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JOIN STATISTICS SEMINAR OF SCMS AND SDS

FAST LOW RANK RECONSTRUCTION VIA
NONCONVEX OPTIMIZATION: ALGORITHMS,
THEORY AND APPLICATIONS

Prof. Nicolas Broutin

UniversitéPierre et Marie Curie and NYU Shanghai

Lecture

Time: 10:30-11:30 am., Thursday, Nov. 30, 2017

VVenue: Room 1501, East Main Guanghua Tower, Handan Campus
Abstract: Low rank models exist in many applications, ranging from signal
processing to data analysis. Typical examples include low rank matrix
completion, phase retrieval, and spectrally sparse signal reconstruction. We
will present a class of computationally efficient algorithms which are
universally applicable for those low rank reconstruction problems.
Theoretical recovery guarantees will be established for the proposed
algorithms under different random models, showing that the sampling
complexity is essentially proportional to the intrinsic dimension of the
problems rather the ambient dimension. Extensive numerical experiments
demonstrate the efficacy of the algorithms.




