2018 26th European Signal Processing Conference (EUSIPCO)

Optimizing Approximate Message Passing
for Variable Measurement Noise

Stefan C. Birgmeier and Norbert Goertz
TU Wien
Institute of Telecommunications
Email: {stefan.birgmeier, norbert.goertz} @tuwien.ac.at

Abstract—The standard Approximate Message Passing (AMP)
algorithm optionally considers i.i.d. measurement noise. The
governing parameter is the noise variance. When the noise is
independent, but not identically distributed, applying AMP with
the noise variance parameter set to the average of the actual
noise variance results in significantly degraded performance.
We propose a modified AMP algorithm called AMP-VN which
improves performance for known noise variances.

I. INTRODUCTION

Signal acquisition in compressed sensing (CS) is modeled
as [1]

y=Ax + w, (1)

where A is the measurement matrix of size L x N, L < N
with entries from A/(0, L~!). The unknown vector x is
distributed according to fx(x). In the simplest case, this dis-
tribution factors into N identical, one-dimensional probability
density functions fy(x). Often,  is assumed to be sparse in
some sense, e.g. with f(x) being “Bernoulli-Gaussian”:

(@) = (1 = )d(x) +yN(0, 0%) 2)

and 0 < v < 1. The aim is reconstruction of x using the
measurements ¢ and the sensing matrix A. In this paper, the
signal vector x is assumed to be i.i.d. with known probability
density function. Furthermore, the noise variances afv’a are
known. The variant of the original AMP algorithm considered
in this paper was introduced in [2] and is referred to as
Algorithm 1. It assumes that the noise variance is independent
and identical for all entries of y. A thorough discussion of
AMP’s performance in this case can be found in [3].

Subsequently, the noise vector w is assumed to be dis-
tributed according to

w~ [[NV(0, 02 ). (3)

2

Furthermore, [V| different variances oy, ,

exist. The set V' is a set of sets, i.e.

V=W Ws,...

are presumed to

Wk}, “)

with a set W) containing all random variables w, with
identical variance. The variance of variables in }V, shall be
denoted O'VQV) - Equivalently, and slightly abusing notation, the
set W, contains all indices a for which the random variables
w, have identical variance 02 ,.
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II. DERIVATION

Subsequently, the derivation of Approximate Message Pass-
ing for Variable Noise Variance (AMP-VN) is presented. It
starts with the Gaussian Message Passing formulation of AMP,
which has its roots in the sum-product algorithm [4] applied
to the complete factor-graph resulting from the dependencies
between y and x. A derivation of AMP’s Gaussian message
passing formulation can be found in [5, pp. 126] and shall
not be repeated here. We follow the established convention
of denoting messages from matrix factor nodes (indices a, b)
to variables (indices ¢, j) as subscript a — ¢ (and vice versa).
Whenever sums or products over a, b or ¢, j occur, these cover
the range {1,...,L} and {1,..., N} respectively. Similarly,
terms vq, vy and v;,v; are entries of vectors in RE and RN
respectively, while targeted messages m;_,, and m,_,; can be
written as matrices in RV>*X and RIXVN,

The functions F(u,((l), ax( ) and G(/.Lx ,03 a )) are applied
component-wise and defined as [5]

Lo i (@) Ny, (1), 0% V)
o Fa (@) N (), 02 ) dary

fx € fx,( 7«) X1(/u>(<l2;0—3(l))dw' - .
f Fo (N xl(,uilz,fff(l))d (e

X

R0, o20) =

Gill), 02") =

X

—~
~—
[ V)

Algorithm 1 AMP

2(1) 2 -1
Bz Y. o <—2||yH2L
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Set constants tpax, €, A.
All other variables are initialized to zero.

repeat
uftl) & ATy + py
2254
e F(ud) 20)
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o)
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We do not use the soft-thresholding heuristic in our simu-
lations. A complete iteration is examined for the Gaussian
messages’ variances and subsequently for the expectations.

A. Message Passing for Variances

For the variances, an iteration according to the message
passing rules (see [5]) is defined as

—1 -1

20 1 _ AR 5
gx,i—)a - Z 2 - Z 2 2 ( )
Ux,b—)i

Uz,b—)i + Uw,b

b#a b#a
0-3 i—a — G(/’Lilz%a’ Of(illm) (6)
Trasi =D Aai%%isa (7)
J#i

Using the approximation (as common for AMP, see [5])
A%~ L', it is possible to write

-1

. 1
e~ LY oyt ol, ®)
b#ta Z b—1
1
Tamsi ™ T D g )
J#i

In a second iteration of approximations, assume that all
We| > 1 and that all 07, ,; are approximately equal. The
second assumption is Justlﬁed if all o2 are approximately
equal Va, . In this case,

X, i—a

N—1g ,
z NL O—X,i

-1
20 =L 1 11
Ox,x—a <§b: 0_22 + 0_\%71) 0_22 + 0_\%’711 ( )

—1
w,a)

1
~ o2 — 1, -

In the step from (11) to (12), We| > 1 is used. The
larger [W;|, the more the o, , can differ in magnitude with
the approximation still holdmg reasonably well. The omitted
term is then small compared to the |[Wy| — 1 identical terms
remaining in the sum. Making use of these terms results in

-1
20) — p, <Z D wk+02> (13)

Wg€EV beEW)

-1
W |

:L(Z — :
Weey kK

with o7 = oy ;. + o7. Note that (14) only requires [V[ + 1
divisions. Since it is required that [W,| > 1 and ), |[Wy| =
L, |V| needs to be small and thus the computational complexity
is low.

(10)

(12)

(14)
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B. Message Passing for Expectations

The message-passing iteration for the expectations is

Hz,a—i = Ya — ZAa,jMx,j—)a (15)
J#i
Mx,a—i = % ~ L(Aa iz, a%i) (16)
l Hox,b—i
:u>(< Zﬁa = xz%az 5 (17
b;ﬁa Xb—)l
L Aa.i z,a—1
i(il)_mz M (18)

2 L(02+02,)’
which again uses Aa ; ~ L. Writing the sum in (18) in

terms of W, results in

2(1
M(l) - Ux() ( Hx,b—i Hx,b—i )
X,i—a " 2 2 52 2
L Wkev bGWk Uw,b + JZ O—W,a + UZ
19)
520 p
= ( > = Z i = ) (20)
WiV % bEWK Tova+ 07
A
~ 0'2(l < Z Z Ab ilz,b—i — = zﬂ:_a(;;z) .
WiEV % bEWY
21
C. From Message Passing to AMP
While the variances have already lost their “targeted”

message-passing character (cf. (10), (12)), expectations are
still updated using message-passing rules, requiring compu-
tation of LN values in each iteration. Similarly to [5, p.108],

the message (21) is dissected:
e =m0, + O(N ), 22)

::uzll+65a—>z+0( )
2(l

using iz q—i

®

/’Lx i—a

Nz b+ 51 b—i + O(N_l))

o
Wr eV © bEWL
2(0)

- Ix Aa Z(Mza +§z a—n O(N_l))
o
(l
= O’ MZ b+ 62 b%z) (23)
Wiev Tk bew
)
Uf(l)
—T]%Aaﬁi,uzva + e . (24)
~—_——————— O(N7TY
6#(”

X, i—>a

Terms of size O(N ~!) are neglected, which results in Approx-
imate Message Passing. Furthermore, since 0}, ,; = Aq,ifix.is
(23) can be reformulated as

o O_2(l
:ux i

Z Apilhzp

g
E bew,

(25
WrEV
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Ux
+ Z Z Abz sz (26)
Wi €V % bew,, e
2(1)
Ox
= 5 Apitiz b 27)
Wievy Tk bewy
2(1)
x 4%
+ i Vel (28)
Ok
WreVv
Developing (28) by taking into account (14), af(l) cancels
down and thus
o 720
= - Ay ; 29
,ux i Z 0']% Z b,ilz,b + Hx, ( )
WreEV bEW)
520
with 11y , = =5 fiza; @ € Wi (30)
k
pd = AT 4 p,. 31)

The expression (29) is similar to ux = ATz + p, in AMP
and indeed identical for |V| = 1. It remains to deploy the term

o Zga from (24) in the expression for fix;—q:

8F(u”70x(l))

0'31- ~ Jf = E{(F(xo +0£l)u) —xo)z},

where u ~ A(0,1) and =z is sampled from f,(z). State
Evolution for regular AMP can thus be written as

o2y = o2+ o B (Fun(wo + o)) —20)} . @0)

where the index [t] is used to identify the recursion iteration.
In AMP-VN, the variance oy @ s given by (14) contrary to
AMP, where it is simply the sum of the average noise variance
o2 and o2. Applying this change to State Evolution results in
an iterative algorithm:

(39)

2(1) Wil )
20— R (41)
1 (W%e:v Uv2v7k + 0227[t—1]>
2
022,[15] =p 'E { (F(xo + aif[)t]u) — xo) } . (42)

For |V| = 1, i.e. identical noise variances, the adapted state
evolution recursion (42), (41) reduces to (40).
IV. AMP-VN ALGORITHM AND RESULTS

The complete AMP-VN algorithm is shown in Algorithm 2.
The transformation of 1, , — u; ., can intuitively be explained
as a weighting procedure where noisy entries are given less

S ® 020 (1) —1
Himva B F (i 000) 00 9 M(l) +O(NT) weight than noiseless samples. Note that the divisions involved
0 o in obtaining (i, , and af(l) contain the same denominator.
= Flp 05) (32) Compared to AMP, only |V| 4+ 1 additional divisions are
g necessary in each iteration; or 2|V|+ 1 if one aims for higher
OF( () 2(1)) numerical accuracy (which was done for our simulations).
—l o Aq l% +O(N7Y). (33) The simulation results were obtained using an i.i.d.
’ ’ 8u£lz Bernoulli-Gaussian prior for x (cf. (2)) with v = 0.2. For
- the average signal-to-noise ratio (SNR) of the measurements,
iz the definition
Finally, 6% in fig 4 2
mally, 0, ;_,, appears 1n [z, SNRys = 101og <||Aac||2> 43)
= 10 2
Pza =Ya— Y Aajlies + 005 0) (34) w3
J
n 20 -
~Y A _+ZA2 L OF (o) Algorithm 2 AMP-VN
a,j Hx,j a,gﬂz,a a 6 (_ 2 2 L_l
J . X,j Mz Y, 0z — ||y||2
oF (D 520 Set constants afva, tmaxs €, A.
Z A i + ,u z,a (1 g2 7x ) (35) All other variables are initialized to zero.
7 ; 8/1)((12 repeat
’ 520 wil )7
III. STATE EVOLUTION —L(Xw.ev 7 o7
The framework of State Evolution was first developed by L(”
. .. . ,uz,a 02 402 Hz,a
Donoho, Maleki and Montanari in [6] and rigorously analyzed ) AWT“ -
in [7]. Using the iterative nature of AMP, a simple recursive Fx [t_f]_ Pz + Hx
equation for the estimation of or @ and o2 is derived. Expres- Hx “(’;) 2(1)
sions for these variances can be identified in Algorithm 1: px < Fpx’,0%7)
2 (2@
L Z . (36) T ¢ Gl o 20 0
= Oxi Hia OF; (1 ;s :)
r Va = 2 NG
o2 = 52 4 52 (37) Mz Y lAux to
U — i X,
Furthermore, it can be shown [7] that the following represen- NL L [t 1 )
tations are valid in the context of State Evolution: until £ >y, or ¢ > 1 and Hﬂx H < e |lpxll
1D =20+ oOu (38) T = K
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was used. The undersampling factor is p = # with the di-
mension N = 1000, abort threshold € = 10~% and #y,x = 100
in all simulations. Several settings are compared. First, the
performance of standard AMP for noisy y is examined,
using an i.i.d. Gaussian prior for the noise w. Secondly,
standard AMP is explored for the case of independent, non-
identically distributed noise. Finally, the behavior of AMP-VN
is presented. Three different noise distributions are explored,
in each of which one third of y’s entries are more noisy than
the others. The first two (“variable noise”) use a noise variance
which is 10 and 100 times larger than the remaining entries’
variance. In the third case (“sparse noise”), every third entry
is affected by noise while all other entries are noise-free.

These noise patterns appear in applications with burst-noise
such as wireless communications channels, where AMP can be
used for multi-user detection [8]. Another scheme employing
AMP for decoding are Sparse Regression Codes (SPARCs)
[9]. A SPARC codeword is the sum of several columns of a
wide matrix A, ¢ = Awu’, where ¢’ is a representation of the
user data u (see [9] for details). A communications channel
might apply different attenuations to the transmitted symbols
¢, and add 1.i.d. noise. This can be modeled as

c = HAY + w, (44)

where H is the (diagonal) matrix of channel coefficients and
w is the noise. Equalization with H~! leads to

d=H 'HAJ + H 'w. (45)

The effective noise H ~'w is then no longer i.i.d. Optimal
decoding is possible with AMP-VN when H is known suffi-
ciently well.

In this paper, the performance of AMP and AMP-VN is
evaluated using the signal-to-distortion ratio (SDR):

2
SDRys = 101log;, <|m”$”;”2> .
- 2

Fig. 1 shows the phase transitions for AMP and AMP-VN.
The behavior of AMP is examined for i.i.d. noise and sparse
noise, showing that it is identical for both: it does not matter
whether all samples of y are equally affected by noise or one
third in particular. The similarity in performance is also visible
in Fig. 4. The performance of AMP is visibly affected by the
noise, resulting in a low recovery SDR even for regions where
it converges.

The proposed AMP-VN algorithm makes use of the
knowledge about individual noise variance. In Fig. I,
AMP-VN’s phase transition curve can be seen to move towards
lower SNR and lower subsampling factor p with increasing
contrast between the ai, - For “sparse noise” its performance
does not deteriorate even in regions with low average SNR.
For all three noise distributions, AMP-VN significantly out-
performs regular AMP in terms of recovery SDR, as can
be seen in Fig. 5. In case of low SNR but sparse noise,
AMP-VN compares in performance to regular AMP with the
noisy samples removed, as intuition suggests. This is shown

(46)
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in Fig. 2, where noiseless AMP is compared with AMP-VN
at 0 dB SNR and sparse noise. One third of all entries of y
are affected by noise. The phase transition for noiseless AMP
happens at p ~ 0.35 while for noisy AMP-VN it occurs at
p ~ 0.55. The scaled SDR curve takes into account that
AMP-VN has 66.7% of AMP’s noise-free samples at its
disposal. Discarding noisy samples and using regular AMP
for recovery is thus a valid strategy in the low-SNR regime.
For higher SNR, not taking into account noisy samples incurs
a performance penalty as shown in Fig. 2.

30 T T : . . ;
—x— AMP, i.i.d. noise
—— AMP, sparse noise
—=— AMP-VN, variable noise(1)
) 20 - —a— AMP-VN, variable noise(2) | |
S, —o— AMP-VN, sparse noise
&
Z
n 10 - -
0t \ RS \ \ \ .

Fig. 1. Phase transition for Bernoulli-Gauss prior. The recovery SDR is larger
than 10dB northeast of the curve. The dotted lines are the result of State
Evolution estimation of the 10dB recovery SDR threshold of the associated
curve. The SNR on the y-axis is the average measurement noise according to
(43), p is the undersampling factor.
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g 20l AMP, noiseless
2 —— AMP-VN, 0dB SNR
10 | —a— AMP-VN, 15dB SNR |
» x -or scaled AMP
[f cakciacans T T T T ]
02 03 04 05 06 07 08 09 1
p
Fig. 2. Recovery SDR versus subsampling factor p for noiseless AMP

and AMP-VN in presence of sparse noise. The “scaled AMP” plot is for
comparison purposes only and explained above. The dotted curves are the
result of State Evolution for AMP-VN at 15dB and 0dB SNR in presence of
sparse noise. In the convergence region the predicted SDR deviates due to
differing abortion criteria.

In Fig. 3, results from original and modified State Evolution
iterations as defined in Section III can be seen. The modifi-
cation to State Evolution does not change the behavior of the
“denoiser” F'(...), which is the same for all cases. Behavior of
original AMP is identical to the case of i.i.d. noise. The cutoff
of AMP-VN is at lower values of o2 for non-i.i.d. noise. State
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evolution also predicts the perfect recovery in case of sparse
noise, which fits well with our other results (cf. Fig. 5).

V. CONCLUSIONS

The original AMP algorithm performs poorly for unevenly
distributed measurement noise. An adapted algorithm is pro-
posed which overcomes these limitations. A rigorous deriva-
tion as well as a State Evolution framework are provided.
In the limiting case of sparse noise and low SNR, AMP-
VN offers comparable performance to standard AMP after
the removal of all noisy samples. For higher SNR, AMP-VN
significantly outperforms AMP by using information owed to
noisy samples.

T T T 11717 T T 111717 T T 1T T 1711
1071 E
10721 5
& _JZ:IE{F(...JE(Z)) 1
10-3 —x— 1.1.d. noise -
—+—  variable noise (1) .
—a—  variable noise (2) 1
& —8— sparse noise i

10_4 I IR | LI Iiifl

1074 1073 1072 1071
o2

Fig. 3. “Exit-plot™: the evolution of o2 and UXQ (l), estimated with State

Evolution for a subsampling factor p = 0.6 and SNR = 10dB.
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Fig. 4. Recovery SDR [dB] (color coded) vs. subsampling ratio p and noise
SNR. Standard AMP with i.i.d. noise (top), with sparse noise (bottom).

SNR [dB]

0
03 04 05 06 07 08 09 1
p

SNR [dB]

0 \ \ | |
03 04 05 06 07 08 09 1

p

Fig. 5. Recovery SDR [dB] (color coded) vs. subsampling ratio p and noise
SNR. AMP-VN with variable noise (variant 2, top) and sparse noise (bottom).
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