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(87) Abstract: The purpose of the present invention is to make
it possible to determine a high-quality solution to a non-convex
sparse optimization problem at high speed, even with respect to an
ill-conditioned problem. A computing unit 130, with respect to a
set of previously determined nonzero elements or the initial value
of a set of nonzero elements, computes an optimal value of an ob-
ject function with respect to each of elements not included in the
set of nonzero elements, when only an element included in a set
to which an element not included in the set of nonzero elements
has been added is permitted to become a nonzero element. A de-
termining unit 140 causes a main processing unit 120 to repeat se-
lecting an added element and adding the added clement to the set
of nonzero elements in an order from the most optimal one of the
optimal values of the object function, by a predetermined addition
upper-limit number for each number of times of repetition, so that
the sum of addition upper-limit numbers becomes a predetermined
number. An output unit 150 outputs the value of the variable vec-
tor such that the value of the object function is optimized when
only a set of nonzero elements is permitted to become a nonzero
clement.
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