl (3-2)

To estimate ||p,,||* from below for f € A;(D), we first make some auxiliary
observations. Let

F=>¢gi GED, D lgl<1, Jal>lel>... . (33)
j=1 j=1

Every element of A;(D) can be approximated arbitrarily well by elements of
the form (3.3). It will be clear from the below argument that it is sufficient
to consider elements f of the form (3.3). Suppose v is such that |¢,| > 2/s >
|c41]. Then the above assumption on the sequence {¢;} implies that v < s/2
and |cs41] < 1/s. We claim that elements gy, ..., g, will be chosen among
©1,...,ps at the first iteration. Indeed, for j € [1, ] we have

[(fr ) = lesl = MY fex| > 2/s = M(1—2/s) > 2/s — M.
kA
For all ¢ distinct from g, ..., gs we have
[(f9)] < M +1/s.

Our assumption s < 1/(2M) implies that M + 1/s < 2/s — M. Thus, we
do not pick any of g € D distinct from gy, ..., g, until we have chosen all

gi,---,9v.



Denote

f i=f—20j9j = Z €j95-
j=1 j=v+1

It is clear from the above argument that

fi=Ff—=Pup(f)=Ff = Pu,p(f);
fm = f = Pu,p(f) = ' = Pu,.p(f)

We now estimate ||p,||?. For f,,_; consider the following quantity

4s(frm1) = sup | Prs)(frn—1) |

zE[l s]

where H(s) := span(hq,...,hs). Then

1P (fm-a)ll = max —|(fr1,9)].

YeH (s),[l¥lI<1

Let ¢ =37, a;h;. Then by Lemma 2.1 from [11] we bound

S S

(1=Ms)Y i <|[¢]° < (1+Ms)) ai. (3.4)

i=1 =1
Therefore,

s

(1+ Ms) 12 Sm-1:hi)? <P (fm-1)IIP < (1 — Ms) 12 fm—1,h
i=1

Thus
||2 1— Ms 2

1+ M
Using the notation J; := [(I — 1)s + v + 1,1s + v] we write for m > 2

[Pm (3.5)

fmall® = (fors )= {fmn1s D 595

=1 Jje€J;

01+ M3 (T M2 (3.6)

=1 jeJ

IN



Since the sequence {c¢;} has the property
e}
cop1] > Jevgal =00, Z lejl <1, e £2/s
Jj=v+1

we may apply the simple inequality,

(Z C?)l/z < 51/2|C(171)s+u+1 |>
JES

so that we bound the sum in the right side of (3.6)

o0 o0
D QoD < Sy el
=1 jeJ; =1

< 51/2(2/3—1—25_1 Z \cj\)§3$_1/2.
1=2

JjeJi—1
Inequalities (3.6) and (3.8) imply
qs > (s'2/3)(1+ Ms) ™12 frna |
By (3.5) we have

s(1—Ms)
lpml® =

4
= m”fm—l” :

Our assumption Ms < 1/2 implies

1= Ms >2/9
1+ Ms)2 =

and, therefore, (3.9) gives
1pmll* = (s/A) | fm-all*, A :=40.5.
Thus, by (3.2) we get

1 fnll® < Ml fmal*(1 = (s/A) ] frna|1®).

(3.7)

(3.8)

(3.9)

(3.10)



Using (3.7) we get for ||f/||

IS0 eigll < D 1+ Ms) (Y )2 < (1+ Ms)' /235712,
=1

=1 jeJ JE€J

and
AP < IF]1P <27/(25) < Afs.

We need the following known lemma (see, for example, [7]).

Lemma 3.1. Let {a,,}°_, be a sequence of non-negative numbers satisfying
the inequalities

a <D, ap1 <an(1—ay,/D), m=12....

Then we have for each m
am < D/m.

By Lemma 3.1 with a,, := ||fu||?, D := A/s, we obtain
[l < A(sm)™, m=1,2,...

This completes the proof of Theorem 2.2.
We now proceed to the case of WOSGA(s,t) with ¢t € (0,1).

Theorem 3.1. Let D be a dictionary with coherence parameter M := M (D).
Then for s < (2M)~* WOSGA (s, t) provides, after m iterations, an approzx-
imation of f € Ai(D) with the following upper bound on the error:

Il <A@ (sm)™, m=1,2,... A(t):= (81/8)(1+t)*t™*

Proof. Proof of this theorem mimics the proof of Theorem 2.2, except that
in the auxiliary observations we choose a threshold B/s with B := (3+t)/(2t)
instead of 2/s: |¢,| > B/s > |¢,41], so that our assumption Ms < 1/2 implies
that M + 1/s < t(B/s — M). This, in turn, implies that all gy,..., g, will
be chosen at the first iteration. As a result, the sequence {c;} satisfies the
following conditions

o0

vl Zleal 2oy S lol <1, ol < BYs. (3.11)
j=r+1



To find an analog of inequality (3.5), we begin with the fact that

S

¢; < sup (1= Ms)™' Y (o1, i)

h; €D R
i€[1,s] i=1

Now, in order to relate ¢? to ||pm||*, consider an arbitrary set {h;}_; of
distinct elements of the dictionary D. Let V' be a set of all indices i € [1, s]

such that h; = @), k(i) € I,. Denote V' := {k(i),i € V'}. Then

S

Z<fm—1, hz>2 - Z<fm—17 hz>2 + Z <fm_1, hz>2 (312)

i=1 i€V i€, s\V
From the definition of {yy }rer,, we get

b <t mi 1, O 3.13
Q0 [(fnr hi)| <70, min [(Fo, o) (3.13)

Using (3.13) we continue (3.12)

< Z(fm—1,%0k>2 +177 Z (frn1, px)> < t72 Z (frne1, 08)°

kv k€L \V' kElm
Therefore,
@< 0= M) Y e < gl
kElm
This results in the following analog of (3.5)
t2(1 — Ms) ,

lpm|* > (3.14)

1+ Ms =
The use of (3.11) instead of (3.7) gives us the following version of (3.8)

o0

SO < (B+1)s

=1 jeJ

The rest of the proof repeats the corresponding part of the proof of Theorem

2.2 with A := 2BE0% — (81 /8)(1 + )2,



4 Introduction of Compressed Sensing

We now proceed to the compressed sensing (CS) setting. In this case H = R™
equipped with the Euclidean norm ||z|| := (z,2)"/? and D = {¢;}¥, is a finite
set of elements (column vectors) of R™. Then the dictionary D is associated
with a m x N matrix ® = [p; ... ¢n]|. The condition y € A;(D) is equivalent
to existence of z € RY such that y = ®z and

2]l == || + -+ fon] < 1 (4.1)

As a direct corollary of Theorem 2.1, we get for any y € A;(D) that the
Orthogonal Greedy Algorithm guarantees the following upper bound for the
error

ly = Gy, D) < (n+1)7"/2 (4.2)

The bound (4.2) holds for any D (any ®).

In compressed sensing the relation y = ®x has the following interpreta-
tion. Let 91, ...,1,, be the rows of the matrix ®. Then the corresponding
column vectors 1! belong to RY. The relation y = ®x is equivalent to
v = (W x), i = 1,...,m. The number y; = (], z) is understood as a
linear measurement of an unknown vector z. The goal is to recover (or to
approximately recover) the unknown vector x from its measurements y.

The following error bound is one of fundamental results of CS (see [2], [§]

and also [15] for further results and a discussion). Denote by

Ap(y) = argmin [[v[|; (P1)
v:Pv=y
the result of application of the f;-minimization algorithm Ag to the data
vector y. Then under some conditions on the matrix ® (RIP(2n,0) with
small enough §, which will be discussed momentarily) one has for x satisfying
(4.1)
|z — Ag(dx)|| < Cn~ V2, (4.3)

The inequalities (4.2) and (4.3) look alike. However, they provide the error
bounds in different spaces: (4.2) in R™ (the data space) and (4.3) in RY (the
coefficients space).

To discuss the performance of greedy approximation in CS, let us begin
with the Restricted Isometry Property of ® introduced by Candes and Tao
in [3]. RIP is useful in analysis of performance of recovery algorithms. A
vector € RY has the support T = supp(z) ;= {i e N: 1 < i < N and
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x; # 0}. For a set of indices T, denote by |T'| the cardinality of the set. If
|T| = K, x is called a K-sparse signal.

Definition 4.1. (Restricted Isometry Property) A m x N matrix ¢ satisfies
the Restricted Isometry Property with parameters (K, ¢) (we say ® satisfies
RIP(K,¢) for simplicity) if there exist 6 € (0,1) such that

(1= 0)ll=]* < | @2]* < (1+ 8) ||| (4.4)

holds for every K-sparse x. Moreover, define 5 := inf{d : (4.4) holds for
any K-sparse x}.

To avoid confusions, let us clarify the notations that we use in the rest of
this paper. For x € RN, 2 € RI'l is a vector whose entries are the entries
of x with indices in I". For m x N matrix ®, ®r is a m x |I'| submatrix of
® with columns indexed in I'. Given y € R™, the orthogonal projection of y
onto span(®r) := span{y; : i € I'} is denoted by

Pr(y) == argmin |y —/|.

y':y’ Espan(Pr)
It is known and easy to check that if ®}®r is invertible then Pr(y) = <I>F(I>Try,
where @] := (®:®) '} is the Moore-Penrose pseudoinverse of ®r and ®*
is the transpose of ®.

We complete this section by presenting one observation and two inequal-
ities that will be used in the proofs later. They are all consequences of RIP.
The observation, derived directly from the definition of RIP, is that if &
satisfies RIP of both orders K and K’, with K < K’, then §x < 0g.

The two inequalities (see [13] and [5]) are used frequently in this paper.

Lemma 4.1. Suppose ® satisfies RIP of order s. Then for any set of indices
T such that |T| < s and any * € RY and y € R we bound

(1 ) larll < |@f@rar] < (L4 6oy (4.5)

and
[PFyll < (L+ ar) ?yll- (4.6)

Lemma 4.2. Assume ' and A are two disjoint sets of indices. If ® satisfies
RIP of order |I'U A| with constant djrua|, then for any vector x € RIA

[PTPaz(| < djrual|z]- (4.7)
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5 Orthogonal Matching Pursuit

Orthogonal Matching Pursuit (OMP) in the CS setting is the counterpart
of OGA in the general setting. It is computationally simple and performs
well. Considering its applications in signal processing, let us present it in an
algorithmic way.

Algorithm: Orthogonal Matching Pursuit (OMP)

Input: ¢ and y

Initialization: m° =y, 2°:=0, A:=0, /=0

Iterations: Define At := AfU {argmax; |[(r, ;)| }.

Then 2! := argmin, ||y — ®,e12| and

Pl =y — Py (y) =y — OpeaatL

If 71 = 0, stop. Otherwise let £ := ¢ + 1 and begin a new iteration.
Output: If algorithm stops at kth iteration, output Z is such that
i’Ak = :13’“ and i’(Ak)c =0.

It is known that if the columns of the matrix ® form a dictionary D that
is M-coherent then OMP recovers exactly any K-sparse signal with K <
(1+ M~')/2. The behavior of OMP with respect to incoherent dictionaries
is well studied (see, for instance, [12], [16], [9], [10], [11]). In this section
we study performance of OMP assuming RIP and prove a theorem that
guarantees the exact recovery of any K-sparse signal.

Let us take a close look at the first iteration of OMP. OMP chooses the
index that corresponds to the largest (in magnitude) inner product. When
can we conclude that this index is indeed in the support of 7 A corollary of
the following more general lemma gives the answer.

From now on we always assume y = ®x, where z € RY is K-sparse.

Lemma 5.1. Assume s € N and s < K and ® satisfies RIP of order K + s

with constant § := dx4s < ﬁ? Define A := {iy,...,is} such that

> sup [y, 9l (5.1)
PED,pFpiiEA

Then ANT # 0, where T is the support of x.

Proof. We proceed by contradiction. Assume A N7 = (). By Lemma 4.2

[PAyll = [|®3Pra| < oflz|. (5.2)
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Let T" := {ny,...,ns} be a subset of T" which contains the s largest (in
magnitude) entries of . Then

‘xn1| > .2 ’In9| = Sup |x”|
n€[l,N],ngT’

From the definition of A it follows that

13yl = 197yl = (|27, Pral]
= ||(I)*T/(I)T/CL’T/ —|— (I);/CI)T\T’ZET\T’H
> ”(I);/(I)T/I'T/H — H(I)*/(I)T\T/LCT\T/H. (53)

Applying (4.5) and Lemma 4.2 to the last two terms in (5.3), we obtain
[PAyll = (1 = 0o)llwr || — Oxc[lzaye |- (5.4)
Using (5.4) and (5.2) we get
Ollzll = (1 = 6s)llz || = Oxcllwrya
Replacing in the above inequality 65 and dx by d we obtain
Ollzll = (L = )llar || — dllzra || (5.5)
Next, using the definition of 7" we get

1
S

el = () llell (5.6)

and )

S\ 2
< - — . .
lerell < (1= =) al (5.7)
Combining (5.6), (5.7) and (5.5) gives

Sllell > (1= 3) () el = (1 = ) e

(%) §5+5<%)5+5(1—%)5. (5.8)

Using the inequality

Thus



we continue (5.8)

< (1+v2)0.

Clearly, we have (s/K)z > (1+1/2)d, if § < ﬁf This contradiction
completes the proof.

When s = 1 in Lemma 5.1, we have the following corollary.

Corollary 5.1. Suppose ® satisfies RIP(K +1,0x.1) with 0x11 < WF
If i € [1, N] such that

[y, 00)| = sup [y, ¢)|
PED,pFp;

Then 1 € T, where T is the support of x.

This Corollary tells us that under the above conditions on ® OMP chooses
the right index at each step.
We now proceed to the main result of this section.
. . ._ 1
Theorem 5.2. Assume ® satisfies RIP(K+1,5) with § := dx41 < TVIVE:
Then OMP recovers any K -sparse v € RN exactly in K iterations.

Theorem 5.2 is a follow up to the corresponding result of Davenport
and Wakin, [6]. They proved an analog of Theorem 5.2 under assumption
1

0 < VK Thus, our contribution is in improving the constant from 1/3

to 1/(1 + v/2). Tt is conjectured in [5] that there exist K-sparse r and ®
satisfying RIP of order K + 1 with 01 < \/—% such that OMP can not
recover x in K iterations. If this conjecture is true, then we cannot increase
the constant 1/(1+ /2) to 1. The question of best constant in Theorem 5.2
is an interesting open question.

Proof of Theorem 5.2. Take any ¢ < K. From the definition of OMP,
we know that A’ contains the indices selected at the first ¢ iterations. All
indices contained in A¢ are distinct because we make an orthogonal projection
at each iteration. Assume A’ C T, which is equivalent to the statement that
the OMP has selected ¢ correct indices (all selected indices are contained
in T') after ¢ iterations. As a consequence of this assumption we get that
rt =y — Py(y) is at most K-sparse and supported on T'. If i is selected by
the (¢ 4 1)th iteration, it satisfies

[(r' e > sup  [(rf, ).
PED pFp;

14



By Corollary 5.1, if ® satisfies RIP of order K + 1 with constant 0 := dx 1 <

WF’ we know that i € T. Since r* = y — Py¢(y), the inner product of

¢; and any column indexed in A is zero. This implies i & A’. Therefore,

. ¢ . . 1
i € T\A". If ® satisfies RIP of order K + 1 with constant ¢ < TVVE’ the

above argument works for any ¢ € [0, K — 1].

By induction from ¢ = 0 to ¢ = K —1, we get the conclusion that A% =T,
r =y — Pr(y) =y — ®rxr = 0, and OMP stops after K iterations.

The output z satisfies

Zax = o = argmin|jy — ®pxz|
z

= argmin ||y — ®pz|| = 27,
z

and
i‘(AK)C = Xpc = 0.

Hence, £ = x. This completes the proof.

6 Orthogonal Multi Matching Pursuit

Theorem 5.2 requires RIP condition with dx ; < WE so that OMP
recovers a K-sparse signal exactly in K iterations. For doing this OMP
must select a correct index at each iteration. In this section we study an
algorithm that may pick wrong indices in its iterations yet finally recovers the
signal exactly. We study here the Orthogonal Multi Matching Pursuit with
parameter s (OMMP(s)), which is the Orthogonal Super Greedy Algorithm
with parameter s adjusted to the compressed sensing setting. Next, let us

establish the algorithm.

15



Algorithm: Orthogonal Multi Matching Pursuit (OMMP)

Input: ¢, y and s

Initialization: m° =y, 2°:=0, A°:=0, ¢/ :=0
Iterations: Define A“! := AU {i;,...,i,} such that
(o)l 2 2 1 el 2 sup ()l

z,o;égpik,k=1,4.4,s

Then 27! := argmin, ||y — ® e 2| and

rli= gy — ®paattL

If r*1 = 0, stop. Otherwise let £ := ¢ + 1 and begin a new iteration.
Output: If algorithm stops at kth iteration, output & such that
JAZAk = ZL’k and C(AZ(Ak)C =0.

Theorem 6.1. For s € N and s < K, assume ® satisfies RIP of order

sK with a constant § = ds < ﬁf Then for any K-sparse v € RY,

OMMP(s) recovers x exactly within at most K iterations.

Proof. We will prove that OMMP(s) picks at least one correct index at each
iteration.

After running OMMP for ¢ iterations, we obtain a set of indices A’. We
prove that at the (¢ + 1)th iteration OMMP selects at least one correct
index. We carry out this proof without assumption that OMMP selected
correct indices at previous iterations. Denote T} := ANNT, K, = |T1| and
Ty, := T\A*, Ky := |T3|. We continue our proof by contradiction. Assume
that at the next iteration the OMMP(s) does not select any correct indices.
This means A’ N T = (), where A’ := (A“*!\A?). From the definition of
OMMP, we easily derive that |[A'| = s.

The residual after ¢ iterations can be written in the following form

rt = y — Ppe(y)
= (I)Tl T + ‘I)T2$T2 - PAf(q)Tlel + (I)Tﬂ?Tz)
= (I)szTQ - PAZ(®T2‘TT2)' (61)

Let z, € RIA! give the coefficients of projection Ppe(®Pr,z7,). Then we con-
tinue (6.1)
= (I)T2JJT2 — CI)ALTP. (62)

We now focus on the second term of (6.2). Since ® satisfies RIP of order
sK, it also satisfies RIP of order [A]. By (4.5) ®%,®,: is invertible. By the
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property of the Moore-Penrose pseudoinverse we get
z, = (P4, Ppe) 10N Pry s,

Since A* N Ty = () we apply (4.5) and Lemma 4.2

lzpll = [(@hePae) ™ @R Pryams |
6S€+K2
< ==z
<
5
< m”x'fb“’ (6.3)
By (6.2) we have
o3l = (|20 (Prer, — Paewy)|
< PR Pry x| 4 [[Ph ey (6.4)

By our assumption A’ N T = () and, therefore, A’ N T, = (). Moreover, the
definition of A’ indicates that A’ and A’ are also disjoint. Using Lemma, 4.2
we continue (6.4)

5S+K2 HxTZ H + 55(54-1) prH

<
< Sllanll+ 8l
52
< Slonl+ ——lon. (6.5)

In the last inequality we used (6.3).
The remainder of the proof consists of two cases depending on the size of
1.

First, we consider the case Ky > s. Denote T3 := {ny,...,ns} such that
T3 Q T2 and
|Tp, | >0 > x| = sup |z,
neTangTs
The definition of the A’ implies
@3 > (|03, |l = (|97, (Prar, — Ppewy)|
> ||(I>;“3(q)T3:ET3 + (I>T2\T3xT2\T3 - (I)A"xp)H
> || %, Pran || — (|9, Pr\ram\1l| — (| P, Pacayl. (6.6)
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By the definition of Tj

1

3
ozl = () ez (6.7)

and )

S 2
lezanll < (1= %) ol (6.8)

We estimate the last three terms in (6.6). Applying (4.5) and Lemma 4.2 we
obtain

|07, Pryzr || > (1 —d,)[Jan
> (1 =9)||zz
1
S 2
> (1-6)(5) el (6.9)
D7, P13 || < s |2\ 13|
< 5||IT2\T3||
S \3
< 5(1--) , 6.10
< e |z, || (6.10)
and
. o2
|97, Paczp|l < dgernys|lapll < 1—_(5||$T2||- (6.11)

Substituting (6.9),(6.10) and (6.11) in (6.6) we obtain

. S \z S \z 52
> (1= “s(1- 2 — % |l (6.
@3] = (1 6)(K2> [z, | 5<1 K2> lezll = 75 lleznll. - (6.12)

Comparing (6.5) and (6.12) we get

: : : }
() + () ) o552 (7))

which implies

1+vae+ 2> ()

_ Vs 1
If o < @ \/E)\/K< 3,then
2

[V
A
VS
E
——
N |—=
—
o
-y
w
N—

<@+va< (L)’

(1+V2)5+ 20 7

1—-9
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This contradiction implies A’ N T # ().
Second, we consider the case Ky < s. In this case |T5| < |A’|. Using this
and the definition of A" we get

[Pl = (195, = |97, (Pryan, — Prexy)]|
> |97, Pram || — |97, Paczy|
> (1 - 5K2)H$T2” - 5S+K2HxPH
(52
2 (1=0)llzn) - 52zl (6.14)

Comparing (6.5) and (6.14), we obtain

52 52
Ollenll + 5ozl > (1 = d)llonll - —

[z,

or equivalently
2
1—-96
The above inequality does not hold for 6 < 1/3. This contradiction implies
that in the second case we also have A’ N'T # 0.

These two cases show that if § < (H%)\/? then A’NT # (). Therefore,

OMMP picks at least one correct index at every iteration. This means T" C
AE. Thus

20 + > 1, (6.15)

Zax = 2™ = argmin |ly — ®pxz|| = zax
z

and Z(yxye = Tpxye = 0. Then we conclude that 7 = z.
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