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Abstract:
Approximate message passing (AMP)

algorithms have recently become very popular
In various signal estimation problems, including
compressed sensing, low-rank matrix sensing,
sparse PCA, and many others. AMP has also
used as a tool for analyzing high-dimensional
asymptotics of statistical estimators, and leads to
bold conjectures about the fundamental
computational limits of a few estimation
problems. AMP was originally derived as an
approximation of the belief propagation
algorithm in the context of compressed sensing
(where the associated factor graph is random
and dense), and turns out to be deeply rooted in
certain statistical physics problems (mean-field
spin glasses). In this talk, I’ll give a brief
Introduction to AMP algorithms and also discuss
some of our own works in this area.

P KRS !



