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What we did

v Construction of Approximate Message Passing (AMP) algorithm

v Derivation of the necessary & sufficient condition for the stability of AMP
> This condition is seems to be valid for coordinate descent (CD).

v" Quantification of the performance of SCAD by asymptotic analysis for AMP
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Actual convergence limit of CD > ! [Figure]
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A sufficient condition for the
o convergence of CD
& 1 [Breheny and Huang, 2011]

An unbiased estimator of the prediction error is also calculated by AMP.
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