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De-Noising Method for Weak Signal of Wavelet Transformation
Based on Singular Value
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Abstract: In view of the deficiencies with low signal noise ratio (SNR) and non-uniform noise distribution, an
algorithm based on singular value decomposition (SVD) plus wavelet threshold de-noising is presented. The phase space
matrix is constructed by SVD, getting a series of orthogonal subspaces. According to the different contribution of signal
and noise for the singular value, a determine method about the least squares error is proposed for estimating the number of
effective singular value. The subspaces reconstruct signal by the wavelet threshold method. The results show that the
extracted signals have better integrity and higher SNR.
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