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ParNes: A new algorithm for compressed sensing problems

In compressed sensing we ask the following question: Given an underdetermined matrix A ∈ Rm×n

and a vector b ∈ Rm, find the sparsest x satisfying Ax = b. In practice, the vector b often consists
of possibly noisy measurements. In this case, we seek the sparsest x satisfying ‖Ax− b‖2 ≤ σ
where σ is a bound on the noise. ParNes is a new algorithm for solving such problems. It has been
experimentally shown to be competitive with currently available state-of-the-art methods. Here, a
brief introduction to compressed sensing is given along with an introduction to ParNes.


