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1 Filters

1.1 Standard Filters
These are the standard filter types from DSP class.

ITIR (infinite-length impulse response) filter

N-1
yln] = Zbkl’“— kK=Y ajyln — k] (1)
k=1
B ZM 1b* —k
I @)

FIR (finite-length impulse response) filter.
M-1
yln] = Z bpz[n — K] (3)
H(z) = Z iz k (4)

Several things are worth mentioning.

e Please note the convention of the complex conjugate on the filter co-
efficients. We will (usually) work with complex arithmetic, and this
turns out to be a convenient representation mostly in terms of the
Hermitian transpose.

e A primary concern with IIR filters is stability. Adaptive filters change
their coefficients, so one needs to be assured that no change will move
the filter to an unstable configuration. In some constrained cases (such



as the adaptive notch filter!) this can be done, but in general it is too
difficult. Hence almost all adaptive filters are FIR, and we will deal
with them exclusively.

e These filters are for temporal signal processing, where causality is a
concern. Noncausal signal processing (“smoothing”) is of course a
possibility, as is multidimensional signal processing.

An FIR filter can he written as

y[n] = wix, (5)

where
Xn = (z[n] 2n—1]zn-2] ... z[n— M +1])T (6)

represents the input in “shift register” format as a column vector and
_ T
W = (’LUO wp wy ... wM_l) (7)

is a column vector containing the filter coefficients. It is common to use w
for these in the optimal signal processing context as opposed to b as would
be expected from standard DSP (4).

1.2 Adaptation

Filters adapt by small movements that we will investigate soon. That is, we
have
H
yln] = wy xn (8)

where w,, is the filter coefficient vector at time n and
Wn = Wnpo1 + p(Aw), 9)

The step size (presumably small) is g and the direction (Aw),, is a vector
that is a function of input, previous output and some “desired” signal d[n]
that y[n] is being adaptive to match.

Some canonical structures are

System Identification. The adaptive filter tries to match the structure of
some unknown plant. it is assumed the input to the plant is available
and d[n] here is the plant’s output.

!An ANF has transfer function H(z) = A-2b2Tl4a? o here the b s adapted to

1—2abz—l4+a22—2
control the notch frequency and « is slightly less than unity.



System Inversion. The adaptive filter is placed in series with an unknown
plant, and tries to match the input of that plant. The desired signal
d[n] here is the input delayed by some suitable number of samples to
make the inversion feasible.

Prediction. The desired signal d[n] here is the input signal delayed by
some samples, and the goal is to represent the structure of the random
process z[n].

Interference Cancelation. The system tries to match whatever is “match-
able” in a signal, for example in adaptive noise cancelation.

The last is rather vague, so consider the example
d[n] = s[n]+wvi[n] (10)
z[n] = s[n]+ valn] (11)

It is clear that based on {z[n]} at least some part (i.e. s[n]) of d[n] can be
matched. The noises v;[n] remain.

2 Correlation

2.1 Definitions and Properties

This will be very important. We’ll assume wide-sense stationarity (wss) for
analysis and design and that unless otherwise stated means of zero. We
define

rlm] = &{z[n]x*[n —m]} (12)

where the convention is important, and we might refer to this as ry,[m] if
there is confusion. It is easy to see that

R (13)
As for cross-correlation we define
reylm] = E{xlnly*[n —ml} (14)
for two random signals x[n] & y[n|. In matrix form we have
R = &fxxll ) (15)

and it is important to stress that R can be so defined whether x,, represents
a “vectorized” scalar time process as in (6) or whether it is a vector time



process?. Cross-correlation matrices are be defined similarly; we will define
cross-correlation vectors shortly. Note that the (i, 7)™ element of R is

R(i,j) = &{xn(i)x,()} (16)

which is probably obvious, but in the case of a vectorized wss we have
R(i,j) = E{z[n+1—ilz*[n+1—j]}.

Here are some properties of the correlation matrix. When the proof is
obvious it is suppressed.

e It is Hermitian: R¥ = R.

e If x[n] represents a “vectorized” scalar time process as in (6), then the
correlation matrix has a special form

r[0] r[1] (2] (3] cor[M =1
(1] 7[0] r[1] r[2] corM =2
R = r[-2] r[—1] 7[0] (1] . r[M =3
MM 1)) (M —2)] r[(M-3)] (M4 ... o]
(17)

which is called “Toeplitz.” A Toeplitz matrix has constant elements
along all super- and sub-diagonals.

e It is non-negative definite.

wlRw = &{wix,x"w} = E{jy[n]|*’} >0 (18)

e Define the “backwards” vector
xB = (@ln—M+1)a[n—M+2zn—M+3] ... z[n)" (19)

Then
Rp = &{x}(x} )} = R* = R (20)

Please note that the text is for some reason fond of referring to the random
process under study as u[n], which I think is a little confusing in light of
more typical the unit step nomenclature.

2 An example of a vector time process is that the i*" element of x,, is the measurement
from the " microphone in an array at time n.



2.2 Autoregressive Models

Although we will soon see them again in the context of optimization, we
have enough ammunition now to understand them in terms of models. An
autoregressive (AR) model is a special case of (2) with unity numerator;
that is,

N-1

yln] = xln] =) apyln — K] (21)
k=1

yln] = zn] —aly, (22)
0.2

H(z) = N (23)

1+ Zkzll apz="

where the input z[n] is assumed to be white (and usually but not necessarily
Gaussian) with power o2. Define

r = &{yn1y[n|*} (24)
= (r[-1]7[-2] ... r[-M]DT (25)
= (r[1]r2] ... r[M})H (26)

Then from (23) we can write

r = &Elynyn]"} (27)
= Eyn-1(zln] —ay,))} (28)
= —Ra (29)

in which the only subtlety is that y,—1 and z[n] be independent — the latter
is a “future” input to the AR filter. Repeating the last, we have

Ra = —r (30)

in which (30) represents the celebrated “Yule-Walker” equations. Note that
since all quantities can be estimated from the data {y[n]} (30) provides a
way to estimate an AR process from its realization?.

3 Eigenstuff

3.1 Basic Material
For a general M x M (square) matrix A the equation

Aq = \q (31)

3The power o2 needs to be computed separately. We will address this later.



has M solutions in A, although these may be complex. This is easy to see
as (31) implies that the determinant of (A — AI), which is an M-order
polynomial in A and hence has M roots, is zero. It is also easy to re-write
all solutions of (31) as

AQ = QA (32)
A = QAQ! (33)
in which
MO0 ... 0
ot 0 A ... O
Q= Q1 92 - qm A= . Do . (34)
bl 0 0 ... Au

are the eigenvectors arranged into a column and a diagonal matrix of eigen-
values. We have not shown that Q! in general exists for (33), but that is
not in scope for this course. By convention eigenvectors are scaled to have
unit length.

3.2 Hermitian Matrices

Our matrices will usually be correlation matrices, and these are Hermitian.
We have the following:

Eigenvalues are non-negative and real.
0 < qfRai = q (\iai) = Ailqil (35)

Eigenvectors are orthonormal.

a/'Rq; = q/'Rq; (36)
a(Na;) = (aihi)"a; (37)
Naj'q; = Aai'q; (38)

For this to be true either \; = A; or qf{ q; = 0. For distinct eigenvalues
the latter must be true. For N < M repeated eigenvalues there is
a subspace of dimension N (orthogonal to all the eigenvectors with
different eigenvalues) that is an eigen-space: any vector within it has
the eigen-property (31). By convention we take an orthonormal basis
of that eigen-space as the eigenvectors; it doesn’t matter much which
such basis.



Diagonalization. The analog to (33) is
R = QAQ” (39)

since Q! = Q¥ — see previous property of orthonormality. Actually
M

R = Z)\quHq@ (40)
i=1

is a rather nice way of expressing the same thing.

Matrix trace is sum of eigenvalues and determinant is product. This
comes from (39), but actually applies to any matrix A.

3.3 Relation to Power Spectrum

It’s perhaps not obvious, but there is only one non-trivial situation where the
eigenstuff and DFT have a strong relationship. This is when the correlation
is “circulant” for a Toeplitz matrix, meaning

rim| = r[M +m] (41)

In the case that the process is real, this means r[m] = r[M —m]| as well: the
top row of the Toeplitz matrix is symmetric around its midpoint. Consider

aQ = (1 eI2pm /M pjdpm/M oj6pm/M eJ(Mfl)pQW/M> (42)

Then the (m + 1)*¢ element of the product Rq, is

M—1
(Ray)(m+1) = > r(k—m)e /M (43)
k=0
m—1
= r(k — m)e_jkp%/M
k=0
M-1 '
+ Z r(k — m)eijkpzﬂ/M (44)
k=m
m—1 ]
= r(M+k— m)eijkp%/M
k=0
M—1 '
+ > r(k—m)e kI (45
k=m



M-1
7] (k+m—M)p2x /M

k=M-—m
M—-—m—1 )
+ Z r(k)eIktmp2m /M (46)
k=0
M—-1
— efjmeﬂ'/M Z r(k)efjkpZW/M
k=M-—-m
M—-—m—1
+ > r(k)er i (4y)
k=0
M-1
— 6fjmp27r/M <Z T(k)ejkaTr/M> (48)
k=0
= S(p)eImrAmM (49)

which implies that the q,, which is the p" DFT vector, is an eigenvector with
eigenvalue the p element of the power spectrum. One could go backwards
from (39) and show that the circulant condition must be true if the DFT
relationship holds.

But the DFT and frequency analysis have a fairly strong relationship to
Toeplitz covariance matrices, as we shall see. One example is this:

Ai = q/'Ra; (50)
M M
= > > ailk)al)rk -1 (51)
k=11=1
M M 1
= Y al®al;: [ st d (52
2 J_x
k=11=1
_ L 2
= 55 ) SWIQi(w)[ dw (53)
where
M—1 ‘
Qi(w) = Z qi(k + 1)e vk (54)
k=0
is the DFT of the eigenvector. Now since
1
o |l Pde = Z ik (55)
by Parseval and since this is unity, (53) tells us that
min {S(@)} < A < max{S(w)} (56)



which is nicer looking than it is useful, unfortunately.
At this point it is probably worth looking at a particular case, that of a
sinusoid in noise. Suppose

z[n] = ae?*™ + vin] (57)

where a and {v[n]} are complex Gaussian, respectively a random variable
with variance ag and a white noise process with power o2. Then with

T = (1 eI el?w ej(M_l)“’)T (58)

we have
R = o2y(w)y(w)” + ool (59)

The eigenstuff is dominated by one eigenvalue equal to Mo?2 + o2 with

eigenvector proportional to 7y(w). The other eigenvectors are orthogonal to

v(w) (of course!) and have common eigenvalue o2.
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1 Principle of Orthogonality

1.1 The Principle

Let X be a Hilbert space (a complete vector space with an inner-product
defined) and M C X is a subspace. Then for any z € X

(x —mo,m) = 0 Vm e M (1)

is a necessary and sufficient condition that mg € M minimize ||z — mo||?.
The poo idea is as sketched below.

For us in this course the inner product (z,y) is £{z,y*}, and hence the norm
[|z][? is £{x?}.



1.2 Sufficiency
Let’s try some other my; € M. Then
|z —ml[* = ||z —mo+mo —ml|? (2)
= |lz —moll* + (x —mo,mo —m)
+ (mo —my,x —mo) + [[mo—mll* (3)
= |lz —moll* + [Imo —ma[? (4)
[l — mol[” (5)

v

with equality if and only if m; = mg. The second line follows due to (1) and
the fact that (mo—mq) € M.
1.3 Necessity
Assume that mg € M minimizes ||z — m||> but that
(x —mo,m) = 6 (6)

for some m € M with ||m|[?> = 1. Then let’s try mg + dm instead of mo.
We have
llz — (mo +om)|[* = |lz —mol[* — (x — mo,dm)
= (om,z —mo) + |lom|*  (7)

= HJ:—mOH2 — 0 (x — mo,m)

— d(m,z —mg) + |6]? ()
= |z —mol[* - |07 (9)
< [f& = mol|? (10)

This contradicts that mg + d,, minimizes ||z —m||2, so (6) cannot be true.

1.4 An Application

Suppose we have an observation vector x and we wish to approximate the
vector y by ¥ = Ax so as to minimize ||y — ¥||?. The the poo tells us

(y—9.%) = 0 (1)
E{(y—Axx) = 0 (12)
R, — AR, = 0 (13)

A = R,R; (14)

Admittedly there are other ways to solve for this, but the poo is certainly
quick and elegant.



2 FIR Weiner Filtering

With the usual desired signal d[n] and data! vector u,, we minimize

T(w) = &{|ld[n] — wu,|]*} (15)
via the poo as
E{((d[n) - wilu)u)} = 0 (16)
w, = R,'p (17)
where
p[0] E{(d[n)uln]"}

pl—(M +1)]

E{(d[n]uln —1]7}

E{(dlnluln — (M — 1)}

(18)

and R, has the usual correlation matrix definition. Substituting (17) to
(15) it is easy to see that

J(w) = &{(d[n] - wu,)(dn] — wu,)*} (19)
= o2 — pflw — wlp + wiR,w (20)
J(wo) = oi — p'R,'P (21)
= o2 — pflw, (22)
= 05 — WP (23)
From (20) we can write

Jw) = o2 — pPR,w — wIR,p + wR,w (24)
= o} - pw — wip + w'R,w (25)

= 03 — wfRuw — WHRuW + WHRuW
+ wfRqu — WfRqu (26)
= J(w,) + (W —wo) TRy, (W — w,) (27)

As indicated in the sketch that follows (for M = 2) this means that the
J(w) is concave — actually quadratic — in w, and has a unique minimum
at the Wiener solution w,. This has implications for the adaptive filtering
that will follow.

'Sorry: unlike me, the author loves u.
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3 IIR Wiener Filtering

3.1 The Complete-Data Case

Suppose we have (more generality is possible!)
uln] = s[n] + win] (28)
sln] = d[n—no] + wa[n] (29)

where {d[n]} is wss with correlation r44[m] and w;[n] are noises with cor-
relations 7,4, [m]. For simplicity in this section let’s assume everything is
real. We wish to “filter” using

dn] = Zw[k]u[n — k| (30)

k

Then the filtering problem is easily solved by the poo:
E{(d[n] — Zw[kz]u[n —kDu(n—m)} =0 Vm (31)
k

or

rad[m—mno] = Zw[k](?“dd[m—k]+7"w1w1 [m—E] 4+ ryw, im—k]  Ym (32)
k

4



Using z-transforms we have

Z_nORdd[z] = W(Z)<Rdd[z] + Rw1w1 [Z] + Rw2w2 [Z]) (33)
B 27" Raalz]
W(Z) B Rdd[z] + Ruwyw, EZ + Ruwyw, [Z] (34)
. Rdu[z]
- e (35)

uU

with the obvious definition of these two z-transforms. This is nice, but in
general W(z) will not be realizable, as it will be non-causal: it will have
poles outside the unit circle.

3.2 Causal Wiener Filtering

With the constraint that W (z) be causal we have (30) as

dn] = " wlkluln — k] (36)
k=0
and (31) now
E{(dln] = > wlkluln — K)u(n —m)} =0  ¥m >0 (37)
k
Tad[m—ng] = Zw[k:](rdd[m—k:] + Twqw; M — k] + Typuwy[m—k]  Ym >0
k (35)

Everything is fine, but since (38) is not true for all m we cannot take a
z-transform and equate the two sides. Fortunately we can write

glm| = rgqlm—nog] —Zw[k](rdd[m—k} —Twywy [M—k]+ Twgws [M—k]  ¥Ym
k
(39)
We don’t especially care what g[m)] is.
But we do know two things. First, we can write it as

G(z) = z27™Ryylz] — W(2)Ruul?] (40)

And second: we know that it g[m] = 0 for m > 0 while w[k] = 0 for k < 0.
Now factor

Ryy(2) = [RuU(z)]+[RuU(Z)L (41)

5



where the two parts refer to the positive- and negative-time portions of
ruu[m]. In the case that Ry,(z) is rational this may be accomplished by
grouping all poles and zeros inside the unit circle into [R.,(2)], and all
those outside the unit circle into [Ry,,(2)]_; but more generally it requires
taking an inverse z-transform of Ry, (z), separating the left- and right-sided
behavior, then taking z-transforms of the two, separately.

Then we have

G(z)  _ 2™Raals] o .
B I o e AR G (42)
m<0 m>0

after division. Now since the LHS is the convolution of two left-sided se-
quences it is left-sided — that is, it is zero? for m > 0. Likewise the second
term on the RHS is the convolution of two right-sided sequences, hence it
is right-sided — that is, it is zero for m < 0. Altogether this gives us a nice
equality:

. 1 Z_nORdd[Z]
W(Z) - [Ruu(z)]+ [ [Ruu(z)]_ ‘|+ (43)
. o 1 Rdu['z]
W(Z) - [Ruu(z)]+ [[Ruu(z)]_‘|+ (44)

with the more general notation.
Here is a simple example, rather simpler than what was done in class.
Suppose we have
uln] = d[n — no] (45)

and 749[m] = pI™ and p € R. Then

1—p?
) = 00 o 1o
Rdu(z) = Z_noRdd(z) (47)
Then
2
Ral2ly = 725 (15)
Ru@] = 7= (49)

2This is indicated by the under-braces.



where the apportionment of the constant doesn’t much matter — one could
take the square root and make the terms symmetric. Then

5 _ 1 Rdu[z]
W) = Rl [[Rw(z)}] (50)
(1= pzt Z27"0(1 — p?) 1 — pz
N ( L—p? ) K(l = p2)(1 pz1)> < 1 )L (51)
1—pz7t\ (2701 — p?)
(1—ﬂ2>< L= pe! ) o
= ™ (53)

for the case that ng > 0. Not surprisingly, then, the optimal Wiener filter
chooses d[n] = u[n — ng] for non-negative no.

The case of ng < 0 is more interesting, since now a prediction is being
made. In this case we follow from (51) in a different way:

(=) (57

= 0 () (59
n=0

P (1= p?)
1 — pzt

Now we have

W(z) = p ™ (57)

from (52); or in fact d[n] = p~"0u[n] for ng < 0. This too, makes sense: you
are predicting, and the best two-step (say) prediction is p? times the most
recent value.
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1 AR Models and Wiener Prediction

1.1 Relationship

Suppose we wish to “predict” wu[n| linearly, based on {uln — 1], uln —
2], ..., uln — M]} via
a[n] = whu, (1)

Then the Wiener filter is straightforward:

Rw =r (2)
where
u[n — 1] r[—1]
Lo e u[n:— 2] ey T[TQ} 3)
uln — M] = M]

Why should we want to make such a prediction when all we need is to wait
a sample to see the real value u[n]? The answer is that if u[n] were what
we wanted we should do just that: wait for it. The reason to pose this as a
prediction problem is that the structure is important and useful.

Equation (2) should look familiar. In fact, to repeat from the first lecture,
we have the autoregressive (AR) model:

M-1

uln] = v[n] = ) ajuln — k] (4)
k=1

uln] = xz[n] —afu, (5)

where the input v[n] is assumed to be white (and usually but not necessarily
Gaussian) with power o2. In the introduction we found that we could recover
the AR model (i.e., the a;’s) from knowledge of the autocorrelation lags (the
r[m]’s) via

Ra = —r (6)



which are the “Yule-Walker” equations. That is: w = —a. And that does
make a good amount of sense: according to (4), using a[n] = wu, 1
eliminates all the “randomness” in u[n| except that from v[n]; and v[n]
can’t be removed.

1.2 Augmented Yule-Walker Equations

Some helpful insight provided by the Wiener approach to AR modeling is
from the generic Wiener equation

Imin = 0'3 - W({{p (7)
In the AR case (2) we write this as
o2 = r[0] — wir (8)

We can concatenate (8) and (2) to get

(R ) = () g

where we have stressed the dimension of the matrix and vector in the sub-
scripts. It is probably useful to note the full matrix in long form

(0] r[1] r[2] oo T[M]
r[—1] 7[0] r[1] oo r[M —=1] ( 1 ) B < Py
: : : -w | 0
rl=M] r[=(M -1)] r[-(M —2)] r[0]
(10)

or

R ( —1VV ) = ( }:)M ) (11)

to see the naturalness of this concatenation.
Let us re-define! the AR vector a as

apm

'Sorry, but this has to be done.



where a g is as in (2) and (4). Then

Rypiay = ( f;M ) (13)

is a way to re-write (11). Here the subscript on a denotes the order of the
predictor — it is a vector of length M + 1.

1.3 Backwards Prediction

Suppose we want to “predict” u[n — M| based on {u[n — M +1], ,uln —m+
2],..., uln — 1, u[n]} (i.e., u,). The Wiener solution @[n — M| = gHu, is
pretty simple:

Rg = p = &ujn— M]*u,} = ) = rB* (14)

and that does indeed mean “backwards and conjugated”. We can concate-
nate this and the Wiener error equation as

I‘B* N
( (II'{éAfT 7[0] ) ( 1g) = ( P]l\)/([lcgwwds ) (15)

where Pbackwards 5 the Wiener error for the backward prediction. Now let’s
write the Wiener solution another way, using a[n — M] = (gP)#u?, which
is identical in effect to the “normal” ordering. Now we have

e{uf (@) Myg” = &{u"uln - M|} (16)
R*gf = r* (17)
RgP* = r (18)

Compare (18) to (2) and it clear that we can write

gh = w (19)

Bx
< gl ) = a (20)
P]I(;ckwm‘ds — PM (21)

That is: the AR process “looks the same” whether viewed in forward time or
reverse time. That’s a cute point, but the main by-product of this analysis



is that we can write
Bx — 1
Ry r w _ 0 (22)
r r[0] 1 Py

¥ 0
R = (5, ) (23
M

as an alternate way to write the augmented Yule-Walker equations.

or

2 The Levinson-Durbin Algorithm

Solution of M + 1 linear equations requires O((M + 1)) operations. But
the YW equations are special: they actually contain only M + 1 unique
“inputs” {r[0], r[1],..., r[M]} whereas the general complexity applies to
(M +1)?2 + (M +1). Can we exploit this structure? Note that the YW
equations are rather unusual, in that there are M unknowns on the LHS
and one (Pyr) on the RHS.

Of course the answer is yes: the LD algorithm. We begin by proposing

a structure.
aAm—1 0

where we are noting the order as m rather than the true (or at least we
assume it’s true) model order M, since we will start with m = 0 and work
up to m = M. This will be an inductive development, so we need to show
that the structure replicates. The structure might be suggested by (13) and
(23); but we need to show that it works.

We multiply (24) by Ras4+1; we want this product to be consistent with
(13). We have

rB* Ay, —
Rm+1am = ( (I]..:{Br’;lT ng)] ) ( ! >

rlo] rff
+Fm< r, Rm )

a
Rmam,1 I'TaB*_l
= + T mon 26
( (I.B)Tam_1 ) m ( Rmaﬁtl ( )
P A:n—l
= 0 + T 0 (27)
Am—l Pm—l



where
Ap_1 = P)Ta, (28)

So, how do we make (27) into (13)? Easy: choose

_Am—l

F =
Pm—l

(29)

Once we do that, we have

am = ( a”é* ) + T ( aﬁ?tl ) (30)

Py = Prua(1—|TP) (31)

The LD algorithm consists of starting with Py = r[0] & ag = 1, and iterating
on m: (28), (29), (30) then (31). Notice that the missing RHS of (13) — that
is, P, — is created as is needed.

as desired, and

3 Other Neat Things

3.1 The Lattice Structure
Consider (4). We can turn this into a “prediction error filter” (actually a
forward PEF) as
uln] + Y ajuln—k] = vn] (32)
k=1

ful] = uln] - (iw;;u[n—kg (33)
k=1

fult] = 3 atpuln — k) (34)
k=0
Fulz) = Hpnm(2)U(2) (35)

where (32) is a restatement of the AR model, the second is (33) is the same
in Wiener filtering notation, where f,,,[n] denotes the prediction error for the
mt-order predictor, (34) uses the new formulation for a,, and (35) is the
z-transform of (33). This is basically presented to suggest what is meant by
fm[n] and Hy,,(z). We do the same thing for “backward” prediction errors



by [n] and Hy ,,,(2). We'll use

bnln] = wuln—m] — (Z gruln +1 — k:])

k=1

bn[n] = wuln—m] — (Zw;w[n—m—&—k:])
k=1
bm[n] = Zam,ku[n*mij])
k=0

Bn(z2) = Hpm(2)U(z)

(36)

(37)

(38)

(39)

and it should be noted closely that b,,[n] refers to the “error” in predicting

uln —m).
We write

Hjm(2)

m
= Y appz "
k=0

m—1
_ * —k * * —k—1
- Z amfl,kz + 1_‘m Z amfl,mfkflz

k=0

m—1

k=0

= Hpm-1(2) + Thz ' Hy o1 (2)

where (40) leads to (41) via (30). We also have

m

Hym(2) = Y ahm iz "
k=0
m

— Z a;kn,kz_(m_k)

k=0
= 2z " (Hpm(1/2%)"

Substituting (42) into (45) we have

Hb,m(z) =

Then we have

e (Hypn1(1/2))" + T2z (Hymo1(1/2"))"
e Hyg1(2) 4 T2z (27 Hy 1 (1/2))
P;anﬂm_l(Z)Zil + Zﬁle,m_l(z)



+ Hen(2) > falnl

uln] —
" Hyml2) — by[n]
being equivalent to
T 0 <G o > fn]
\\\ //
Ty
ufn] —
S Iy
Zl ///
— > Hymal2) < » byn]

and overall we have the nice structure

fuln] f,[n] faln] faln]
I S S W S S S fsln]
\ / \ / \ / \ / \ /
\ // \\ ; / \\\ // \\ // \ y /
\ \ \ * \ o
\ /Ty \ Jary \ /TS \ /T4 \/Ts
\/ \ \/ \ \
uln] /\ \ /< A ,> A /\
\ \ /\ \ /\
/\ r, / \\Fz /\ T /N Ty / N\ Ts
: /N . )\ /o \ / \ /N
7zt / \ Z / \ z1 / \ 71/ \ ozl )/ \
L 3y L 3 L 3 L3 S X bn]
b,[n] b,[n] bs[n] b,[n]

exemplified for a fifth-order PEF.

3.2 Orthogonality

This is pretty simple once you remember that the p.o.o. governs all this
optimal filtering. Let’s assume that ¢ < j and remember that b;[n] is a
linear function of {u[n —i], uln —i+ 1], ..., u[n]}. By the p.o.o., bj[n] is
orthogonal to {u[n—j+1], uln—j+2],..., u[n]}, and hence it is orthogonal
to its subset {u[n — i+ 1], u[n — i+ 2],..., u[n]}. Case closed: b;[n] and
b;[n] are orthogonal

EMbilnlbyln} = 0 (19)

for all ¢ # j — and this expectation is by definition P; for the case i = j.
Now let’s write this out in full:

bo[n] = wuln] (50)



biln] = wuln—1]+ a1 un] (51)
ba[n] = wuln — 2]+ azjuln — 1] + az2un] (52)

bnln] = uln—m]+amiun—m+1]+ ... ammuln] (53)

This can be written as
b, = Lu, (54)

where L is a lower triangular matrix containing in the i*” row the backwards
PEF. Since orthogonality tells us that the b’s are uncorrelated, we have

D = LRLY (55)

where D is a diagonal matrix with (i,7)"* element P;. We can also write
(55) as
R = L 'DL (56)

indicating that the PEF’s and the correspond error powers are actually the
LDU decomposition of the correlation matrix of the data.
3.3 Stability

It’s obvious that the PEFs are stable — they’re FIR. But one reason to create
a PEF structure is to be able to recreate the corresponding AR model. Since
that involves the reciprocal of the PEF, we need to know if the zeros of the
PEF are inside the unit circle. If not the AR model is unstable and trying
to use one would be hopeless.

We repeat (42)

Hi() = Hpmor(2) + Tz Hyoa (2) (57)
and plug in (45)
Hym-1(2) = 2"V (Hpnoa (1/27)) (58)

to get
Hpm(2) = Hpm-1(2) + T2 (Hpm-1(1/27))" (59)

We convert this to the DTFT (discrete-time Fourier transform) as
Hypm(e) = Hypm-1(e™) + Tpe™™ Hy oy (e)* (60)

Since (60) comprises the sum of two complex vectors, the first one of mag-
nitude |H,,,—1(e’*)| and the second one, since |I',| < 1, of magnitude less



than |Hy,,—1(e/*)|, we can see that as w travels from zero to 27 the total
phase change of Hy ,,(e’*) must be the same as of Hy p,—1(e/*) — the second
term in the sum can have no effect. As such Hy,,(e/*) begins and ends its
phase at the same point Vm.

We turn now to a generic FIR model

H(z) = ﬁ(l—ziz_l) (61)

i=1
= z7™ H(z — %) (62)
i=1
H(e?¥) = e mw H(ejw —z;) (63)
i=1

It is easy to see that a NASC for all zeros to be inside the unit circle is that
the total phase change as w travels from zero to 2w must be zero. That is
what we have, hence the FPEF is indeed stable — the FPEF is minimum-
phase. It can be shown that all zero are outside the unit circle for the BPEF
(it is maximum-phase).
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1 The Gradient Descent Idea

1.1 Finding the Wiener Filter

Suppose we begin with the Weiner filtering cost function

J(w) = &{ldn] —wu,} (1)
= o —2®{wlp} + wlRw (2)

where the terms are as usual. Suppose further that we wish to achieve this
iteratively, as opposed to in one step as before. One might reasonably: Why
do this when you manifestly can get to the solution in one step? The answer
is that we will attempt to see how this can work when the correlations p
and R are not knows or are changing. But that will come.

The basic idea is to observed that one can reduce the error by moving
in a direction of “steepest-descent” which is

Wy = Wy — uVIw(Wy_1) (3)
where p is some small step size and of course V,, represents the gradient
with respect to w.

1.2 Interlude about Complex Gradients

This subsection is eminently skippable. However, it is not perhaps obvious
how to take a gradient of a linear of quadratic form when complex vectors
are involved. The answer.turns out to be: it’s exactly what you think it is.
We begin with (2), and write

W = W, + W (4)
P = pr+ jpi (5)
R = R, + jR; (6)



where all RHS vectors and matrices are real and clearly the subscript refer
to real and imaginary parts. We have (2) as

Jw) = o3 - 2wlp, — 2wlp; + w/R,w,
- W?Riwi + W,LTRiWT + W?Rrwi (7)

= 03 - 2wlp, — 2wlp; + W/ R,w,
—2w!R;w; + w! R, w; (8)

= o2 — 2wlp, — 2wlp; + W R, w,
+ 2wl Riw, + w! R, w; 9)

Our aim in going from (7) to (8) & (9) is to isolate the real or imaginary
parts as row-vectors in the the inner products, and we have used the fact
that since R¥ = R we have R! = R, and R} = —R;. We have

Vw,J(w) = =2p, + 2R,w, — 2R;w, (10)
Vw;J(w) = =2p; + 2R;w, + 2R, w; (11)

via (8) and (9) respectively. We therefore write

VwJ(w) = Vw,J(w) + jVw;J(w) (12)
= —2p, + 2R, w, — 2R;w,
j(=2p; + 2R;wy + 2R, w;) (13)
= =2(pr +jpi) + 2R, (W, + jw;)
—2R;(jw, — W;) (14)
= —2p+2Rw (15)

This is the answer you might expect and might even know.

2 The LMS Algorithm

Equation (15) might seem to give us the way to update (3). One approach
might be to estimate — say, by a block average — the required correlations
p and R and perform exactly that!. However, This does, however, require
a certain amount of computation overhead in terms of the solution to a set
of linear equations; and the block-average idea is not especially reactive to
changes. A better idea in terms of the latter would be a “forgetting factor”
sort of average. On the surface one is left with the O(M?) computational

LOf course this would beg the question as to why not simply go directly to the Wiener
solution directly via the linear equations.



load, but in fact the exponential average is exactly what we shall see when
we discuss the RLS algorithm, and its update will be shown cleverly to be
O(M?). The LMS update is O(M), meaning that quite lengthy filters are
easily in reach.

We need estimators for p and R, and LMS espouses the very simplest:

p = uwdn] (16)
R = u,uf (17)

Note that both are (by definition) unbiased estimators. We thus have the
LMS update

W, = Wno1 — p(—udn]* +u,ulw, ) (18)
= w1 4+ puy(dn]* —ullw,_ ) (19)
= wp_1 + pugeln]* (20)

where we have absorbed the constant 2 into the unspecified p, and of course

we have
dln] = WnH—lun (21)

as the filter output at time n.

3 LMS Analysis

3.1 Discussion

There are many ways to analyze the LMS algorithm. The way shown in the
text is excellent but complicated. I used to teach it, but in later years I've
come to the conclusion that it provides inexact but good answers for very
restrictive assumptions. In short, it is a lot of effort that provides a very
sharp answer that is not especially intuitive, isn’t exact nor applies when
things are not Gaussian?. What we seek is guidance about p: how large
should it be? Clearly a large p is a concern in that it may “go unstable”
and throw w, wildly in various directions. A small y avoids this, and has
the additional benefit that the added “gradient noise” in steady state (due
to continual vacillations in w,,) can be reduced. But a filter with a small y
may take a long time to converge.

2T have seen conference presentations and journal papers that purport to give exact
answers but are quite indigestible, both in development and solution.



3.2 Convergence

We begin with
Wy = Wno1 — p(—und[n]* + upufw, ) (22)

and define €, = w,, — R™!'p to be the filter error. We have

en = en_1 — p(—undn]* +uullw, 1) (23)
Elent = Elen1} — w(—E{und[n]} + 5{unufwn_1}) (24)
Elen} = Elen1} — p(—p + E{uuy wy1}) (25)

We claim that we can write
E{u,uliw, 1} = E{u,ul}e{w, 1} (26)

and offer the justification that whatever dependence there may be between
u, and w,_; — and in the case that {u,} forms an independent sequence
there would be none — it is second-order. That is, the changes in w,_1
arising from recent u,’s are small perturbations around the expected value.
As such we claim

Eleny =~ E{en1} — w(—p +RE(wu1}) (
= Efen1} — u(—p +R[E{en—1} —R7'p]) (
= &en—1} — pRE{en-1} (29
= [I - IU’R] g{gn—l} (
Hence a necessary condition for convergence (in the mean, and subject to

our approximation) is that all eigenvalues of I — pR be less than unity in
magnitude; and since all eigenvalues of R are non-negative that means

2

n< (31)

)\mam

Now, the whole point of LMS is to avoid explicit knowledge of R, much less
of its eigenstructure. So a nice way to assure convergence is to note

M
TrR) = Y N (32)
i=1
which means
Tr(R) > Az (33)



As such, a reasonable way to assure convergence is to select

H S TR (34)
We can use
2 35)
AN Vel (

if the process {u,} is a sliding window on a scalar time series. Please note
that this is not the general case at all.

Suggestions about the rate of convergence are also available from (30).
Specifically, the slowest eigenmode of w,, to converge will clearly have rate

p = max{|l — 2pAmin|, |1 — 2 maz|} (36)

meaning that the error in this mode will converge to zero at rate p”. Fastest
(min-max) convergence is obtained when g is selected such that the two are
equal:

1 = 2pAmin = _(1 - 2:“'Ama$) (37)
or
- (38)
H= )\maz + /\mm

whereat we would find the slowest rate to be

)\mar - )\mm

39
)\max + )\mzn ( )

p:

Note that we want p to be as close to zero as possible for quick convergence.
If A\inin = 0 this means that we have no convergence at all; but it is hard to
interpret that fact since for this zero eigenvalue q.,;, we have necessarily

Ll u, = 0 (40)

Amin

In general errors in w,, in the subspace coined by the smaller eigenvalues of R
may be large; but they may also have little effect on the filter’s performance.
See the next subsection.

3.3 Steady-State Error

The aim is to approximate the effect of a “jumpy” w,, on the error. We need
second moments, and we have to do things indirectly. We have of course

Wy, = Wp_1 + pugel[n]” (41)



We take the variance:

E{lwal?} = Eflwn-1 + pugeln]"’} (42)
= E{lwnl’]} + pE{w uneln]*}
+pE{ugwooreln]} + pE{uunle[n]?}  (43)

Now, we make the assumption that the filter is converged (no longer tran-
sient) so we can assume that

E{lwal’} = E{lwn-1]*} (44)
and both using this in (43) and expanding for e[n] we have

0 = pE{wy yuy(dn]* —uywy 1)}
+pE{(dn] — wilyun)ug w1} + pPE{uy ugleln]|?}  (45)

where we’ve also taken advantage of the fact that we can re-order products
of things that are scalar. Now, using our previous assumption that w,_1
and u, are independent, we have

0 ~ pE{w,_1}p — E{wl Rw, 1}
+pp"E{wn1} — E{w;L Rwn 1} + pPE{uy uple[n]*} (46)

At convergence it is easy to see that
E{w,_1} = pPR7p (47)
which rewrites (46) as
0 = 2up"R7'p — 26{w; | Rw,1} + p*E{uyugleln]|’}  (48)

The tricky step here is to remember the p.o.0.: we assume that at conver-
gence E{uyen|} = 0, and hence claim that this implies u,, and e[n] are
independent. As such (48) becomes

0 ~ 2upR71p — 26{wi Rw,_1} + 2Tr(R)E{J(Wn_1)}  (49)

or

E(wil Rw, 1} = pR7'p + uTr(RET(wa 1)} (50)

where we have used J(w,_1) = |e[n]|?.



Now (50) isn’t especially illuminating, but it is useful — remember that
we said this was indirect. So let us examine the steady-state error directly:

eI (wa1)} = Efleln]?} (51)
— &{|dn] - wu, ) (52)
oq — 2p"R7'p+ &{w] Rw, 1} (53)
= 03— p"R7p + uTr(RET(wa 1)} ()
Jmin
R o

where Jin = J(R7Ip) = 02 — p/R~!p is the optimal Wiener filter error.
Note that (53) requires the usual approximation that that w,_; and u,
are independent and (54) results from insertion of (50). It is interesting to
compare (55) to (32): apparently the upper bound on u causes divergent
steady-state error. It is perhaps not surprising to find that the smaller u
the better then steady-state performance.

4 Subspace Tracking

The use of the LMS algorithm in a problem that has easily expressible
Wiener terms (d[n], u,, etc.) is straightforward. This section discusses an es-
pecially famous LMS application that is both non-standard and confusingly-
named. I find the textbook obscurantist about subspace tracking, hence I'll
call out my own understanding of it.

Suppose we wish to design an LMS algorithm to minimize

J(w) = %5{|wHun|2} (56)

subject to a constraint
whq =1 (57)

and the factor % in (56) is irrelevant but will make our lives simpler. There is
no d[n] here and the presence of a constraint is new; let us see what happens.
We will later see this is the MVDR problem in beamforming or spectral
estimation; but here we wish to solve it adaptively, whereas later we will use
block averages. The idea is that we seek a filter w that has minimum output
power subject to the stricture that it “listens” to a frequency (or direction)
q. Put another way, we wish to place nulls (zeros) of the filter where they
can do the most good, but not suppress any desired signal at all. It’s worth



mentioning we could replace (57) by
wlA = b (58)

for some b (might be all 1’s) if that we want to “listen” to several directions
or frequencies at the same time. More on that later, for now we’ll stay with
(57).

We adopt a Wiener approach, and pose this as a Lagrange multiplier
optimization:

J(w) = %WHRW — Awllq—1) (59)
VJ(w) = Rw — \q (60)

Using the LMS idea we have the update

Wy, = Wpo1 — pVJIw(Wp_1) (61)
= wp_1 — uV(Rw — \q) (62)
The LMS idea is to estimate
R = u,ul (63)
so we get
W, = Wp_1 — ,u(ununHwn_l — Aq) (64)

The subspace-tracking idea is to select A to satisfy (57) at all times n. We
get

(Wno1 — p(uulw, 1 — Xq))flq = 1 (65)
(wullw, 1) q = Nqfiq (66)
(Wiiiun)(uya) = Ma'q (67)
Hy H
q’u,u)w,
A = Wl (68)

where (66) follows because the constraint is assumed satisfied for time n — 1
and (67) because we can re-order products of scalars.
So now (64) becomes

W, = wno1 — p(uullw, | — q)) (69)

) (70)

H H
_ " quyu,;, Wy
= w1 — pluu, Wy — q————

afq
= Wp_1 — I- & unufwn_l (71)
qflq
= wp_1 — puPuye[n]” (72)



where the error is all the remaining “noise”

eln] = wl |u, (73)
and we have -
qq
P=1- —/— 74
oq (74)

It’s easy to see that P is a projection matrix: Pu,, removes all the u,, that
is parallel to q (where according to the constraint you want there to be
no updating) but leaves leaves all the remaining subspace unchanged. The
projection (74) becomes

P=1I-AA"A) A (75)

if (58) is used in place of (57).
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We have seen the LMS algorithm, whose update rule is
yln] = din] = wiliu, (1)

The LMS approach is clearly fortuitous in that its computational load is
O(M) per sample. It suffers in that it can converge — and adapt — slowly to
changing input statistics. At another extreme is the least-squares approach
(perhaps via the SVD) whose update is

w = (APA)'Afd = (NR)"Y(Np) = R™!p (2)

where the estimates are formed by block-averages of the last input data
(both {u;};,, 5,1 and {d[i]}i,, _5/.1). Obviously the LS approach wrings
as much information as available out of a possibly-abbreviated block of data.
It will thus adapt quickly; but in general its computational load is O(M?3)
per sample.

It goes like this. Consider

n

R, = Z)\"*iunuﬁ[ (3)
i=1

= AR, + u,uf (4)

br = DNl )

— Npuot + wnd” (6)

where A is slightly less than unity. This estimator might be called an expo-
nential average or one with a “forgetting-factor” (that is: ). It’s easy to
see

E{R,} = —R (7)

g{f)n} = 7—,Pb (8)



SO
R !'p, - R7p

n

Now define
P, = ft;l
R 1
= (/\Rn—1 + unun)
S e AR w R
n-l 1+ )ﬁlu{fR;ilun

= \'P,_; — MkulP,

where

A_an,lun
1+ AP, _qu,

n =

To go from (11) to (12) we use the matrix-inversion lemma! which is
(A + BCD)™" = A™' — A"'B(DA'B+C ') DA™

Continuing from (14) we have

k,, (1 + )\_luan_lun> = \'P,_ju,
k, = AP, ju, — A\ 'k,uP, ju,
= (A\'Pu = A kufP, ),
k, = P,u,

where (19) follows from (18) by insertion of (13). Now we have
Wn = Rglf)n
= P, (A\Pn-1 + u,d[n]")
Y (A—lpn,l - A—lknu{an,l) Pno1 + Pou,dn]*
= Wy — knunHWn,l + k,d[n]*
= wy-1 + kpaln]”
where
an] = dn] — wi ju,

is a twist on the “error” e[n] = d[n] — wlu,.

IThis is also known as the Woodbury formula.



The RLS, which is rather clever, iterates according to
1. According to (24): a[n] = d[n] — wil_ju,.

2. According to (14): k,, = AP, _qup,

142" 1uf P, _ju,”
3. According to (13): P, = A7'P,,_1 — A 'k, ul’P, ;.
4. According to (25): w, = w1 + kpaln]*.

If one is interested in the output, one can also compute y[n] = wiu,. This
may seem like a silly statement, but in some applications only the filter’s
form may be of interest; and unlike the LMS that requires e[n] for its update,
RLS does not explicitly need e[n], only a[n]. Note that steps #2 and #3
each are O(M?) while steps #1 and #4 need only O(M).
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1 Basics of Spectral Estimation

1.1 Introduction

We are all familiar with the discrete-time Fourier transform (DTFT) and the
discrete Fourier transform (DFT) — the latter being implemented efficiently
via the fast Fourier transform (FFT). The former useful for analyzing deter-
ministic signals; the latter is more practical, and gives a way to understand
the frequency behavior of a signal that is given to you as a time series, one
that may not have an explicit expression that nicely sums to something com-
pact or conversely whose DTF is amenable to integration. But what does it
mean when we take the FFT of a random signal? Here we will explore this;
we will when necessary assume the signal {z[n]})_ is wss, zero mean and
Guassian®.

We begin this section by discussing the periodogram, which is the most
obvious approach to spectral estimation: it has a big problem, which we will
solve later. We continue with a discussion of the meaning of resolution. We
then establish the relationship between spectral estimation and beamforming
— it turns out that much of what we do can be used for array signal processing
provided the source is monochromatic (or can be made to be so by filtering)
and the array is a uniformly-spaced linear array (ULA).

The following sections deal with nonparametric and parametric spec-
tral estimation. As the name implies, non-parametric spectral estimation
makes no assumptions about the nature of the spectrum, and we look at the
Bartlett, Welch and Capon approaches. Parametric methods do make such
an assumption, and the ones we explore here are based on AR models and
on modeling as sinusoids-plus-noise.

!This is only important when we are discussing the periodogram, so explore its consis-
tency. We will assume in that section that x[n] € R for ease of explanation; the complex
case is the same but notationally more difficult



1.2 The Periodogram

Recall that the power spectrum of a random process {z[n]} is defined as

S(w) = Z r[k]e vk (1)
k=—0o0
where {r[k|} is the (usual) autocorrelation r[k] = £{z[n|x[n — k]*}. How

about we estimate it from our data {z[n]} =) as

N-1

Z z[n]e Iwn

n=0

A 1

S = & )

that is, as the DTFT magnitude square and suitably? scaled? Note that the
periodogram is efficiently computed as

W=
where X (k) is the k" DFT (or FFT) output.

We need some statistical analysis of the periodogram. We begin with
the mean:

Sz = X 0

R 1 N—-1N-1 )
E{S(w)} = Ng{z 3 x[n]x[m]*e—M"—m)} (4)
n=0 m=0
1 N—-1N-1 " )
= — r[n — mle /¥ 5
N2 2 [ ] (5)
S (6)
N Nk—f(Nfl)
= Sw) f{1m (7)
= S(w)*Wp(w) (8)

where Wp(w) is the DTFT of the (triangular) Bartlett window wp[k]:

Wp(w) = f{1—|m (9)
= Flwplk] (10)
[ 1sin(wN/2)\?
N <N sin(w/2)) (11)

2We will soon see why the scaling.



That is, the expected value of the periodogram is a smoothed version of the
true power spectrum: it gets convolved with the sinc-squared.

Turning now to the variance, we compute the second moment. We need
here to — briefly — assume® that {z[n]} is real and Gaussian. We use the
fact that for jointly-Gaussian zero-mean random variables we have

E{ABCD} = E{AB}E{CD} + E{AC}YE{BD} + E{AD}E{BC} (12)

We get
E{(5w))*}
1 N-1N-1N-1N-1
= §2¢ w[n]a[m]z[p]z[gle PO 5 (13)
n=0 m=0 p=0 ¢=0
] NZIN-IN-1N-1 '
- Ly y rfin — mlrlp — gle=3n-m+r=a
N n=0 m=0 p=0 ¢=0
] N-IN-IN-1N-1 '
+ = r[n — qlr[m — ple 7w—m+r=0)
n=0 m=0 p=0 ¢=0
] NoIN-IN-IN-1 '
+ N2 r[n — plrm — gle 7w —m+r=a) (14)
n=0 m=0 p=0 ¢=0
= 2|Si1(W)* + [S2(w)[? (15)
where
1 N-1N-1 o
Silw) = — r[n —mle /@™ (16)
N n=0 m=0
] N-1N-1 )
Sa(w) = — r[n — me I ntm (17)
N n=0 m=0
Comparing (16) to (6) we see from (8) that
Si(w) = S(w)*xWp(w) (18)
On the other hand, we have
1 No1N-1
Sa( = W Z r[n —mle —jw(ntm) (19)
n=0 m=0

3The Gaussian assumption is important. That of being real simplifies the notation.



( 1 i [k] —jwk (Nz_:l —jw2m))
- N k:f(Nfl)T ’ m:fke
1 N-1 ) N—-1—k )
+ (N Z r[k‘]e_]wk ( Z 6_9“2m>> (21)
m=0

(22)

As N — oo the inner sums do not converge but are bounded — the bound
does not grow with N — say, bounded in magnitude by C'. We could there-
fore* write

N-1
S) < Ol X el (23)
k=—(N—1)

and since the sum converges to the power spectrum, the term Si(w) is
asymptotically zero. As such

E(S@)’} = 2(S()*Wp(w))’ (24)
Var($(@)} = E{(S@)*} - (E{5()}) (25)
= (S(w)xWp(w))’ (26)

which leaves us the important message that the periodogram is not consistent
— its variance does not decrease to zero as N — oc.

1.3 Rayleigh Resolution Limit

With reference to (8) and (11), two frequencies may appear, after convolu-
tion with Wp(w), as a single spectral “bump”. When this happens we say
that the frequencies are not resolvable in the classical (periodogram-based)
sense. Normally it is assumed such a merging happens when the two fre-
quencies are closer together than the frequency spacing between the peak

and first zero of Wp(w), or 3Z. We call this the Rayleigh resolution limit.

1.4 Array Signal Processing

Consider a uniform linear array of sensors: microphones, hydrophones, radar
receivers, etc. The uniform spacing is important for what follows here; but

4The argument could be made more precise, since for finite k both the inner sums
converge to d(w).



planar uniform arrays apply as well with greater complexity of notation.
We require a far-field and monochromatic (single-frequency) source. Far-
field means the wavefronts when they arrive at the sensor are planar (as
opposed to curved). The monochromatic nature is important for the math-
ematics, but in fact one could assume that an FFT operation is occurring
at the sensors, and the operations about to be described can be performed
separately at each frequency and (possibly) combined. The notional setup

is as pictured below.
7\9‘ — / Far-field source

Teewe 7D 7T T 17
Xat) x5(t) X,(t) x3(t) %,(t) Xy(t) Xoft)

D —

d

f

N uniformly-spaced receivers

The source is oriented at angle 6 with respect to “horizontal” of the array —
some people prefer to have # with respect to broadside, the difference is will
be that cos gets replaced by sin. Now suppose the source emits frequency f
— the wavelength and speed of propagation are related to it as fA = c. The
signal received at the n'* sensor is

.%'n(t) _ A’ej27rf(t—ndcos(9)/c) (27)
where A" is a complex amplitude and d is the inter-sensor spacing. If all
sensors sample at the same time, we could write

x[n] — Ae—j27rfndcos(0)/c (28)

_ Aeijﬂ'n(%)cos(H) (29)

where we no longer need the time index and we’ve absorbed the phase caused
by the sampling time into A. What is remarkable is that the signal now

appears as a (spatial) sinusoid indexed by sensor number as opposed to
time sample, and

Kk = 27 <;\i> cos(#) (30)

5



is the (spatial) frequency. An immediate consequence of this is that to avoid
aliasing we need to have

d
27 ()\> cos(f) < (31)
dcos(f) < g (32)

and since cos(f) < 1 this means that we must have

a2 <2 (33)
2
in order to be sure there be no spatial aliasing at all.
Perhaps most interesting is that we see that we can apply our spectral
estimation methods to the array processing problem: once we have the spa-
tial frequency of the “sinusoid” we invert (30) to get the direction of arrival

(DOA). The wrinkle is Rayleigh resolution, for which the limit is

d d 2m
27 ()\> cos(f + A) — 2w ()\) cos(f) > i (34)
or with A small (and M sufficiently large),
A
A>S
> Mdsin(0) (35)

approximately. This gives an upper limit on Rayleigh resolution of two
DOA’s (we hope to do better!). One thing that is very noticeable is the
deterioration of resolvability near “endfire” — when 6 is close to 0 or .

2 Nonparametric Spectral Estimation: The Bartlett
and Welch Procedures

Inconsistency would seem to be a “deal-killer” for any estimator. But there
is an easy fix. For data record {z[n]}\~;, and assuming that N = LM,

n=0 "
write
. 1M E
Si(w) = i nz::O x[n +iMe " (36)
fori=0,,1, ..., L — 1 and form the Bartlett spectral estimator as
R 1 L1
Sp(w) = 7 Y Silw) (37)



It is easy to see that

Var{Sp(w)} ~ % (S(w) * Wp(w))?

(38)
which indicates® that the Bartlett periodogram is indeed consistent. The
price paid is that in this case

1 sin(wM/2))2 (39)

Wew) = (M sin(w/2)

where (8) describes the mean of the Bartlett periodogram. Note that (39)
does not change as N increases: the Bartlett periodogram converges, but
converges to a smeared version of the power spectrum,

The Welch method somewhat improves on Bartlett in two ways: by
allowing overlap (and hence better resolution due to a larger M in (39))
and by introducing windowing that can potentially reduce sidelobes (and
hence eliminate interference of distant “loud” tones on quieter ones that the
periodogram may be trying hard to discern). In the Welch approach we no
longer require that LM = N, but continue with M as the length of the
sections and L as the number of sections; call K the number of samples to
jump between sections. We replace (36) by

2

) 1 |M=1 .

W) = — wn|xn 4+ i1Ke

Silw) = 47 > wnjeln + iK]emer (40)
n=0

where w(n] is the window used, and the Welch periodogram Sy (w) is formed
from these exactly as Sp(w) is in (37). Now we have

E{S(w)} = S(w)*W(w) (41)
where
1 |M1 7]'%2
W(w) = i nZ:%w[n]e (42)

Some careful analysis has shown that some degree of overlap is not too
harmful: with 50% overlap (38) is increased by a factor %, approximately.

5The approximation is that the limited dependency between M-blocks of data has been
ignored. Statisticians would invoke a “mixing” condition.



3 Nonparametric Spectral Estimation: MVDR

This approach, sometimes known as the MVDR (for “minimum-variance
distortionless response” which is nicely descriptive) and sometimes as the
Capon method (which is less so) is an excellent way to “listen” to weak
frequencies (or directions) without fear of interference from other stronger
ones. In fact, the stronger these interferers are, the less problems they cause.
The idea is to form a “filter”

V%, (43)

whose output® represents what is present at frequency w: the expected out-
put y[n] should contain what is at frequency w and as little else as possible,
and the expected output power is the power at that frequency. The MVDR
idea is to select w(w) such that

w(w) = argmin {{|y.[n]]?}} subject to w(w)Tq(w) =1 (44)

where
1

e v
6—]2w

q(w) = (45)

e—j(M—l)w

is a sinusoid (vector) at frequency w. Notionally, then we want to listen
faithfully to frequency w (the constraint); but we want to minimize all in-
terference (the minimization). If there is a strong frequency component at
frequency «’ it is reasonable to expect the minimization to place a zero
accordingly:

M—1
Wol2) e = D wulk]*2 ¥ _w = ww)Tq(w) ~ 0 (46)
k=0
At any rate, we have
E{lywnl’} = w(w) Rw(w) (47)

STt is interesting to consider this in light of the interpretation of spectral estimation
applied to array processing: one can actually listen in a particular direction (spatial fre-
quency) by forming these y[n]’s at all (temporal) frequencies and then constructing the
time-series coming from that by in the inverse DFT. The filter to be used to do this will
appear shortly as (50).



and we solve the minimization via Lagrange multipliers as
Rw(w) = Aq(w) (48)

Substituting back we have

1
YT QTR o

which gives us

_ Rlqw)
VT @) R qw) o
and hence
Spwar(w) = E{|y[n]]*} (51)
q(w)"R'RR'q(w)
(@) R-1q(w))? (52)
_ ! (53)

q(w)"R~'q(w)
4 Parametric Spectral Estimation: AR Modeling

4.1 The Yule-Walker Approach

This is rather obvious, given what we have seen before. Assume that we have
estimated autocorrelations {r[k]}2L . We solve the augmented Yule-Walker
equations and have thence

~ PM

Syw(Ww) = A 54
wl) = T e (54

where Py is the same as 02 as seen before. Levinson-Durbin will simplify

the solution to the YW equations.

4.2 Maximum Entropy Spectral Estimation

It is an interesting fact that the YW spectral estimate is the mazimum-
entropy spectral estimator of the spectrum given knowledge of the M auto-
correlations {r[k]}2 . That is, amongst all the (wss) random processes that
have {r[k|}1L, as their first M + 1 values, the M*"-order AR model is the
“most random” in the sense of Shannon’s entropy — it is “better” than any
other AR order, or ARMA or MA or sinusoid-plus-noise (etc.) model in this



sense. This course does not pre-suppose any familiarity with information
theory, so we won’t prove this.

The intuition is that the entropy (disorder) of a wss random process is
related to the variance of the prediction error. Suppose we knew {r[k]}2,
and our prediction error power was o3,. Now instead suppose we know more:
we know {r[k]}i_,, where N > M. It is tautologically true that we have
0% < 03;, meaning knowing more autocorrelations must help in reducing
entropy. The only situation in which it does not help (i.e., 012\[ = 012\/[ for
N > M) is when the process is AR of order M, since in that case the
coefficients used to predict u[n] and multiply {u[n—M —1], uln—M —2],...}
are all zero. Hence the AR process is maximally unpredictable amongst all
wss random processes for which {r[k]}}  are known.

4.3 Relationship to MVDR

Note that we have )

S = 55
mvdr(w) q(w)HR—lq(w) ( )
Now from our earlier work we know that
R™! = LD™'L (56)
where
P, 0 O 0
o A 0 ... 0
D = O 0 B ... 0 (57)
0O 0 0 Py
in which P; is the i*"-order prediction error and
1 0 0 0
a1l 1 0 0
L = az 2 a1 1 0 (58)
apM,M  AMM—1 QM,M—2 1

is a matrix of AR predictors. So we are able to write

-1

M
vadr(w) = (Z 1) (59)

=0 P Sy ()

10



where S’ywm (w) is the mtr-order YW spectral estimate. The MVDR spec-
tral estimate is consequently the “parallel resistors”-weighted sum of YW
spectra.

4.4 The Burg Algorithm

The YW spectral estimation approach has two steps: first estimate the corre-
lations, then insert these to YW, presumably efficiently solved via Levinson-
Durbin. The Burg approach begins from an earlier place: it assumes only
that a record of data is available. There is no need to estimate correlations,
Burg estimates the spectrum directly. Now, below is repeated the lattice in-
terpretation of the m*-order forward- and backward-error prediction filters
(PEFs) from the section on linear prediction that we enjoyed earlier.

Hya(2) > — f[n]

u[n] —

71
Hb,m-l(z) >

bn[n]

Let us suppose, as in the figure, that we have {f,,—1[n|} & {bm—1[n]}; that
is, we are trying to find the m!*-order model and have worked from model
order 1, then 2, all the way up to m — 1. The notion is that we choose I';,
to minimize the prediction error.

Let us recall from an earlier section of the course that if we posed

J(w) = o2 - 2R{wlp}+wRw (60)

then we could write
VwJ(w) = —2p +2Rw (61)

which is a nice reference — complex derivatives / gradients are sometimes
hard to remember. We also have

Jw) = o2 —2R{w*p} + |w]*R (62)
de(Ul}u) = —2p+2Rw (63)

when these are particularized to scalars — apologies that this is belabored.
Suppose we want to minimize the m*-order forward prediction error

E{lfmnl?} = E{lfmaln] + T*bmrln — 1]} (64)

11



We take the gradient and get
0 = Vr (E{lfmoln] + Thbmoa[n —1)1%}) (65)
= 28{bpa[n = Ufma[n]} + 20nE{|bma[n — 1]} (66)

or we get the minimizing reflection coefficient

—E{bm-1[n — 1 fm-1[n]"}

I, = 67
b1l 1IP) o
Now it is also interesting to minimize
E{bm[n]l*} = E{|bm-r[n — 1] + T frn1[n]*} (68)
We take the gradient and get
0 = Vr(&{bu-rln = 1]+ T fuu-aln]’}) (69)
= Vr (E{Bpaln = 1]+ T fna [0]*?}) (70)
= 28{bp-1[n — 1 fn-1[n]"} + 205 E{| frn1[n]*} (71)
and we now get the minimizing reflection coeflicient

E{|fm—a[n]]?}

The symmetry is pleasing between the two; but it is perhaps strange to have
b and f treated differently. So the Burg approach is actually to minimize

E{lfmnP} + E{Jbm[n]*} (73)
and the solution is easily seen to be

~2E{bm-1n — 1] fn—1[n]*}
E{lbm-1[n = 1P} + E{| fm-1[n][*}

The Burg spectral estimate S’bwg(w) is the AR spectrum (like (54)) that
uses the I';,’s as its reflection coefficients. Levinson-Durbin offers an easy
way to transform these into AR parameters (the a’s), and Py is directly es-
timable from £{|f,,[n]|?, and the expectations necessary to calculate 'y, are
estimated from f,,,—1[n] and b,,—1[n]. Burg offers a slick way to build up the
AR model step by step directly from the data. There is some evidence that
the Burg spectrum is more “peaky” than the YW spectrum (i.e., sinusoids
stand out more clearly). This may have to do with the fact that its zeros
have to be inside the unit circle (since mathematically |T';,| < 1) whereas
with estimated r[k]’s this may not be true for the YW estimator”.

Ly = (74)

"The idea is that zeros that “want” to get arbitrarily close to the unit circle but can’t
“escape” it can do so with Burg; whereas with YW they can escape and become less close
to the unit circle.

12



5 Parametric Spectral Estimation: Sinusoids in
White Noise
5.1 Justification of the Sinusoid Model
Let us begin with an arbitrary (Toeplitz) correlation matrix R, and define
R =R — \uinl (75)

It is clear that R shares the same eigenvectors as R, while each of its eigen-
values is reduced by A,.;n. There is at least one zero eigenvalue, and let us
call the associated eigenvector g. We have

0 = g”"Rg (76)

M-1M-1

= 3 Y dlmlglnlrlm — ()
m=0 n=0
M-1M-1 1 '

= Z g[m]*g[n}ﬂ S(w)e? M=) dy (78)
m=0 n=0 -
1 o M-1M-1 ‘

= o S(w) glm]*g[n]e’ M= dw (79)

- m=0 n=0
_ % " 56w P (80)

9[0]
g[1]
g = 9[2] (81)
g[M'—l]
M-1
G(z) = glm]z"* (82)
m=0
M-1 '
Gw) = Zg[m]e_]‘”m (83)
m=0
S(w) = Z r[k]e Ik (84)
k=—o00
Sw) = Y [r[k] — Amind[k]]e 7" (85)
k=—o00



where 0[k] is the unit impulse in the DSP sense. It is important to note that
no claim is made that S(w) be the actual power spectral density; in fact, it
is only one of the power spectra whose first M autocorrelations match those
of the true random process.

Now from (82) it is seen that G(z) is a polynomial of order M — 1, and
hence it has M — 1 roots (zeros). Some (or all) of these may be on the
unit circle, so (83) can hence be zero for at most M — 1 values. And since
|G(w)|? > 0 (80) makes it clear that we have

SW)|GW)* = 0 Yw (86)

which tells us that S(w) can be non-zero at only those w’s for which G(w) =
0. There are only at most M — 1 such w’s and hence we know that we can
write

B M-1
S(w) = ané(w—wn) (87)
n=1
M-1
Sw) = o+ D pndlw—wy) (88)
n=1

where the py’s are nonnegative real numbers (some can be zero), and hence
M—1 '
rlk] = 02(5[/{] + Z ppelenk (89)
n=1

This (89) tells us a remarkable thing: the first M correlations of any wss
random process can be written as the sum of a d-function and M — 1 com-
plex sinusoids. Put another way — and a bit more notionally — any random
process can be thought of as arising from sinusoids plus white noise. This
is a backdoor proof of the Caratheodory Theorem. Note that none of this
is meant to imply that all power spectra have the form (88); what is shown
is that for any wss random process for which we know the fist M auto-
correlations {r[k]}22 ! there ezists a random process consistent with those
autocorrelations that has form (88). This is perhaps a statement that is par-
allel to that relating to AR processes: there are many wss random processes
that have {r[k]}1Z !, but amongst them the one with maximum entropy is
the AR process of order M — 1.
We end by proffering

M—1
R = oI + Z Pra(wn)d(wn)? (90)

n=1
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in which g(w) is as in (45), as a general model the correlation matrix of a
wss random process. Note that there is no reason to expect that the w,’s
are related either to each other or to the “DFT frequencies” — actually, their
values are what need to be sought; and to be general we should allow some
(or all) p,’s to be zero.

5.2 Pisarenko Harmonic Decomposition

The discussion in the previous section tells us that the eigendecomposition
of R is key, and suggests the following prescription.

1. Estimate R.

2. Find the minimum eigenvalue of R: Ai. We know that o2 in (90) is

Amin -
3. Find the eigenvector g that corresponds to Apin-
4. Find the roots of G(z) (see (90)).
5. Keep those roots that on the unit circle® and label them z,, = e/*m.

6. Solve the Vandermonde system

r[1]
r2]
. (91)
r[M —1]
eJw1 eJw2 o eJwM—1 )
eJ2w1 eJ2w2 o eJ2wn—1 P2
ed(M—1Dwr  f(M-Nwy  f(M—1wr—1 PM—1

This looks great. And unfortunately it doesn’t work very well. The problem
is in steps (1) & (3): when a correlation matrix is estimated rather than ana-
lytically given, the eigenvector polynomial’s roots are not especially inclined
to be on the unit circle. Notionally, the concern is that essentially all the
estimation hard work is performed by the eigenvector corresponding to the
minimum eigenvalue; and exactly this eigenvalue is by its nature the least
well estimated.

8In any sort of “practice” roots that are close to the unit circle will do.
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5.3 MUSIC

First, this has nothing to do with horns and violins. It stands for multiple
signal classification. Let us work with the ideas from the Pisarenko analysis.
First, let us assume that we have

L
R = oI + anq(wn)q(wn)H (92)

n=1

where the only difference from (90) is that in (92) the signal is assumed
to contain L < M — 1 sinusoids. That implies that the multiplicity of the
minimum eigenvalue (i.e., 02) is M — L > 1. This is useful, since with a
larger “noise-subspace” suggests more accurate estimation of it: Pisarenko
works perfectly well in theory, it’s the practice with estimated R where it
can fail.

Now, note that due to the orthogonality property of the eigenvectors of a
Hermitian matrix we for have all of these “minimal” eigenvectors {gm}n]‘{: L1l
that

glq(w,) n=1,2,...,L (93)

This means that the MUSIC spectral estimator

Smusic(w) = 7 ! (94)

Ym—r+18ma(w)[?
should have strong peaks at w = w,, n = 1,2,..., L. Note that MUSIC is
not really a spectral estimator, in the sense that it does not provide complete
information about the true spectrum S(w). Allit tries to do — and it succeeds
quite nicely — is to show the sinusoidal frequencies as peaks. In the array
processing application these peaks would be DOA’s.

Now, as a practical matter we can form the g’s directly from the esti-
mated autocorrelation matrix R. But we could also use the techniques that
we have learned about the SVD, and form

T )
AH = u; uz ... upn (95)
L {
and write
A = UxvH (96)
and recall that since )
R = NAHA (97)
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we consequently find the eigenvectors of R in the unitary matrix V. It is
often useful to write
V = (Vs V,) (98)
where these contain eigenvectors respectively from the “signal” and “noise”
subspaces. So we could write
1
q(w)V,Vilq(w)

which is the noise-subspace version of MUSIC. The signal-subspace version
is

Smusic(w) = (99)

5 1
S ' = 1
music(w) M = q@) TV, Viqw) (100)
Another variant of MUSIC is to write (99) as
. 1
SmusiC(Z) = W (101)
where
1
z
2
z = z (102)
If we form
D(z) = |VHgz}? (103)
= H(z)H(1/z")" (104)

then the angles of the roots of H(z) should provide the peaks of S”music(w).
This is, not surprisingly, referred to as root-MUSIC.
Finally let us recall

. 1

Smar() = QR Tq(w) 1o
Now we can write
L M
R = Y A8 + Muin . gmgH (106)
m=1 m=L+1
Suppose we “enhanced” the signal subspace by a factor k:
L M
R. = > bAn@n&l + Anin > gmgl (107)
m=1 m=L+1

17



and thence

L M
R =Y mgl b Y sl (108)
m=1 """ T m=L+1
It is easy to see that
: . Amin
Smusie(w) = nggo{q(w)HR;l q(w)> (109)

meaning that MUSIC is the essentially same as MVDR with asymptotic
enhancement of the signal subspace.

There is one more note about MUSIC — and it’s an important one. Let
us go right back to (92) and re-write as

L
R = o1 + anq(en)q(é?n)H (110)
n=1

where the difference is that these g-vectors are parameterized not by fre-
quency (w) but in some other way (f). An example would be that the
observations x, are from a general array of sensors and 6,, is a represen-
tation of the position (in three dimensions) of the n'" source. If we can
write, via physics, the signal that we would expect (in a noise-free situation)
to observe” at the array elements x,,, then R according to (110) is a valid
representation of the correlation matrix. The MUSIC idea works accept-
ably here too: when @ is “swept” along all its possible values'®, the MUSIC
peaks should be observed at the 6,,’s. This is why the “SI” in MUSIC is for

“signal” not “sinusoid” — it’s more general than just sinusoids.

5.4 The Minimum-Norm Method

In the signal-subspace version of MUSIC we recognized that [Vq(w,)|> =
M for any signal-space frequency w,; and we get a spectral peak by taking
the reciprocal of M — |V4q(wy,)|?. Minimum-norm attempts to form that

directly by seeking a “filter” a such that

VHa = 0 (111)

9This might, for example, be via electromagnetic modeling that accounts for all prop-
agation paths and reflections that would be encountered by a source at 6.

0This may take some doing if # is multi-dimensional. For example, if 6 is two-
dimensional, such as azimuth / range, then the MUSIC “spectrum” is a surface.
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However, VI is a “short / fat” matrix, so the solution is underdetermined.
Naturally, then we seek the a with minimum norm — that is the SVD idea.
Let us write (111) in linear-predictor format with

a — < . ) (112)

and likewise partition

T
_ 8s
V, = < c. ) (113)
T
_ &n
v (&) i
which isolates the top rows of the two matrices. We have from (111)
0 = VHa (115)
= (s M) ( o ) (116)
Glw = g (117)
GIw* = g, (118)
We seek to minimize ww subject to (118). We have
V(whw - 227 (GIw* —g,)) = 0 (119)
w = G\ (120)
so reinstatement of the constraint gives us
(GIGHN = g (121)
(GIGIN = g (122)
~1
v - (efe) a2
H -1 *
w = G,(GI'a,) g (124)
Let us simplify. We have
I = Viv, (125)
T
= (e GI) ( a ) (126)
G/G, = I- gl (127)
-1 8.8
GIG, = I 4 =525 12
(ere) T 1-gle: (12%)
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where (128) follows via the matrix-inversion lemma. We thus substitute
back to (124) to get

T
8:8; .
= G, |I —_— 129
w s( +1_gg~g§>gs ( )
_ G g: — (glgl)g: +gi(glegl) (130)
- s T o*
1- gs gs
= (1-glgl) 'Gegl (131)
hence
1
a = o i 132
< _(1 _gzgs) 1G’sgs > ( )

An expression equivalent to (132) is also available in terms of the noise
subspace. Write

I = vvi (133)
VH
T T * H
_ | s gn g G
- < G, G, ) ( g, G ) (135)
hence we have (136)-(138)
g8 +gg, = 1 (136)
g G +g,G, = 0 (137)
GG + G, GH =1 (138)
We can therefore write
a = L (139)
(8r87) " Gng;,
which is an alternative expression for (132). We can write
- 1

Smn(w) = [afq(@)? (140)

and either (132) or (139) can be used.
An interpretation is as follows. We “enhance” the correlation matrix to

R = lim {1R,{} (141)
K—o0 | K
= V,VH (142)
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where Ry, is as in (107) — that is, R’ contains only the signal subspace.
We want to find a filter a of the form (112) such that the output power is
zero — then the frequency response is zero at the frequencies contained in
the signal subspace and (140) has (oco) peaks at those frequencies. But the
output power of the minimum-norm filter a is

IR'a*> = 0 (143)
or

Va2 = 0 (144)
or

Gi'w = g} (145)

Writing the n'® row of (145) and conjugating, we have

M=1 _
Z wlm|* "™ = gg[n] (146)

m=1

which specifies that |W (wy)|? = |gs[n]|? Now, (145) is underdetermined for
w: hence the “minimum-norm” idea is to minimize ww. The reason this
is interesting is that

M—1 -
WP = Y el = o [T W) (147)
m=1 -

by Parseval. So if we minimize |a|?> = 1+ |w|? we are actually minimizing
the area under the integral of the magnitude-squared prediction filter, which
—notionally at least — forces the filter to sharpen its focus on sinusoids. This
is as pictured below.

minimized |w|?
[W(w)|?

a

lgs(1)]2 larger |w|?

ley(1)]2

> ()
T
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5.5 ESPRIT

Actually the same person invented both MUSIC and ESPRIT (Professor
Thomas Kailath), hence they have cool names. ESPRIT stands for estimation
of sinusoid parameters by rotational-invariant techniques — whose relevance
is perhaps a little murky, but which does sound quite uplifting. Suppose we
write as usual when looking for sinusoids

L
z[n] = Zblej“’l” + w(n| (148)
=1

where w(n] is the usual AWGN. In matrix form we have

z[n]
x[n — 1]
X, = zln — 2] (149)
x[n — M + 1]
1 1 e 1
e v e w2 . eIwr by
_ e~ J2w e J2w2 ... eI b2
i (M—1w1 —j(M—1)ws omi(M—1ywr, | \ bL
wln]
wln — 1]
+ wln — 2] (150)
wln — M + 1]
= Sb + w, (151)

where S is M x L. Now suppose we write y[n] = xz[n + 1]. Then we have

yn = SQ'b + w, (152)
where ,
e J¥ 0 0 . 0
0 ez 0 ... 0
Q = 0 0 eIws . 0 (153)
0 0 0 e JIvL
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Now we have
R,, = SPSY + &%1

where!! R, = £{x,x} and

P 0 0
0 P 0
P==¢mbly = 0 0 B
0 0 0

and P; = £{|b;|*}. We also have
R,, = SPQS? 4 4T

where Ry, = E{x,y2} and

00 0 0 0
10 0 00
01 0 0 0

=190 1 00
00 0 10

Define

C.. = Ry, — 0’1
Cay R,y — o’T

Then solving the generalized eigenvalue equation
(Caz — ACyqy)g = 0
is tantamount to looking for solutions A to

SPSY — ASPQS? =
SP(I — \2)sfT =

(154)

(155)

(156)

(157)

(158)
(159)

(160)

(161)
(162)

yields the sinusoids {e/*'} directly as the solutions A. The solution to (160)

is sometimes known as a matriz pencil. We can write (160) as

(Cxa:C:;yl — A)(Cayg) = 0

1The ponderous subscript notation is necessary here.
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(CaaCry)(Cayg) = MCuyg) (164)

which is a standard equation for eigenstuff. So A and C,y,g from (164) solve
(160). There are more-efficient solutions, however. And beyond our scope
here is that ESPRIT is actually a total least-squares (TLS) solution.
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1 Background on Hypothesis Testing

Let us begin with the principle of optimal decision-making. it is simple to
show that given a set of simple hypotheses H; (i € {1,2,...,1}), the optimal
— in the sense of a minimization of the probability of error — decision is to
select

H; = argmax{p(u|#;)Pr(H:)} (1)

where u is the observed data and p(-) represents a probability density. A
simple hypothesis is one in which p(u|#;) has meaning or can be written.
To see this, write

Q; = {u such that u € ; means decide H;} (2)
Then
I
P(error) = ZPr(u ¢ Q| Hi)Pr(H;) (3)
i=1
I
= 1 — ZP’I"(U S QZ"HI)PT(/HJ (4)
i=1
I
= 1= Y [ plulp) Pr()du (5)
=17

I
- 1- / S {Z(decide H;)p(u[H;) Pr(H:)}du  (6)
=1

which is clearly minimized by the rule (1). An example of a simple hypoth-
esis is H; that {u[n]} is white and Gaussian with mean time series {x;[n]}.
A composite-hypothesis situation, on the other hand, is one in which we

have p(u|f) and
Hi = {0 €06;} (7)



for some exhaustive set of ©;’s. Note that if there exists any prior probability
measure on 6 then this is actually a simple hypothesis test, since we can write

platt) = [ p(ulo)p(o]24:)do Q

But otherwise the test is composite. The most common testing strategy for
composite testing is to use the generalized likelihood (GL)

max{p(ul0)} 9)

and in the case of only two hypotheses it would be simpler to express this
as a ratio: the GLR.

To be concrete, suppose you have been given a section of time series
{un]}"=}'. You are asked to fit an AR model to this. What order AR
model? If we maximize (9) the answer is: as large as we can make it. This
is because a second-order model is a special case of.a third-order model, and
hence the maximized likelihood under a third-order assumption can be no
smaller than that under a second-order assumption.

Notionally, there comes a point when increasing the order of the model
amounts to “fitting the noise” — it is not providing better explanation of the
data, it is just able to wiggle more to reduce the deviations. However, how
to deal with unknown model order is not at all straightforward; the reason
is that unless p(0|H;) and Pr(#;) are known, there is no solidly Bayesian
means to test. At any rate, there are two ingredients that we must have —
a maximized likelihood and an appropriate penalty for over-fitting — and we
will attack both in subsequent sections.

2 Maximized Likelihood

2.1 The AR Case
According to the AR model

M-1

uln] = v[n] — Z apu[n — k (10)

k=1
the best predictor for {u[n]} based on the past is

M-1

a[n] = Z aju[n — k] (11)

k=1



which leaves prediction error {v[n]} having power o2 — which we usually

call {f[n]} and P, for the m'"-order model — which according to (10) is a
white time sequence. It’s easy to see that we have

log(p(n)) = Z log(p(uln]uln —1],..., u[0]) (12)

— Z log(p(u[n]uln — 1], ..., uln — M]) (13)
Ziv%im[? — % log(27TPm)> eR

- SN | fmln]? (4
<_n=opm’" — Nlog(me)> ¢ R

Presumably this increases with model-order m and decreases with the num-
ber of data N

2.2 The Eigen-method Case

Suppose we have {u,}»_, that are complex Gaussian based on covariance
matrix R. We have

1 _\\N uHR-'u
plunhin) = e 2o (15)

1 —1dr N u _1un

N |7rR\N6 Tr(Q iy i R tn) (16)
1 —1r -1 N unuH

- |7rR\N6 Tr(BRTEY Ly i) (17)

= e TR )

where of course

) 1 N

R = NZununH (19)
n=1

Our goal is to maximize (18) with respect to R. But since this is an eigen-
method, we constrain R to be of reduced rank, say p < M.

Let us begin by assuming that the eigenvalues of R (i.e., {\;}) are fixed
— this means that |R| is also fixed. We write

M ~
= > Aol (20)



as the eigendecomposition of the empirical covariance matrix. We then have

M
Tr(RTR) = Y NTrRvH) (21)
=1
M ~
= Y ANTr(FR'%) (22)
=1
M ~
> D Ao/ (23)
=1

where ;\(1) > ;\(2) > ... > ;\(M) and )\(1) > )\(2) > ... > )‘(M) Equation (23)
follows from the same logic that we applied to minimize the Frobenius norm
of a low-rank approximation to a given matrix; the difference is that there
we minimized the Frobenius norm and hence maximized the trace-term; here
we are meinimaizing the trace term and hence we match the largest A with
the smallest ;- ! _ which means the largest N is paired to the largest \;,
second-largest to second-largest, etc. We thus have

M M
log(p({un}21)) = N> Ai/Aay — > Nlog(mhg) (24)
i=1 =1

We take the gradient with respect to {)\(i)}f\il under the constraint that
A@i) = Ao for p <@ < M. Setting it to zero we have

N\y N
0 = — (25)
Ny Ao
=y = Ay (26)
for i € {1,p}, and
;\(l) M—p
= N N 2
0= N3 N () @)
1=p+1
1 X
M=p, 5%

for i € {p+ 1, M}. Clearly the maximum

log(p({un}p=1))
< N(Z”: ;u‘) N 1Zsz+M<z’> )

aniiiv)
() W=p 2uimpt1 M)
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» M
- N (Z log(wjx(i)) + (M —p)log (WMl—p Z 5\(2-))) (29)

i=1 =

=p+1
M R M 1
= -N (p + (M —p) + > log(Ap)) — (M —p) > log (A(ﬁ’)‘p)>
i=1

i=p+1

M
N (M log(r) + (M — p) log (Ml_p 3 x(i))) (30)

i=p+1
o 1
N M—p
( i=pt1 A<z‘>)
R
M—p Zei=p+1 (i)

— N |(M - p)log — Mlog(re) — log(IR]) | (31)

So, in words: the hard work of the test statistic is done by the ratio of the
geometric to arithmetic means of the eigenvalues in the (empirical) noise
subspace.

2.3 A Little Bit of Random Matrix Theory

RMT is an emerging field for statisticians, with much activity. The results
are not simple to prove, and no effort will be given here to offer proofs.
There are applications in testing and especially in communications. Signal
processors are interested, but are struggling to find applications.

First, please be aware that we are interested (here) in square Hermitian
matrices. There are two such classes. The first is the Wigner class that
involves an M x M matrix A = A that is composed of zero-mean complex
Gaussian random variables with 1/M as their variance!. The second is the
Wishart class of random matrices where

1N
. H
R = N 321 u,u, (32)

where £{u,u’} = S which is of dimension M x M. In the Wishart class
we sometimes are interested in asymptotics where

o )=

shows that there is a scaling between matrix size and estimation accuracy
— it does not apply to a situation of near-convergence to a good estimate of
the covariance matrix.

1Obviously this can be scaled; but all entries must be id.



Wishart Density. It can be shown that the probability density function
(pdf) of R is

) 5 N‘M‘leféﬂ(s—lﬁ)
p(R) = MN N (34)
277 |S|2 T (5)
where
N\ M-y M N -1

i=1
is the “multi-variate Gamma function” and in which I' denotes the
usual Gamma function. The pdf (34) is usually written as R ~
War(S, N). It is not asymptotic, and applies for any N and M. The
pdf (34) looks fascinating, but I'll admit that I’ve never seen an ap-
plication of the Wishart pdf.

Semi-Circle Law. This applies to the Wigner case. It says that the marginal
pdf of any eigenvalue has pdf

pAA) = —— (36)

This (36) is not precisely the pdf for any finite-size matrix, but can be
shown to be the asymptotic pdf as M — oc.

Marcenko-Pastur Law. This is the analog of (36) for Wishart matrices,
which is probably more useful for us. In this case the result is asymp-
totic: the scaled situation of (33). For the case v < 1 we have

p(\) = { o) b-sAsby (37)
0 else

in which
b= (1- ) (38)
by = (14+.7)° (39)

For v > 1 we have

Pl = 1176(/\) " ’17{ m%%)/s\/\b_) " Sel);,eS " (40)

in which
b = 0 (41)
by = (14+7) (42)



This difference — that there are zero eigenvalues — is not so surprising,
in that if v < 1 it is necessarily that R be singular, since there are
fewer snapshots than dimensions.

There are (many) other interesting RMT results. One example is the Tracy-
Widom theory for the pdf of the largest eigenvalue. Obviously this would
be quite useful when testing for a nontrivial signal subspace from data. It is
not presented since it is quite complex.

2.4 Asymptotic Distribution of the MLE

Under mild but non-trivial regularity conditions the MLE 6 can be con-
verges, as the number of samples upon which is computed goes to infinity,
to Gaussian, with mean 6 (the true parameter) and covariance J, L. that is,
we have

Jo

- o~ 5(0-0)"To(6-0) (43)

p(0) ~ ‘

The latter quantity Jy is the Fisher information matriz (FIM). Generally
one does not know the true 6 so one is content to use J; — this is called the
observed information (OI), which has little theoretical backing but it often
useful in situations where Jy is not independent? of . There is nothing to
be embarrassed about in using the OI instead of the FIM; just be aware that
it is an approximation.

3 Penalty Criteria

If we knew Pr(#;) and p(0|H;) then we would have (1) as

#y = avgma { [ p(alts, 0)p(6])d0Pr (1)} (44)

and we would be done. We know neither. But we would like some means to
penalize more-complex models, such that we could select

#y = axgupx { [ palti0p@)aorr(n) — | (15)

2An example of such lack of dependence is the estimation of the mean of Gaussian
data; but such nice behavior is the exception rather than the rule.



as the penalty that applies to a model with p free parameters (such® as
AR(p)). But in fact we need more than this, since some p*"-order models
are more attractive than others. It is bests to let the data decide.

There are several “penalty terms” for model order that have some ap-
peal: the Akaike information criterion (AIC), Rissanen’s minimum descrip-
tor length (MDL) and the Bayesian information criterion (BIC) come to
mind. There are others, and it is a field of continual developments. No
penalty term has a really rigorous development; but that is forgivable since
the problem of model order selection (without prior information) is not well-
posed.

3.1 AIC

First, please recall (or be introduced to) the Kullback-Leibler (KL) diver-
gence between to probability measures (densities)

du(p,q) = /plog (5) (46)

We have di; = 0 if and only if p = ¢; otherwise dg; > 0. The KL divergence
has a great deal of importance in information theory, and is of paramount
importance in large deviations theory where it describes convergence expo-
nents. And, indeed, if p(x,y) is a joint distribution and ¢(z,y) has the same
marginals but is the special case that the two are independent, then dg;(p, q)
is the same as Shannon’s Information. But for our purposes, just be aware
that dj; is a measure of the difference between p and q.
Akaike assumed:

oy is the true parameter for the true model, which has dimension (number
of parameters to be estimated) py.

0 is the expected value of the parameter, of order p, for the model being
tested.

~

6 is the maximum-likelihood estimate (MLE) of the parameter, of order p,
for the model being tested.

Akaike in 1975 wanted to choose the best model in the sense of minimizing

dkl(p@oape) = /p90 IOg (I;feo) (47)

3In the eigenmethod case, the number of free parameters, in the notation just used,
is pM, corresponding to the requisite eigenvalues and eigenvectors in the signal-subspace.
It is noted that each eigenvector only requires M — 1 parameters due to its unit-length
requirement.



which amounts to maximizing

[ pon(a) 108 (po () (48)

where we have defined u = {u,,}"_,. Under the the assumption that 0 is
sufficient for # we have both

po(u) = py(u)pe(f) (49)
which follows from the factorization theorem for sufficient statistics; and the
asymptotic MLE distribution expression (43). Substituting (49) and (43)
into (48) we propose to maximize

)) du  (50)

over the model type and order.
The AIC development says that the first term in (50) is the maximized
likelihood. The second term assumes that the covariance is indeed J~!, so

the expectation results in p, the dimension of 0. The third term is ignored.
Hence in its raw form the AIC maximizes

Ty

[ oot (10 (o3 o) = 56— 073000 - ) + 5 log |32

2

arg e { e {log (o, H0 )}~ 9} 61)

As can be seen, however, (at least) these problems can be identified:
e The integration in the first term of (50) is ignored.

e It is not clear why J~! should be the covariance in the second term of
(50) when 6y is true.

e It is unclear why the third term in (50) can be ignored.

e It is unexplained why the integration in (48) should be over u when
in fact u is known.

There is a “corrected” form of the AIC for finite data sizes — that is, finite
N. It is

arg mae { e {log ({12} = 12 | (52)

The AIC is probably the first attempt to address the issue of model-order

selection, and should be complimented for that; and in fact it works reason-
ably well for small N. But its development is a Swiss cheese.



3.2 MDL

Rissanen originally developed the MDL with an idea from information the-
ory. A nice intuition is from a notional example. Consider we have an
alphabet of 2 letters (OK: here “letters” means bits), N data from this
alphabet, and two coding strategies:

1. Treat all symbols are equally likely. N data can be represented by N
bits.

2. Randomly* generate symbol-probability choices {{p;, }32; } 202,

which p; ,, is the probability of symbol 7 under model n, and of course
we must have Z‘;Zl Di;n = 1. Then for the N data perform a Huffman
coding procedure for each {pm}f’il Use the shortest coded symbol
stream, which should be less than N. Since you must also encode the
identity of the code used, the number of coded bits is min,, { N L, }+10.

210 in

Clearly there is more “overhead” needed in the second strategy®; but if
the data fits it better (shorter coded length) by enough compared to the
overhead, then it might be a better strategy. Suppose we used 220 {p; ,}’s
— presumably the best L,, should be lower than for 2'°, but is it worth the
extra 10 bits needed to tell the decoder which codebook we used?

As I indicated, RIssanen originally was motivated by the ideas above —
find the best encoding of the data — which is reminiscent both of Kolmogorov
complexity theory and of “universal” source coding. But I find Djuric’s 1998
paper the most appealing way to develop MDL. Djuric starts with (1) and
takes Pr(#;) uniform (and hence ignorable). He then writes

p(alt) = [ plalo. Hp(0]H)ds (53)

and takes p(6|H;) uniform as well. Let us put this into a form that we can
use:

plait) = [ (0 1R et g (54)

We have to discuss Laplace’s method of integral approximation now.
Consider

10 = [ fw)e oy (55)

4For uniformity this would be according to the Dirichlet density and model.
®We are not interested in the overhead to compute the codes, although this may be
considerable; we are only interested in the encoded length.

10



where g(y) attains its minimum at y = ¢ which is an interior point® of V.
Then since we know Vg(y)|y=c = 0 we can approximate

I(t) — / f(c)e—t[g(C)—%(y—C)TG(y—C)]dy (56)
B(c)

as t — oo, where B(c) is a small ball surrounding ¢ and
G = Vg(y)ly=c (57)
is the Hessian. We get

21

1) — fle)e9) )| oT

(58)

after integrating and recognizing the multivariate Gaussian form of the in-
tegral.

For us doing the MDL derivation we have the correspondences from our
problem to the Laplace integral and solution in (55)-(58) given by

f(-) <« p(0|H;) (uniform) (59)

t < N (the number of samples) (60)

¢ <+ 0 (the MLE) (61)

y « ¢ (62)
1N

90) = > log(p(unlf, #s)) (63)
n=1

G <« +J1 (64)

where J; is the FIM for one snapshot of data, and recall the negative sign in
the definition of the FIM when the second-derivative is used. Consequently
we can write

log(p(u[H)Pr(H:) — log(p(BIM:) + log(p(uld, H,)) — £ log(2m)
~ Slog(INI1|) + log(Pr(H;)  (65)

Ignoring the terms that don’t scale with N — meaning the first, third and
fifth terms — we have at last the task to look for

arg mae { e {log ({12} — 3 log(13)} (66)

5The situation that c is on the boundary of V is also treatable by Laplace’s method,
but is not at issue here.
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where J = NJj is the FIM of the full data.

One interpretation of (66) is that the penalty term is the maximized
logarithm of (43) — with a zero exponent. That is, it is perhaps a fair point
of comparison of the maximized likelihood against what it should be.

I am very fond of Djuric’s development, and of the “full” result (66).
Nonetheless it is worth mentioning that one might consider setting J =
No?I. In that case we have

log([J]) = plog(N) + plog(c?) (67)

Again ignoring the terms not increasing with N, we have the original MDL

arg e { e log(p({, K1)} — Flog()} (68)

which is certainly very simple but gives no visibility into models of the same
order. It is worth mentioning that Rissanen, in later papers, enhanced his
development to incorporate the FIM.

3.3 BIC

The BIC is actually equivalent to the form (68) of the MDL. It is “derived”
by assuming the model is from the exponential family.

12
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1 Least Squares Formulation of Wiener Filtering

1.1 The Equations

Let’s suppose we arrange the data into a matrix:

— ug — wl1] y[1]*
o wFQ] = Aw = y' = y[2] (1)
— ull — w[M] y[N]*

The Wiener goal is actually the least-squares goal: choose w to minimize
the error

N N
J(w) = |ly —d|f® = Z:Ie[n]l2 = Z!d[n]—y[n]IQ (2)

A lot depends on whether the matrix A is short and fat or tall and skinny.
In the short / fat case the linear system (1) is underdetermined, meaning
there are more variables in w than there are equations to match y to d.That
means that we can make J(w) = 0 with multiple w’s — which one should we
choose? In the tall / skinny case (1) is likewise overdetermined, meaning
that in any nontrivial case we cannot find w such that J(w) = 0 — and
in that case it makes sense to find the minimizing w. The situations are
illustrated below.

t = Tall (overdetermined) — —) w )
N A y
v N A y

4 [t (underdetermined) ‘




If N = M and there is no triviality (linear dependence in columns of A)
then we have a unique solution — this is the least interesting case and we
will ignore it from now on.

1.2 The Overdetermined Case

Presumably this is familiar. To minimize (2) we apply the p.o.o. and see
that optimally
A (d—-Aw) = 0 (3)

or

w = (APA)'Afd (4)
unless (A A) is singular. We could write

H

— ull —
. T 1 T — uf —
AYA = u; uz ... UpnN . (5)
NS { :
— uf —

N

= z:uuH (6)
n=1

= NR (7)

where the last equation assumes that the covariance matrix R is estimated
by simple averaging. In a similar way we could write

T 1 T a
d *
Afq = u; us ... uy [2] (8)
A
N
= Y udn]* (9)
n=1
= Np (10)

where again the last equation assumes that the cross-correlation vector p is
estimated by simple averaging. Written in this way we have optimally

w = (AFA)7TAHd = (NR)"YNp) = R™!p (11)

meaning that the solution we get by direct dumb least-squares is identical
to the Wiener solution with block averaging estimates for the covariances.



2 The Singular Value Decomposition

2.1 Relationship to Eigendecompositions

Let us assume a matrix A whose dimension is N (rows) by M (columns):
N x M. Unless M = N we have no eigendecomposition. But suppose we
form left and right products (which are square and of respective dimensions
M x M and N x N. Now eigenstuff is available:

(AHA)YV = vr (12)
(AAHYU = UA (13)

where V is unitary (means: VHV = I) and of dimension M x M; and
likewise U too is unitary (U# U = I) and of dimension N x N. The matrices
' and A are diagonal with nonnegative elements. Since the rank of A is
min{ M, N'} this is also the rank of (A A) and (AA)H. Hence in the short
/ fat case N < M there are! M — N zeros on the diagonal of T'; and likewise
in the tall / skinny case N > M there are N — M zeros on the diagonal of
A.
What is interesting is to form the identity

UPAATAV = UPAAPAV (14)
AUYAV = UPAVT (15)

where to get (15) we’ve substituted (13) on the LHS and (12) on the RHS.
The situation is as illustrated below.

UHAV UHAv
AMxM OMX(N'M) ZMXM ZMxM FMXM M
N - |
O(N-M)xM O(N-M)X(N-M) O(N-M)XM O(N-M)XM «— M—

There could be more zeros if A is rank-deficient, meaning that some u,,’s are linearly
dependent; but this is a trivial case and would be dilatory to explore.



In the above figure we’ve assumed for concreteness that N > M; there is no
loss of generality in doing that in this section. Note that we have inserted
the fact that the last N — M rows of U AV have to be zero: the LHS tells
us that it must be so. We’ve also (slightly) changed notation to denote only
the northwest M x M block of the premultiplying matrix on the LHS to be
A. Now, we can also write

AY = 3T (16)

and which implies that X is the (unnormalized) matrix of eigenvectors of A
(or T'). Since A is a diagonal matrix we know that its eigenvectors are the
Cartesian basis vectors: that is, ¥ itself has to be diagonal.

And that’s what we wanted to show. Now we know that we have

UfAvV = (?) (17)
A = U( fj )VH (18)
in the case that N > M and
UPAV = (2 0) (19)
A =U(x o)VH (20)

in the case N < M. Equations (18) and (20) represent the singular value
decomposition (SVD) of the matrix A: the product of a unitary N x N
matrix, a diagonal matrix of dimension N x M and another M x M unitary
matrix. It’s quite general. As will be seen very shortly the matrices can
be computed via appropriate eigendecompositions; but there are ways to
compute them directly that are far more efficient, especially if N > M or
N < M. The SVD is a primary tool in many signal processing tasks; we will
soon see an example in the adaptive filtering venue, and then more helping
us with spectral estimation.
Again for the case N > M we can also explore

AAT = U(?)VHV(E 0 )ut (21)
— U(z(]f g>UH (22)

and
ATA = V(% O)UHU<§>VH (23)
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= Vx2vH (24)

meaning that X2 contains the eigenvalues of (AAf) (or (A A)). For the
case N < M we have

AAT = U( = O)VHV<§>UH (25)
= UxUu# (26)
and
AfA = V(?)UHU(E 0 )vH (27)
2 0
= V( 0 0>VH (28)

which are the same as (22) and (24), just reversed due to the matrix size.

2.2 The Pseudo-Inverse

The pseudo-inverse, or Moore-Penrose inverse, is defined as
At=v(zt o)u” (29)

if N > M or

0

if N < M. If some elements of 3 are zero the modification is obvious; and
if M = N (and A is full rank) it is easy to see that AT = A~!. So what?
Let’s begin with the case N > M. We have

At = V( = )UH (30)

Afa = v (3! O)UHU<§>VH (31)
= VIVHA (32)
Now let’s examine the case N < M. We now have
—1
AAt = U(® O)VHV<20 >UH (34)
=1\ g
- U(= 0><0>U (35)
= uruf (36)
= Inxn (37)



We will use these shortly.

2.3 The SVD and the Overdetermined Case

Here we have N > M, the tall / skinny situation. From (33) we write

w = Ald (38)
= V(= o)ud (39)
= V(= 0)<3g>d (40)
2
= vx-lulld (41)

For what it is worth, we could start with (4) and use the SVD to get

w = (APA)"1ARd (42)
-1
_ lv(z O>UHU<§>VH] V(z o)UHd (43)
— V( ' o )UHd (44)
— Afd (45)
H
- V(zfl 0)(3?)01 (46)
= vx'ulq (47)

The message: The SVD solves the overdetermined case.

2.4 The SVD and the Underdetermined Case

In the overdetermined case there is no solution to (1), so we found the
solution to minimize the error?. In the underdetermined (short / fat A)
case there is a whole subspace of w’s that solves (1) — which one should we
choose? Unless there are other concerns, a good choice might be to select
the w with minimum length. So we have the optimization problem

Hy subject to Aw = d (48)

Minimize w
We use Lagrange multipliers, and find

w— AT\ =0 (49)

2...or the residuals.



at optimality. Substituting for the constraint we have

AAT)N = d (50)
A = (AAT)"ld (51)

hence
w = AT(AAF)1d (52)

Note that the matrix can be assumed in nontrivial cases to be nonsingular
since N < M. Let us substitute for the SVD.

w = Af(AAT)"Id (53)
-1
= V(‘E)UH[U(E O)VHV<§>UH] d (54)
_ V( fj >UH [UZ:?UH}_ld (55)
E_l
= V( 0 )UHd (56)
= Afd (57)
A% -1
— (V;>< 0 )UHd (58)
= V,;Z'Ufd (59)

The message is the same: use the SVD.

2.5 Summary: Applying the Pseudo-Inverse

From (45) and (57) it is clear that the SVD — specifically the pseudo-inverse
— can be used to solve both the overdetermined and underdetermined cases:
It is always a safe choice. Perhaps more important?, even if the rows of a
short / fat A or the columns of a tall / skinny A are linearly dependent, the
pseudo-inverse works fine. The only significant difference is that some of the
elements of 3 are zero, and when the pseudo-inverse is formed these remain
zero when ¥ 7! is formed. Note that (47) and (59) are not mathematically
necessary to include, but computationally they can save effort.

3We haven’t shown this here because it is messy and irritating, but it it trivial to do.



3 The Normalized LMS Adaptive Filter

This is a nice twist on the LMS that uses the theory we’'ve learnt about the
SVD. Suppose we want to make a change in w,, — w, 41 such that

WT}LI+1un = d[n] (60)

meaning that the filter error would have been zero if the filter had been
clairvoyant enough to see u,y1 before it happened. To some extent this
seems like making a “rear-view mirror” change. However, the intuition seems
solid: it would appear that the filter is moving in the right direction by such
a move. Now the concern is that (60) is too easy: Wy41 is a vector with M
elements, and we are offering only a rank-one constraint by(60).

Let us define

6n+l = Wnpt+1 — Wp (61)

Inserting this to (60) gives us

(6ns1 +wn)Pu, = dn) (62)
Oun = eln] (63)
uls, ., = e[n]* (64)

where e[n] is the true (not clairvoyant) filter error. This (63) is really a
restatement of (60), but it allows us to see that this is really an underdeter-
mined system, albeit one that is very underdetermined down to N = 1. If
we were to use the pseudo-inverse to “solve” (63) we would find the solution
that minimizes ||d,+1|] — and this seems like a reasonable thing to do.

Applying the SVD we have according to (64) uXl taking the role “A”;
N =1 and M is the length of the filter tap-weight vector. Since U and
V are matrices of eigenvectors (unitary matrices, meaning both orthogonal
and normalized) the SVD is

U = 1 ascalar (65)

Y = ( lupnll 0 O ... O ) a row vector with (M — 1) zeros (66)

vV = ( Vi V, ) where V7 is a column-vector (67)
u

Vi (63
n



and to be clear: ||x|| = VxHx defines the norm. Clearly V is M x M; but
only the first column is important. Applying the pseudo-inverse, then, we
have from (59)

bnp1 = ViZlUfer (69)
u, .
= e[n] (70)
[l |f?
which means
Wnil = Wy + Wune[n]* (71)

which for obvious reasons is called the normalized LMS (NLMS) update.
Notice that (71) is very much like the usual LMS filter update, except that
1 is replaced by W One can see that the NLMS update is in a sense
more robust than LMS: a large u, can force the LMS tap-weight vector
Wpt1 to make a large step. If that large u, were really just an outlying
sample (something non-Gaussian, say) then it is doubly-harmful to LMS:
both u,, and e[n] will be large. On the other hand, NLMS de-weights large
u,’s, and that is in a practical sense quite appealing. It is also appealing
that there is no need to study convergence to make suggestions for u, as we
had to do with LMS: the step-size is given. The text devotes much time to
convergence nonetheless, and that is useful if inserted to a real application.

A concern that is raised in the text actually relates to the opposite of
the robustness issues: what happens when u,, is very small? It is easy to

see that the update then can be large. The proposal is rather a bandage:

ji .
n - n TG n 2
Wol = Wi + <5+’u”H2)u e[n] (72)

The result is a far less beautiful algorithm. But it is probably quite practical.

4 Low-Rank Matrix Approximation

The Frobenius norm for a matrix is a logical extension of the vector Lo-norm
to matrices:

N M
1AIF = > > [Anml (73)
n=1m=1

meaning that it is the sum of (magnitude-) squares of all the elements. An
equivalent way to express the Frobenius norm is

JAll} = Tr (A"A) (74)



If we apply the SVD of A we get

[AlF = Tr(VEUTUSVT) (75)
= Tr(vervH) (76)
= Tr(Vivs?) (77)
= Tr(x?) (78)
min{M,N}

DALY (79)

=1

that is, the Frobenius norm is the sum of squares ofAthe singular values.
The low-rank approximation problem is to find A, to minimize
A, = argmin{||A — A|[3} (80)
A

with the constraint that the rank of A, is R < min{M, N}. Let us assume
that the the singular values of A have been ordered such that we have

0i(A) 2 03(A) 2 ... 2 ofin vy (A) (81)

whence it is relatively easy to see that the solution is

R
A, =Y oi(A)uvF (82)
i=1
where
min{M,N}
1A -AolF = > oi(A) (83)

1=R+1

That is, just choose A, to align with the space corresponding to the R
largest singular values of A.

To see this, suppose that R = 1. We have that A = abcf! where b and
c are unit length. Now write

A — A% = Tr(( — abe)H (A — abe )) (84)
= Tr(AA") - 2R {aTr (A¥be")}

+ |a*Tr (beeb) (85)
= Tr(AA") — 20 {aTr (A7be™)}
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+ |a*Tr (bech) (86)
= Tr(AA") - 2@ {aTr (VEU b)) + Jaf? (87)

min{M,N} " "
; oc2(A) - 20 {aTr (c"VEUTD)}
+ laf? (88)

Neither ¢V nor Ufb can be larger than unity in magnitude. They are
maximized when c and b are aligned to columns in V and U, respectively.
And the middle term is maximized when aligned to the maximum singular
value, yielding X

IA—AR = (AR - o3(A) (89)

We can continue the process with succeeding rank-one matrices to ascertain

(82) and (83).
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1 Importance Sampling

1.1 Estimation of Small Probabilities
Suppose we want to estimate a small probability
a = Pr(zeQ) (1)

This may sound trivial, and it would be if we were interested, say, in the
Q = {z:xz > 7} But suppose it is not so simple, and Q is the set of
noise samples! that produces an error in an OFDM system with LDPC,
zero-forcing equalization and carrier-offset recovery. We have no hope of
an analytic probability calculation, all we can do is simulate and count the
errors. That is, we estimate

1 N
& = NZI(LUZ' €9N) (2)
i=1

where 7 is the indicator, N is the number of Monte Carlo trials, these
indexed by 7. It is vary simple to see that

1 N
Ea} = Y E{Tl@ie ) 3)
i=1

= [ p@)ds = a (4)
Q
which is good news, but

Var{a¢} — o/N 1
€a)? ~ o~ Na )

'Don’t worry if this OFDM stuff means nothing to you; the point is that it’s a com-
plicated event.



which is not good news. Equation (5) means that if you want the standard
deviation of & to be (say) less than 10% of its value, you need N > 100/«
MC trials; and if o is 10~% this can be a chore.

Fortunately we have importance sampling to help. Consider a new esti-
mator

LN p(i)
a = ;I(a:z € Q)q(xz) (6)

where p(-) is the true probability density governing whatever is random
about your problem and ¢(-) some other “importance” pdf that the samples
used to estimate & are actually drawn from. For example, we might have
Q = {(z1,72) : (x1 — 10)? + (22 — 15)2 < 1} and p(-) bivariate Gaussian
with mean zero and unity variance. It is fairly clear that & from (2) will
include exactly no indicators that “happen” for any reasonable value of N —
it is useless. But suppose we use (6) with ¢(-) to mean a Gaussian pdf with
mean (10, 15) and variance of 0.5: then many indicators will fire, and each
of them will force the inclusion to the sum in (6) of many relatively small
values determined by the importance weights p(z;)/q(x;).
The variance of (6) is easily seen to be

N p(z)?
Var(a) = N (/Q @) dx — a2> (7)

which is illuminating for two reasons. The first is that it is minimized
(actually cut down to zero) by

p(z)Z(z € )

a(w) = plals Q) = B

(8)
which gives us the helpful information that if we already knew the answer
we could easily use MC techniques to find the answer. This actually really
1s useful, since it tells us that there is no “magic bullet” for importance-
sampling — choosing a good ¢(-) is an art form. But (7) also suggests intu-
ition: if we want to have a low variance we should try to reduce the variation
of p(+)/q(-) of Q as much as we can. By that logic choosing ¢(+) to have mean
(9,14) and unity variance in the previous example may be better than the
q(+) given; and mean mean (11, 16) worse.



g(x)

p(x) q(x)

1.2 Importance Sampling for Moments

Consider the situation as above, in which we wish to calculate the expected
value of a function g(z) under the pdf p(z). A direct MC implementation
will probably not work very well, since the “active” part of g(x) occurs where
samples from p(x) are rare. Suppose instead we simulate under ¢(x) as also
indicated in the plot. Then we get

~—

(9)

_ i% (m)p(ﬂfz‘
9= § 29w

so that

et} = [ 9P Dg@ar = efg(x)) (10)

meaning that the importance-sampling estimator is unbiased for this case,
too.

2 Motivation for Markov Chain Monte Carlo

2.1 Segmentation

Consider the problem that we are given a record of N data: {u[n]} is zero
mean, independent and Gaussian. There are M segments to the data, such
that if t;_; < n < t; then the variance of u[n] is o7 — see below. The problem
is that we don’t know the ¢;’s (but naturally assume ty = 0 and tpy = N —1)
and we don’t know the o’s. What do we do?
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3

[

t t ot ts

Suppose we did know the ¢;’s. Then solving for o; is fairly simple:

1 t;i—1
~2 2
SR a

n=t;_1

is the maximum-likelihood estimate (MLE). But finding the ¢;’s is more of
a problem.

Define t; = {to,...,ti—1,tit1,-..,tap} and assume the prior information
is (on t, say) is uniform. We write
p(t|u)

p(tiltz,u) = 12

o p(tlu) (13)

o< p(ult) (14)

ti—1 2 tiy1—1 2 15

o< p({uln]}n=,_,lo7) x p({uln]}, Ly, loii1) (15)

t;i—1 1 _u[n]22 ti+1—1 1 _ u[;z]z
— 202’ 20i+1 ]_6
II = [[ —— (16)
1

n=t;_1 \/ 2O n=t; 271'0%_1

where (14) follows from a assumption of uniformity on t and (15) from the
fact that none of the other segments depends on tj, only the one preceding
and succeeding it. Note that (15) is a set of ¢;41 — t;—1 — 1 likelihoods that
can be normalized to give a probability mass function. An algorithm follows:

1. Generate some initial ¢;(0)’s. The initial set does not matter, but a
uniform spacing is probably best. Set the iteration counter k = 1.

2. Calculate {62(k)}M, according to (11).
3. Seti=1.
4. Draw t;(k) according to
ti(k) ~ p({uln] Yo} o lo2(0) x p({ufnl it &7 o2, (k) (17)
This is from (15) and is made explicit in (16).



5. Set i+ i+ 1 and if i < M go to 4.
6. Set k< k+ 1 and go to 2 if k < K.

Here K is the number of iterations to perform, and K} is some number that
will be elided as “burn-in” samples. At the end, estimate

X 1 K

S o (18)
K=Ky k=Ky+1

for the average. Actually we could take the variance as well to determine
our posterior variance, as we shall see. But what gives us any right to do
such an operation and expect any meaning at the end?

2.2 Bayesian Inference Networks

Actually the procedure just discussed? is Gibbs sampling, which is far more
general. An example, perhaps the canonical one, is the Bayesian Inference
Network (BIN), pictured below. The arrows indicate known conditional
probabilities, which are assumed known. Each “node” z; is a hidden state
variable, and the z’s are observations — and of these it is possible that only
a subset is known. For example, o might be a stock valuation: underpriced
(0), fairly-priced (1) or overpriced (2) — clearly this is a hidden node that
you are interested in. Maybe x4 is institutional interest in the stock (yes
/ no); and x; is the company’s growth potential. Observation z, might
be existence of a dividend, and z. is the company’s price-to-earnings ratio
— these are both something you can observe. Finally, let’s say that z; is
whether there have been buys of the stock by company insiders — this is
something you might know, but might not.

2 Actually it was not quite Gibbs sampling, since the MLE step for the ¢’s has no place
with Gibbs.



The same approach as in the previous segmentation example can be used
there. It works best if the nodes can only take on a finite number of values,
but that is not necessary. Specifically, do the following:

1. Initialize the instantiated observation nodes — those z’s that you know

— to their true values. These will never change, of course.

2. Initialize all other nodes to random values: that is, the z(©);’s and also
the un-instantiated z’s. Set k = 1.

3. For all (uninstantiated) nodes calculate

E—1 k—1
ple)) = x| [T pleilef™) | { T] o2y | (19)

JES, jESe
for all possible values of x;, where xk normalizes the sum over these to
unity. The set S, indicates the parent nodes of x; and S, the child
nodes; see below for an example.

4. Draw new z;’s from the pmf’s calculated in the previous step.

5. Set k< k+ 1 and go to 3 if k < K.
For example, for x4 we have S, = {z2} and S. = {x7, xg}; that is,

plaax ™ 2) o plas,xV|2) (20)

4
1)) (k—1 (k—1

o plaaay ™) x patV|eg) x pad Vas)  (21)



Note that although in this algorithm it seems like one generates all of the x(*)
based on x*~1 it is a perfectly legal algorithm that simply uses whatever

the present node values might be, whether updated or not; that is, (19) may
(k) (k=1),

use a combination of z; ’s and z; S.

3 Metropolis-Hastings Algorithm

3.1 Theory

Consider these steps, which form the MH (meta-) algorithm:
1. Initialize 2°. Set n = 1.
2. Generate y according to q(y|z™).
3. Generate u uniform on (0, 1).

4. Form

m(y)q(z"|y) } (22)

m(z")q(ylz™)
In this step 7(-) is the probability (mass function or density) of the
system you are investigating.

a(z",y) = min {1,

5. If u < a(z",y) set 2" = y. Otherwise keep 2! = 2.
6. Increment n <~ n + 1. Go to 2 unless finished with iterations.

The choice of ¢(-|-) is a matter of tuning. The superscript for x refers to the
iteration number.

The probability p(-) is assumed to be available. This latter may seem
strange, but in many problems the overall probability is explicit and what
is sought is a marginal probability of some component. Turning the BIN
previously pictured the overall probability is actually fairly simple to write.
In fact it is

m(x,2) = p(zalze)p(zplz7)p(2c|28)P(2D|T9)
xp(xe|xs)p(zr|es, va)p(zs|Ta, T5)p(T9|T5)
xp(xs|r1)p(xalr2)p(T5|2)p(21)p(T2) (23)

which is, as advertised, simple; but p(x4|z4,z¢) is not at all simple and
would involve a great deal of awkward summation. Another example is
nonlinear filtering: it is (relatively) easy to write m(x1,...,2¢, 21,. .., 21);
but it is not easy to find p(z¢|z1,...,2:). These are cases in which 7 (-) is



explicit; our goal is to generate samples of x (like {x1,...,z;}) such that we
can trivially investigate subsets of them (like x;).
Let us first note that we have

a(u,v) _ w(v)q(ulv) (24)

a(v,u)  w(u)q(vlu)

r(wg(vlu)a(u,v) = (v)g(ulv)a(v, v) (25)

since either the numerator or denominator of the LHS must have been
“clamped” at unity.
Now, (22) instructs us that we have

p(a™ ") = afz", 2" (e a") (26)
+8@ —a) (1= [ a, y)atuls")dy)
Multiply (26) by w(z™) and we get
(zM)p(z" Tz = w(a™)alz", ") g(z" T |2™) (27)
st = o) (1= [a yalyl)dy)
and inserting (25) we have
m(zMp(™ e = w(a"ha(@t 2")g(a" |2 (28)
+aasat —an) (1= [ ate, yalyla)dy)
The d-function allows us to switch the terms, hence we have

m(a")p(a" " |2")

_ 71_(anrl)O[(anrl7 xn)q(xn‘xnnLl) (29)
+ (@™o — 2" <1 - /a(x”+17y)Q(y|w”+l)dy>
= w(@" p(a"|z" ) (30)

Equation (30) tells us that we can identify 7(2™) and p(z"*!|z") as respec-
tively the stationary and transition probability mass functions (or densities)
of a Markov chain. Thus, discarding burn-in (transient) z™’s at the be-
ginning, we know that the ™’s that we accumulate by following the given
procedure are distributed according to 7(-). That is, we can do things like
take an average over one of the dimensions to get an expected value.



It is interesting that the correctness of the MH algorithm does not depend
on the choice of ¢(:|-). Nonetheless, the efficiency is strongly connected to
q(+-]-): an “aggressive” ¢(:|-) can cover a lot of ground, but may end up
rejecting many putative samples via «(-,-); similarly a timid ¢(-|-) does not
waste samples but may take many iterations to explore its space.

3.2 Special Cases of Metropolis-Hastings

3.2.1 Metropolis Sampler

This is probably the original version, and uses a conditional density ¢(-|-)
such that

q(vfu) = q(ulv) (31)
An example of such a density is the (obvious) Gaussian: under g(v|u), v is
Gaussian with mean w. If the Metropilis version is used we have

a(z"y) = mm{l, () } (32)

The statements recently made about aggressive or timid ¢(-|-) are very clear
in light of (32).

3.2.2 Independence Sampler

The independence sampler uses

a(why) = q(v) (33)
and hence (W)™
n = min ny)Rr )

Equation (33) means that its mode of exploration does not depend on its
current knowledge at all — the second pair of MC’s in MCMC are suspect.
But it works, and can be thought of as a way to understand the celebrated
“bootstrap” particle filter.

3.2.3 Gibbs Sampler

This one is slightly trickier to understand. The key is to acknowledge that
2™ and y are actually multi-dimensional. Let us use y; to refer to the i
dimension of y; and y; to refer to all dimensions except the ith. Then
according to the Gibbs idea we use

q(yilzi) = m(yilz7) (35)



meaning that we draw a new i*" dimension using the true pdf based on all
other dimensions (which are unchanged). In the BIN formulation we can see
how this is accomplished: for our example, we know how to draw x4 based
on zz; and this amounts to (21). Now what is especially interesting about
the Gibbs sampler is that we have

(36)

a(zy,y) = min{l,ﬂ( d ’)ﬂyz‘ Z)} =1

m(yale)m (i)

which means that the Gibbs Sampler never “rejects”.

4 Particle Filters

The particle filter, an approach to the solution of the Chapman-Kolmogorov
equation (CKE) via a Monte Carlo (MC) method, has evolved considerably
over the last years, and there are many versions. The basic idea is most easily
explained using the first version that was feasible, known as the bootstrap
filter or the sequential importance sampling/resampling (SIR or SIS).

Consider the general Markov chain “target” pdf model, which may be
nonlinear and/or non-Gaussian,

t

p(xpg) = p(x1) [ p(wrlar—1) (37)
e

in which xj, is the n,-dimensional target state at time k,
Ty = {21, 2, T} (38)

and p(zg|zk—1) is the state transition pdf. The assumption of white process
noise is what allows one to write (37) in the product form. As usual, the
measurement sequence must be — conditioned on the state — independent
(i.e., white measurement noise), in which case

t
p(zglzpg) = [ plzelz) (39)
k=1

which again is a fairly arbitrary collection of conditionally-independent pdfs.

To develop the idea of the bootstrap filter, consider the following. Using
the Monte Carlo method, N samples {xflzﬂ }N | — multiscan particles, which
are nt vectors — are drawn from the prior density function p(x(;.) shown

10



in (37) Then the likelihood of each such sample is evaluated according to
P(2[14|7[) in (39). We can normalize these likelihoods to “weights”

w[l:t] = Ep(z[lit]‘x[lzt}) 1= ]., ey N (40)

where ¢ is chosen such that Y wfl:t] =1,1ie,

N
c= ZP(Z[M] Ml:t}) (41)
=1
The weights in (40) are probabilities, assuming equal priors for the samples

{mflzt]}ij\il' Then one can claim that the desired posterior p(w(i.q|2[1.g) is
well represented by the point-mass pdf (or pmf)

plw 1t’2[1t] Zw[uﬁ [1:t] xfht]) (42)

assuming N, the number of particles, is sufficiently large.
That the representation is reasonable for the posterior mean

Ty = /$[1;t]ﬁ($[1;t}|Z[1;t])d$[1:t]
N . .
= /wal;t]x[u]fs(w[u] — Tfy)dT (1
=1

N . .
= Z wfl:t]mflzt] (43)
=1

is straightforward to see as follows. Consider the expected value of (43) over
the samples {xflzt]}ﬁil

N
E{i[lztﬂz[l:t}} = E{Zwﬁ:ﬂxh:ﬂ}
i=1
= [ S whurhapeigdrg
=1

N 1 A . A .
= /ZEp(z[u}|xf1;t])fﬁhzt}p(wﬁ;ﬂ)dwh;t]

Q

/Z Np Z[l] l.t}’ [l.t]) [1.t}p( [1‘15]) [1:1]

11



1 & i i
- Nz/ g P(Tug 200 A2y
i=1

= E {x[l:t]|z[1:t}} (44)

The approximation in (44) is that

Peng) = [ pepaloppleng)depg

N
~ / P2 t]|$ 1:1] Z x[l:t] - ﬂUﬁ;t})dw[l:t]
z:l
1 i c
= N ;p(z[l:t]’x[lzt]) - N (45)

The above forms the basis for particle filter-based track-likelihood eval-
uation and track-testing

p(zig) = pGE®)|2p0a—1)P(pa—1))
= Pl [ plerlenpazp e,

p(Z[lzt 1]/ (2t]2e] = 25 dxt

Q

t N )
- T Srtaeh) (46

similar to the x? statistic that one might use in a Kalman filter context,
but for more general models. The track likelihood (46) is recognizable as
the product of unnormalized particle weights (which have to be calculated
anyway), and certainly the second formula in (46) shows that it can be
evaluated iteratively.

Consequently an efficient means to generate {x’tl: t]}i]il — recall that for
an n,-dimensional state, each m’[L 1l is n,t dimensional — is key. The steps
are as follows:

Prediction: Given xflz 1] We draw ! from it according to
iy ~ p(xj|ry_1) (47)

and thence augment xflz t—1] to ffu]-

12



Update: Calculate

i 1 i
Wiy = Ep(z[lzt”x[l:t])

1 .
= (el (48)

The last line above will, in general, require a new normalization.

Note that (47) and (48) imply that it is not necessary to work with
ngt-dimensional particles {337[;1:1‘,} MY, and weights {w’flzﬂ MY . Instead, as a
practical matter all that one need retain is their value at time t: {zi}X,
and weights {w(#)}Y;, which may be taken as a statement that {z%}}¥; and
{wi(t)} | are sufficient for x(t) given observations {zj}%_,. With reference
to (43), any moment of x(¢) can be approximated from these alone.

To be specific about these steps, if one were to use a particle filter to
estimate in a linear /Gaussian situation (which one never would — one would
use a Kalman filter) one would predict by drawing the i** particle at time ¢
as ¢ = Fal_; + v, where v} is simply the realization of a Gaussian random
vector with covariance Q. The weight for the i** particle is the likelihood

. 1 1 1 i1 p—1 i
i) = = —5lzt—Hax})' R~ [ze—Hx}] 49
wit) c \27rR|6 ’ (49)

with appropriate normalization.

Unfortunately there is a problem — particle degeneracy — namely, the
tendency for all the weights save one to go to zero. This tendency — really
a compulsion in any nontrivial case — arises from the product in (48),
and it severely limited the acceptance of Monte Carlo approaches in their
early days. Fortunately there is a solution: resampling. The especially easy
resampling in the bootstrap filter is to sample with replacement from {zi}Y
according to probabilities {w!(¢)}X,. We note that in a mathematical sense
this sampling is optional, and in some implementations it is performed only
when degeneracy seems to be occurring, not necessarily at every update
step. It is important to realize that such resampling can (and usually does)
result in many repeated (i.e., copied) particles, those corresponding to the
largest likelihoods (the largest w'(t)’s). This is an evanescent concern, since
the next prediction step in (47) adds different “noise” to each of these.

We therefore restate the operation of the bootstrap filter as

Prediction: For i =1,..., N draw #! from z¢_; according to
7; ~ plailriy) (50)

13



Update: Fori=1,..., N calculate and normalize to unity-sum the weights

Wi (t) = p(aala) 6

Resampling: Draw {z{},; from {#{}¥, according to the pmf {w’(t)} .

This shows that multiscan particles, while helpful to intuition, are not
part of a practical particle filter system. Note that the fact that the re-
sampling operation at t — 1 used {w'(t — 1)}?;1, makes it inappropriate to
use these weights again in the update step for {wi(¢)}2¥: only the present
likelihoods are used.

One interesting variation on the particle filter is having z*(t) drawn ac-
cording to some alternative proposal density q(xi|zi ;) for the prediction
instead of the prior (or transition) density p(xi|zi ;). Then this “incorrect”
prediction step can be exactly canceled in the typical importance sampling
manner by using the appropriate importance weight. That is, the three
particle filtering steps become

Importance-Weighted Prediction: Draw 7! from x!_,, according to
OB ICHET Y (52)

Importance-Weighted Update: Calculate

q(@|7_4)
Resampling: Draw {zi}¥ | from {#{}}¥, via the pmf {w(t)}}¥,.
The resampling step is unaffected. That (53) is appropriate, is easily checked
by a development similar to (44)

A properly chosen ¢(:|-) can “steer” particles to be predicted to places
where they are likely to be corroborated by measurements, namely, (52)
becomes

Ty ~ q(Tt]wy_y; 2) (54)
This is as opposed to the standard procedure (47) and (48) where many
predicted particles can be, in effect, wasted with essentially-zero weights,
leaving relatively few (or no!) “working” particles near where the measure-
ment makes them likely. Common choices for the proposal density include
the transition density with inflated noise, the EKF and UKF.

The key step — which must be credited to Gordon, Salmond & Smith
— in making particle filters practical was resampling and that estimation is

14



performed recursively in time, as opposed to the batch approach with the
notional “multiscan particles” discussed at the beginning of this section. In
addition to proposal density improvements there have been many interesting
variations. One of the most widely accepted is the auxiliary particle filter
that directly uses the measurement at time ¢ to guide the proposal density
selection. It is worth noting that success in dealing with data association
problems has proven elusive to particle filters — this is perhaps despite the
interpretation of measurement origin uncertainty as a form of non-Gaussian
noise. Nonetheless, multiple model systems (of the sort for which the IMM
would be appropriate) can be treated using the Rao-Blackwellization pol-
icy, which splits the inference task into parts that are “easy” to solve (like
filtering with a known mode sequence) relegated to quick algorithms, with
more difficult ones (like mode estimation) that are assigned to particles.

5 The Ensemble Kalman Filter

The EnKF is only really of interest in problems that are extremely large-
scale in their state space, as happens in geophysics and meteorology, for
example. If the state space has dimension of several thousand (or more!)
we might decide to implement a Kalman filter in parallel Monte Carlo form.
That is, many processors each are given responsibility for a few particles —
and the total number of particles across all processors may be less than the
state dimension. It is typical to specify

dimension of observations (m) < number of particles (V)
< dimension of state (n) (55)

for an EnKF to be useful.
Now, consider we have a collection of particles {xi_n t_l}fil that rep-

resent the state at time ¢t — 1, and we sample them forward® to {xf;|t71}f\;1
according to
Xy—1 = Fxj_yp1 + vy (56)

where v¢ are iid N'(0,Q). The natural particle-filter next step is to weight
each particle by the observation likelihood

P(Zt|X§\t—1) = N(Hxat—l?R) (57)

As we have discussed earlier, this will require resampling in order to work
well, and resampling is not well suited to parallel implementation.

3This is obvious: coast and add noise.
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Another approach is to take the ensemble covariance
R 1 ’
. : . T .
Q = N_1 Z(Xé\tfl)(xatfl) - (N inh‘,l) (58)
=1 =1

and thence compute the “optimal” posterior ensemble of particles
. . N N —1 .
xip = Xj,_ + QHT (HQH" + R) (7 — Hxj, ) (59)

Unfortunately all the resulting particles are correlated, since all are the result
of the same measurement noise that gave rise to z;. That is,

& { <zt — Hxilt_l) (zt - nglt_l)T} (60)
= & {((zt —Hxy) — (szit|t—1 — th))

< ((z — Hxy) — (Hx),_, — th))T} (61)
- R (62)

and this is just wrong.
The EnKF idea is to replace (59) by

. . . . -1, .
xiy = Xj,_ + QHT (HQH" + R) (2} - Hxj, ) (63)
where ‘ 4
zZ, = Z; + Wy (64)
and wi are 7id N'(0,R), meaning that we actually add noise* to the mea-

surement before doing the Kalman update: each particle x§| 1 is updated

via its own noisy measurement zi. The ensemble posterior covariance is
obviously correct, too.
The implementation of the EnKF uses, instead of (58),

- 1
Q = AN (65)
where
T T T
A, = (X%|t_1 — X¢ji—1) (X§|t—1 = Xgj—1) - (X%g_l —Xye—1) | (66)
3 1 e 1

4This is the right thing to do. But I am still emotionally offended by the idea that the
right thing to do is to add noise. It almost implies that the Kalman filter is not optimal.
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and we also define

T T T

D= |3z -2 22—z .. z'—2z (67)

+ oo i

for the observation that has this artificial noise added. Note that the ex-
pected value of the particles has to be calculated, but this is simple since it
is just the mean of the local means at each of the parallel processing units.
Now (63) becomes

Ay = A+ A (HA) ((HA)HA) +R) (D - (HA)

(68)
which implies that each particle can be updated in relative isolation, with
the exception that the m x m covariance matrix must be calculated and
inverted. Note that (HA;_;) has dimension m x N — no need for a large
matrix computation.
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1 Decimation and Interpolation

1.1 Decimation

This is a review from basic Digital Signal Processing, but please bear with
it. First, consider the decimation operation

y[n] = a[nD] (1)

in which D is some integer — say, for D = 2 this amounts to forming y[n]
from the even-indexed samples of z[n]. The transform relationship comes
from doing this in two steps:

zn n=mD
y[n] = u[nD] where wu[n] = { E } olse (2)
We begin with the noble identity
N—-1 ' )
> e?mmIN = NN [m — qN] (3)
p=0 gq=—00

which is easy to show via the geometric series formula (special case of sum-
ming N 1’s when m = ¢N).

Now we write
1 N-1 ‘
u[n] — 5 Z 6]2Trkn/Dx[n] (4)
k=0



SO

U = 3 LY gy (5)
z) = n:_ooDk,Oe x[n|z
_ L3 (e miim) (6)
D k=0
1 Nl
Uw) = D X (w—27k/D) (7)
k=0
It is easy to see that we have
Y(z) = Y ulnpDlz™" (8)
= UEP) (9)
1 V-1 .
_ 5 Z X(ZI/D6—327rk/D) (10)
k=0
Y(w) = U(w/D) (11)
1 = w—2rk
= 52X <D> (12)
k=0

_oodon

l n/D n 2n/D n l n

See above for an illustration. Note that in the above figure the bandwidth
of X (w) is constrained to be less than 7/D; if this were not so we would
have aliasing. We are not interested in aliasing in the current discussion.
And in any case we could pre-filter (with an “anti-aliasing” filter) the signal
z[n] to make sure that no frequency components above 7/D remain, as in
the figure below.

Xorgln] Hio) |— I yn]




It is useful to note that if h[n] is finite impulse-response (FIR) of length
L then while each y[n| requires L operations, that means that only L/D
operations are needed per sample of z[n]. It is also worth mentioning that
the case D =2

v() = g (XGE) + X(-2) (13)

= LxE) e xGEe)

will especially interest us.

1.2 Interpolation

With reference to the previous discussion, the interpolation essentially refers
to starting with y[n] and re-formulating u[n]. Switching input to x[n] we

thence have -
xim n =mD
uln] = { 0 else (15)

meaning that between each sample of z[n] we simply insert (D —1) 0’s. It’s
obvious that we have

U() = > wulnpz" (16)
= Z u[m)z~"P (17)
= X(2") (18)
Uw) = X(wD) (19)
The system is as shown below.
x[n] ——— 1D uin] G(o) y[n]

And the spectra are as shown here.

~_oofon
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Note that replica spectra appear in U(w); in many applications it is desirable
to suppress these so we have above represented the final output y[n] as being
after another filter. It is commonly known as an “interpolation” filter since
its function / effect is to insert smoothed values over the (D —1) 0’s that are
in u[n]. Note, again, that since only every D' sample of u[n] is non-zero
only L/D operations per output of y[n] are needed for this interpolation
operation.

2 Filter Banks

2.1 Transforming Data via the Block-DFT

A transformation of data that concentrates signal energy in a few samples
makes for better signal understanding, representation, manipulation and
coding. One such transformation is the block-DFT.

a

frequency =——

6m/N
4m/N
2n/N

time =——>

The illustration above is intended to illustrate the shape of the transformed
components to the block-DFT. The block-DFT has several nice properties:

e It is invertible — no information is lost.

e It is orthogonal — if the input is white, the transformed components
are white, too.

e It is efficient — via the FFT it requires only logy(N) operations per
output.

There is one disadvantage, however, and it is perhaps best illustrated in
the notional plot just shown. It is this: high-frequency components corre-
spond to features in the original signal that are of short duration. How-
ever, the time-swath of the DFT is the same for all frequencies: that is, a



high-frequency component measures the amount of high-frequency energy
over the entire block of IV data. Since high-frequency components are by
their nature fast-changing it would make more sense to have them measur-
ing energy at those frequencies over shorter periods of time as compared
to lower-frequency components that measure long-term trends and smooth
features.

Now, a transformation that is invertible is really, in linear-algebraic
terms, a change of basis. How is a DFT that? Consider

X = Wx (20)
in which
11 1 1 1
1 Wy w3 wi oo wit
1 w2 wh we . WV
W=l owy o ows owy . wev (21)
1wt VD gD g (VDN
and of course ‘
Wy = e 72/N (22)

That is, the DFT operation is really a matrix/vector multiplication. We
know that the FFT gives us an efficient way to implement it — better than
the N? operations that a direct matrix/vector multiply would normally take
— and we also know that WW# = NI, meaning that it is orthogonal. Are
there other matrices that have the same properties?

2.2 Transforming Data via a Filter Bank

The question was just posed as to whether there any other transformation
matrices that have the same three nice properties as the block-DFT. The
answer is most certainly yes — see the figure below — and, even better, we
have one such that does avoids the block-DFT’s “disadvantage” in terms of
compatibility of time-averaging to frequency. This an “octave” filter bank,
and of course other decimation factors could be imagined.



x[n]

We will treat invertibility and orthogonality soon. But as for efficiency, let
us assume that both filters Hp(w) and Hj(w) are of length L. Then the
upper-most branch requires L/2 operations per input sample of z[n| and
so does the lower branch. The second level likewise 2L/4. Overall, the
computational load is

oo
LY 27" = 2L (23)
k=0

operations per input x[n], assuming that the filter-back goes on “forever.”
In fact — and rather unusually for an FIR filter — we will not be interested
in especially long filters. A value L = 8 is quite normal.

Let’s just pretend that Hy(w) is a perfect LPF with cutoff at 7/2 and
that Hj(w) is a perfect HPF also at Hg(w). Then the time-frequency plot
would look like the below.

a

frequency =——

/2

/4

/8
n/16

2 4 8 16 32 time =——>

(Please note that only four levels of decimation have been represented here;
in general this is arbitrary, and in principle it can go on ...forever.) The
point is that the representation may be more appropriate than the block
DFT since components at higher frequencies use data over shorter time
windows.



So we have efficiency and appropriateness. Now it is time to discuss
invertibility and orthogonality. Before we begin, however, let us examine
the notional idea that Hy(w) and Hj(w) are a perfect LPF and HPF. It
seems relatively clear that such surgical splitting avoids aliasing and enables
reconstruction. The cost, however, is that L would seem to need to be very
large. But wait! The block DFT actually allows aliasing and uses filters of
length N7 It appears that some kinds of aliasing do not destroy information.

3 Perfect-Reconstruction Filter Banks

3.1 The Half-Band Condition

We wish to change the basis via a filter bank, but we demand that we
lose no information as we do so — we could call this invertibility of perfect
reconstruction. The basic building block for analysis is as below, and clearly
we want y[n] = x[n — [] for some [. Note that the two middle blocks (down-
sample then up-sample) may look like they cancel; but they do not, since
their back-to-back pair amounts to setting every other sample to zero.

Hy (0) ¥2 42 Fo (@)

x[n] —— y[n]

H, (@) ¥2 42 F, (@)

Using what we have discovered about sample-rate conversion, we have after
the up-sample operation on the upper branch

(Ho(2)X (2) + Ho(—2)X(—2)) (24)

DN |

which means

Y(z) = 5 (Ho(2)Fo(2)X(2) + Ho(—2)Fo(2) X (=2))

1
2
+ é (Hi(2)F1(2) X (2) + Hi(=2)F1(2) X (=2)) (25)

which means that in order that we have y[n| = z[n — [] we need

Ho(2)Fo(z) + Hi(2)Fi(z2) = 227 (26)
Ho(—2)Fo(2) + Hi(—2)Fi(z) = 0 (27)



This turns out to be way under-determined. So we adopt the common choice
Fo(z) = Hi(=2) (28)

so that we require
Fi(z) = —Ho(—2) (29)

in order to have (27) be satisfied.
It is interesting to substitute (28) and (29) into (26) and then to evaluate
the result at both z and —z; we get

Ho(2)Fo(z) — Ho(=2)Fo(=2) = 227" (30)
Ho(—2)Fo(—2) — Ho(2)Fo(z) = 2(-1)'z7" (31)

which implies that [ must be odd.
It is also convenient to define

P(z) = Z'Hy(2)Fy(2) (32)
2 Hy(2)Hi(—2) (33)

so since (—z)! = —2! (as [ is odd), we can write
P(z)+ P(—2)=2 (34)

This is the half-band condition, and is perhaps familiar as the first Nyquist
criterion for pulse-shaping from digital communications. The half-band con-
dition is sufficient (and by no means necessary!) for perfect reconstruction.
And in fact the half-band condition is itself underdetermined.

3.2 The Haar Example

Here we have

Ho(z) = ;5<1+z—1> (35)

Fo(z) = é(uz-l) (36)
1 _

M) = (-2 (37)

Fi(z) = —jiu—z—l) (38)



It is interesting that while (35) is the Haar filter! and that (37) & (38) follow
from (28) & (29) applied to (35) & (36), the actual choice of (36) is really
quite arbitrary. In fact, inserting (35) into (26) gives us

[Fo(z) — Fo(=2)] + 2 '[Fo(2) + Fo(—2)] = 2v2z7" (39)
(odd-indexed terms) 4+ z~!(odd-indexed terms) = /227 (40)

This implies that there are only two adjacent non-zero terms in Fy(z); it
makes sense to choose a first-order Fy(z), but we still have

foll)z"t + 271 (fol0]) = 2v227" (41)

from (39). For symmetry and linear phase we choose (36).

5 (147 1 A ;2 B fZ c

(1+z Bl

ol
o

x[n] — yIn]

1-271) ¥2 42

(1-271)

Sl-
Sk

The figure above shows a scaled version of the Haar system. We have:

{...,z[0] + z[-1], z[1] + z[0], z[2] + =[1], =[3] + =[2], =[4] + z[3],

A 75

B: 1 {....2(0] + x[-1], 2f2] + [}, o[4] +af3], .. }

C: 7{ ,x[0] + z[—1], 0, z[2] + z[1], 0, z[4] + z[3], ...}

D: %{ S z[0] + x2[—1], z][0] + z[-1], z[2] + =[1], z[2] + z[1], =[4] + =[3],
E: L {af0] - a1, 2[t] - 2[0], 2[2] - (1], «[3] - 2[2), 2[4] - [3],
F: L (0] - 2[-1], 22 — 2[1], 2f4] — 2[3], ...}

G: L {2l —2[-1], 0, a2 — a[1], 0, x[4] — x[3], .. }

H: L{ . 2[-1] = 2(0), 2[0] — z[—1], z[1] — 2[2], z[1] — 2[2], =[3] — =[4],

y: {...,z[-1], z[0], z[1], z[2], z[3], ...}

!The Haar filter is just a running two-sampler average.




The last line (the final output y[n]) is obtained from adding the signals at
D and H. Note that it is identical to the input x[n| — perfect recovery! —
except for a delay by a single time-step (I = 1).

One more note on the Haar system is appropriate. Consider the octave
filter bank structure, with the Haar filter and the change-of-basis interpre-
tation (20). Stopping after three levels, the matrix W is

W= (42)
a —a O 0 0 0 0 0 0 0 0 0 0 0 0
0 o0 a —a O 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 a —-a O 0 0 0 0 0 0 0 0 0
0 o0 0 0 0 0 a —a O 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 a —a O 0 0 0 0 0
0 o0 0 0 0 0 0 0 0 0 a —a 0 0 0 0
0 O 0 0 0 0 0 0 0 0 0 0 a —a 0 0
0 o0 0 0 0 0 0 0 0 0 0 0 0 0 a —a
b b —-b —-b O 0 0 0 0 0 0 0 0 0 0 0
0 O 0 0 b b —-b —-b 0 0 0 0 0 0 0 0
0 O 0 0 0 0 0 0 b b —-b —-b O 0 0 0
0 0 0 0 0 0 0 0 0 0 b b —-b —b
c c c c -c —c¢ —c —c 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 c c c c -c —c —c —c
d d d d —-d —-d —-d —-d —-d —-d —-d -—d
d d d d d d d d d d d d d d d d

where a = 1/v/2, b = 1/2, ¢ = 1/V/8, d = 1/4. What is intended to
be illustrated here is that the basis vector is the same at all levels, just
translated within that level and dilated (by a factor of two) as the level is
deepened. So if an artifact has a good projection onto (match with) some
basis, the same artifact dilated by a factor of two would appear at a deeper
level. This is why this is said to be a decomposition according to scale.

4 Orthogonal Filter Banks

To avoid too much subscripting, and to be in commonality with the litera-
ture, we’ll switch from Hy(z) & Hi(z) to C(z) & D(z), as shown below.
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x[n]

It’s worth expressing the output of the top two branches as a matrix-vector
multiplication, shown in (43) for L = 4:

uln] cp €1 C2 €3
v[n] o d() d1 dg d3
un—1] | 0 0 ¢
U[TL — 1] 0 0 d() d1

For orthogonality we require

Z CnCn—2k
n

Z Cndnf2k
n

Z dndn—2k
n

As usual we have rather too much freedom to select the filters.
assume that {c[n]} is already picked. The Smith-Barnwell/Mintzer choice

for {d[n]} is

D(z) = —zEDo(=zh

= fz_(L_l)(co —z4 et — .+ (*1)(L_1)CL,12L_1) (4
= (—Dlep1+ .. =z a7 (7D

The Smith-Barnwell /Mintzer choice is not the only one, but it is fairly nice

for the following reasons.

11

C2

do

C3

ds




Smith Barnwell/Mintzer is Nice: Perfect Reconstruction
According to (33) we define, with | = L — 1,

P(z) = 25" VHy(2)Hi(~2) (50)
= 2EV0(z)D(-2) (51)
= 2V0E)(=(=2) Vo) (52)
= C()0(z") (53)
since [ = L — 1 has to be odd. Now, notice that this refers to
pln] = cln]*c[—n] (54)

Looking at (44) and realizing that this is a constraint on the down-
sampled {p[n|}, we have

P(z) 4+ P(—2) = 2 (55)
C)C(zH+C(—2)0(—2"1) = 2 (56)

What this means is that (44) is the same as the half-band condition
from (34). If we select C'(z) to satisfy (55) then we have both perfect
reconstruction and one out of three conditions for orthogonality.

Smith Barnwell/Mintzer is Nice: Self-Orthogonality
We just found out that if (44) with the Smith-Barnwell-Mintzer condi-
tion (44) then we have perfect reconstruction (invertibility). We also
have the same property for {d[n]}:

D(2)D(z™") + D(=2)D(~2"")

= (=2 "VO(= ) (== V0(=2))
+z Ve ) (o) (57)
= Q(2) +Q(—2) (58)
That is, if C(z) is chosen to satisfy (56) then both (44) and (46) are

satisfied.

Smith Barnwell/Mintzer is Nice: Cross-Orthogonality
Just as good, we have

C(2)D(z7 1) 4+ C(—2)D(—z"1)
= C(2)(=2"VC(=2)) + C(=2)(z~ "V C(2)) (59)
- 0 (60)

o (45) is satisfied as well. That is, we have orthogonality!

12



This “half-band” condition — introduced as a sufficient condition for per-
fect reconstruction (invertibility) in (34) and rediscovered as a by-product
of the Smith-Barnwell/Mintzer choice in (55) that also gives orthogonality
— is also known as the first Nyquist condition in digital communications. It
is perhaps worth mentioning that any filter satisfying the half-band condi-
tion gives rise to a structure commonly known as a quadrature mirror filter
(QMF) bank. Below we see three possible configurations for a viable P(z).

P(w) , P(o) P(w)

2 T /2 s l /2 T

On the left is the rather obvious brick-wall filter. This is fine, but even to
approximate it requires a very large L: no good. The middle is better, and
it becomes clear how aliasing is not the deal-killer we thought it might be.
On the right is the “raised-cosine” filter that uniquely satisfies both first
and second Nyquist criteria. Here we have

P(w) = 1+ cos(w) (61)
1 . 1 .
= 563“’ + 1+ 567%) (62)
1 1,
P(z) = o + 1+ o (63)

and since P(z) = C(2)C(z~1) this means

Oz) = \}5(1 T (64)

That is, the raised-cosine filter and the Haar filter are the same thing.
As a side note, it is interesting to ask whether filters can be orthogonal
and linear-phase. A linear-phase filter structure

{Co, Cly C2y y..., :|:02, :|:Cl, :ECO} (65)

meaning that the impulse response is either even or odd symmetric. Clearly
the Haar filter works, it is even symmetric and hence linear-phase. For a
filter of length (L = 4) we interrogate (44) for £k = 1 and find it implies

:|:26001 =0 (66)
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which means that any such filter has only two identical non-zero coefficients,
and since L = 4 it means ¢; = 0. Similar analysis for L = 6, 8, ... finds the
same conclusion: c¢g is the only non-zero coefficient. While this is slightly
different from the Haar filter it possesses no new richness, so we do not
pursue it: aside from L = 2 (Haar) linear-phase is out of the question if
orthogonality is desired.

5 Daubechies Filters

5.1 The Max-Flat Idea

The half-band conditions (resulting from the choice (28)) and even the
Smith-Barnwell /Mintzer choice are decent but non-unique ways to get per-
fect reconstruction and orthogonality, respectively. But even the latter
does not specify C(z), only the half-band condition that C(w) must sat-
isfy. Daubechies came up with a set of conditions that are often thought
to give the “best” QMF. Her idea is to look for a filter that is both short
(small L) and decently frequency-selective.

5.2 The Really Technical Development
The development is rather indirect. Here goes. Consider the function
<1—y>p—k§j_0( C ) (67)

We will truncate this to p terms

[y

B = S (PHE)y 69
o= (M)
= 1+py+<p;1>y2+...+<2;9__11)yp1 (69)
Now
Py) = 2(1-y)’B(y) (70)
= 201 =y"((1-y) "+ 0W") (71)
= 24+ 0(@") (72)
Now, notice from (72) we have
p’(y)]y:() = Pl,(?/)’yzo == P(pil)(y)‘yzo =0 (73)

14



and likewise we have
P'(y)ly=1 = P"(y)ly=1 = ... = PPV (y)ly=1 = 0 (74)
from (70). Similarly, from (72) we have
P(0) =2 (75)

and

P(1)=0 (76)
from (70). These are the mazimum-flatness conditions: the function is flat
and very smoothly so at both y = 0 and y = 1, and decreases from “pass-
band” to “stopband” between. A notion is plotted below.

P(y) maximally
flat

y
\ 4

\ 4

From (69) and (70) we have that P(y) is a polynomial in y of degree 2p — 1.
As such, P'(y) is a polynomial in y of degree 2p — 2. And (73) and (74) tell
us what it must be:

P'ly) = Cy" (1 -y (77)

Since P'(y) = 0 and hence P'(1 —y) = 0 as well, and since we know

(Py) + PA=y))ly=0 = P(y)ly=o + Py)ly=1 (78)
= 2 (79)

we can say ) )
P(y)+P(1—-y) = 2 (80)

which is looking very close to our half-band condition, except in y as opposed
to z.

15



Now substitute

Note
1—y = %(4 (—z+2-271) (82)
= %(2—1—24—2 ) (83)
142 14271
- (%) (5 2
So we substitute .
P(z) = P(y)|y:(1;z)(1—§*1> (85)
Now we have
P(z) +~P(—z) N
= P(y)|y:(1—Tz)(1—§—1) + P(y)‘y:(lzz)(l-kg_l) (86)
= Py PO ) 0D
= (P(y) +P(1- y)) !y:(%)@;ﬂ) (88)
= (89)

so the half-band condition is indeed satisfied by the Daubechies filters!

5.3 How to Make a Daubechies Filter

All we need to do now is to find find one. We need to write

p—1
Ply) = 2(1 -y (Z(“Z‘l )ﬁ) (90)
k=0
from (70) and (68). Then we write

P(z) = Pyl _ (55 (252) (91)

2

)
SN ) @
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from (90), (85) and (84). Finally we must use
P(z) = C(2)C(=7") (93)

to extract C'(z) from P(z).
So let’s try p = 1. From (92) we easily get

PE) = 5 (1+2)1+27) (94)

and it is easy to apply (94) to (93) to get

14271
V2

C(z) = (95)

which is the Haar filter!
To show something a little more interesting, let us try p = 2. We get

P(z) = %(1+z)2(1+z*1)2 <1+2<1;Z> <1_2Z_1>> (96)

—1

= g2+ (e -4+ 27 (97)
_ -1 P 2 2_1 2
= 716(2_\/3)(1+ ) (L+277)
x ((1 2 V31— (2 \/§)z—1)) (98)
meaning that we have
C(z) = \/133 ((1 +V3) + B+V3)zl + (3-V3)22 + (1— \/§)z*3)

(99)
This is the D4 filter.

6 Wavelets

6.1 The Telescoping Subspaces

Wavelets are the continuous-time (or -space) version of multi-resolution de-
composition. Begin with telescoping subspaces

VoC Vi CVeCV3CVyC... (100)

and require that if f(¢) € V; then

17



1. f(t—k)€V;, VkcZ;and
2. f(2t—k)€e Vi1, Vkel.

Also assume that there is scaling function ¢(t) such that for {¢(t — k) }ker
is a basis for V.

o(t) ‘ glt) flt) e v,

fit) eV, f(t) & V, wit)

.
!

An example is given above. We seek to approximate the ramp-function
g(t) (top middle) in a telescoping series of spaces that are formed by the
scaling function ¢(t), top left. The approximations in Vy, V; and Vs, are
shown in top right, bottom left and bottom middle, respectively. It is clear
that the deeper one gets the better the approximation. We also define the
wavelet space Wy with basis w(t) (bottom right), such that

vilUwi = vin (101)

and

V(1w =0 (102)

The function w(t) is called the mother wavelet.

6.2 Relationship to Multi-Resolution Decomposition

Now, Vy C V1 means that

$(t) = Y enp(2t —n) (103)

n

If we also have {¢(t — k)} orthogonal — and hence {¢(2t — k)} orthogonal —
we can write

o = / S(1)b(2L — n)dt (104)

18



Expressing the orthogonality requirement using this, we have

ot = [ oltjoe ke (105)
_ / (Zcm¢(2t—m)> (chd)(Q(t—k)—n)) dt (106)
= chcn_gk (107)

n

It is very interesting that (107) is identical to (44) — that is, the condition
for a telescoping basis based on orthogonal functions is the same as the
condition for a multi-resolution decomposition filter to be orthogonal. Let
us go a little further, and note that since W; C V;41 we can write

w(t) = zk:quﬁ(% — k) (108)
e d = / w(t)d(2t — k)dt (109)
If we desire orthogonality of {w(¢ — m)} we have

) = [ ottt - ks (110)
= / (Z dpp(2t — m)> (Z dnd(2(t — k) — n)) dt  (111)
S n (112

and similarly, if ortnhogonality of Wj to V; is desired we have
0 = /gb(t)w(t k)t (113)
_ / (Z o (2t — m)) (Z (2t — k) — n)) gt (114)
S erds : (115)

That is, (107), (112) & (115) — demanded for orthogonality of the telescoping
representation — are identical to (44), (46) & (45) for orthogonality of a
multi-resolution decomposition.
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6.3 How to Make the Mother Wavelet and Scaling Function
So what are ¢(t) and w(t)? The relation

B(t) = > cxp(2t — k) (116)
k
provides the answer. Take the (continuous-time) Fourier transform

d(Q) = / h p(t)e I Mdt (117)

= /OO (Z crp(2t — k)) e IUqt (118)
o0 k

= chej(iz)k/oo 62t — k)e ()P (119)
- .
- 1c @) ® (2) (120)

Cw) = che_j‘“k (121)

k

where

which of course repeats with period 2w. We are not interested in the factor
of % in (120) since we normalize to have unit energy; so let us drop it. We
also have for the mother wavelet

W(Q) = %D (2) P @) (122)

Note that as & — oo we have 2% — 0. We arbitrarily set ®(0) = 1 — any

non-zero constant will do — so we have

P(w) = ﬁ C (;—k) (123)
k=1
Ww) = D (%) If:[zc (;"7) (124)

which explicitly define the (Fourier transforms of the) scaling function and
mother wavelet in terms of chosen multi-resolution filter function.

20



6.4 Compactness of the Scaling Function and Mother Wavelet

First, let us observe that (123) and (124) require that C(w) = 0 else ®(w)
goes on forever. Let us also define ¢(t) via

Clw) = Fle®)] (125)
k
- / h > erd(t — k)e Itdt (127)
e L
= > cd(t — k)e Ik (128)
k

This is not especially useful except to tell is that c(¢) is time-limited if {c, }
is FIR — ¢(t) has support only on [0,L) (actually [0,L — 1)). Then (123)
implies

d(t) = c(2t) x c(4t) x c(8t) x c(16t) x c(32t) % . .. (129)

meaning that the support of ¢(¢) can be no greater than of length

L L L L
— 4+ -4+ =4+ =+ ... =1 1
2+4+8+16+ (130)
That is, the scaling function ¢(¢) is supported only on [0, L) — it is compact!
The same can be said for the mother wavelet w(t).
Examples of scaling functions and wavelets for the Daubechies-2 (i.e.,
Haar) and Daubechies-4 systems are given below
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What is striking is that the Haar functions are exactly what one might think,
and basically the same as in the earlier notional cartoon. The Daubechies-4
scaling function and mother wavelet are weird. But they are what they are.
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1 Expectation-Maximization (EM)
1.1 The Algorithm and Why it Works

Suppose we have a problem in which the variables can be divided as follows:
Z: The observation — known, of course.

X: The unknown parameters that are desired.

K: Some hidden random variables.

In fact we could have X as an unknown random variable (i.e., with a prior)
but for the present discussion let’s assume it is a parameter. Our goal is to
find the maximum-likelihood estimator (MLE) of X based on Z. Now, if you
can easily write px(Z) by all means maximize it and skip this whole section.
What we are interested in are cases in which px(Z|K) and px(K) can both
be written, but (with integration in the most general sense, possibly meaning
a sum)

px(Z) = / px (Z|K)px (K)dK (1)

is irritating and complicated to evaluate, let alone maximize.
The EM approach has two steps. We begin with some sort of guess —
and, yes, it can matter a lot — as to X°, and set n = 0.

E-step: Here we form the “Q-function”

QX:X™) = / log (px (2. K)) pxon (K| Z)dK 2)

and the reason this is called the E-step should be obvious: it involves
an expectation, albeit of an unexpected function.



M-step: We maximize (yes, that’s why it’s called the M-step) and form
XM = arg max {Q(X, X(”))} (3)

We then increment n and return to the E-step.

The reason this works is actually pretty simple. We have
QXX) = [ log (x(2,K) pc (KIZ)IK 8
— [ (o5 (px (K1) + o (5x(2) pxc (KIZ)IK  (5)
— log(px(2) + [ log (x(K|2)) pxio (KIZ)IK (0
Now consider any two pmf’s or pdf’s q; & ¢2. Noting that
In(z) < z—1 (7)

with equality if and only if x = 1 (draw the graph!), we have

/q1 log(q2) — /q1 log(q1) = /ql log <Zi> (8)

This means that

/q1 log(q2) < /q1 log(q1) (12)

with equality if and only if g1 = ¢g2. Returning to (6) we see from (12) that
if
QXU XM > Q(xM; X ™) (13)

then
log (pxn+1)(Z)) > log (px (Z)) (14)

since the second term must have decreased. This means that the change
from X (™ to X1 must have increased the likelihood that we are aiming
to maximize. Note that although the M-step by tradition requires a maxi-
mization, the M could also stand for majorization: all that is really required



for (14) is an increase in ). There is no real need for a mazimization if that
turns out to be difficult or expensive. Note also that (14) tells us clearly that
this is hill-climbing approach: there is no guarantee that a global maximum
likelihood be found.

As a final note, many authors refer to K|JZ as the complete data and
Z as the incomplete data. I don’t care for the nomenclature; but there it is.

1.2 The Gaussian Mixture Example
Sometimes you need to manufacture the K’s yourself. Consider that you

have N independent z;’s from the same Gaussian mixture pdf

e %Z pm) TR (z—pm) (15)

Z\/\zﬁ

where the mixture priors {p,,} and the means {u,,} are both unknown. You
could insert’ K = {k;} such that k; € {1, M} and

{k;} ~ independent and identically distributed (17)
p(zi|ki) = ;6_%(%_#%)71]5{—1(22'_#@) (18)

VI27R|

In the EM formalism the first thing we need is px ) (K|Z). This is relatively
easy:

N
pxm (K|Z) = Hp(ki|z) (19)
N
= I pxe(kilz) (20)
=1

N
[ wik:) (21)
=1

ng)px(n) (zilki = m)

ZlM1 Pl(n)px(n>(zi|ki = l)
(n)__1 6_%(21'_11157?))711:{71(21'_#%))

_ e »
S p/27R] e 3G~ TR (2~ ™)

! Actually this is the way you would generate such random variables.




The nomenclature involving w’s is fairly common for the posterior proba-
bilities. Now we have

QXXM = / log (px (2. K)) py (K)dK (24)
N
S <Z ((log@m ~ Llog(2rR))
K =1

1 M
— 5 ) R (2 — W%)) 11 wz’%‘))) (25)
=1

N

M
= 23 ((toston) ~ 1o (2R

m=1 =1

_ % (2 — pn) TR (25 — um)) wi(m)> (26)

Maximizing (26) over p,, subject to the constraint that these prior proba-
bilities add to unity yields

9 N
(Z log(pm)wi(m) —/\pm> =0 (27)

Opm i=1

or N
Pm = =g (28)
> i1 211 will)
where of course the denominator is most easily found by normalization. As
for the w,,’s we take the gradient

N
v (Z (; (2 — Mm)T R™! (zi — Nm)) wz(m>> =0 (29)

i=1

N
(R_1 (zi — pm)) wi(m) = 0 (30)
i=1

or N
_ 2img wi(m)z
o, = LTV (31)
> _img wi(m)
This is a nice easy recursion: Start with a guess about the u,,’s and py,’s.
Then calculate the w’s according to (23). Then update the parameters
according to (28) & (31); and go back to getting new w’s. Stop when you

get tired of it — or more likely when the estimates stop moving. Note that



this is a “soft” version of the celebrated k-means algorithm for clustering.
It is also interesting to note that it is possible to estimate the covariance
as well, and also to allow the covariances to be different across the various
modes.

2 The Hidden Markov Model

2.1 Modeling for EM

A Markov model has
N

p(Z) = p(z1) [ [ p(zilzi1) (32)

=2

whereas a hidden Markov model (HMM) does not give direct access to the
Markov process:

N N
p(Z,K) = (p(kﬂnp(ki!ki—l)) <Hp(zi|ki)> (33)
i=2 i=1

A fragment of an HMM is pictured below.

I have gone out of my way to use non-standard HMM nomenclature (espe-
cially the k;’s) to emphasize the relationship to the EM algorithmic tools we
have developed. We will define X = {A, B, p} in which

A(m|n) = Pr(k; =mlki_1 =n) (34)
B(lln) = Pr(zi=Ilki=n) (35)
p(m) = Pr(ki=m) (36)

These are what we seek: the M x M matrix A and the M x L matrix B,
meaning that there are M “hidden” states and L kinds? of outputs. And of

2There is a perfectly good formulation of the HMM that allows for continuous-valued
outputs; for simplicity of notation we will assume discreteness.



course this is a prime example of a problem that is absolutely panting for
EM to come solve it.

2.2 The Forward-Backward Algorithm

In this section we seek an expression for the posterior probabilities of the
state sequence. Define

a(Zit m) = p(Zi, ki = m) (37)
We can write
a(Zi m) = > p(zipa ki =m, ki = n, Z) (38)
n=1

M
= > p(zip1, by = mlki =n, Z})
n=1

x Pr(k; =n,Z) (39)
M .
= ) p(zinalkiss = m, Zi, ki = n)
n=1
x Pr(kit1 = m|Zi, ki = n)Pr(k; = n,Zy)  (40)
M
= > p(zisilkiz =m)
n=1
X Pr(kip1 = mlk; = n)Pr(k; = n, Z}) (41)
M
= ) Blzin|m)A(m|n)o(Zi,n) (42)
n=1

which is a nice recursive formula for a(-|-) when initialized with

a(Zi,m) = Pr(z,k =m) (43)
B(z1|m)p(m)

S B(zlp(l)

This is the forward part of the forward-backward algorithm. Notice that if
all we wanted was what amounted to a filter — that is, we want the posterior
probability p(k; = m|Z}) — then all we need to do is one single “forward”
pass and normalize the sum over m of the a(Z{V ,m)’s to be unity. Similarly,
If what we wanted was just p(Z{) — that would give us the likelihood that
we might use to test if the model is correct — then all we need do is sum

(44)



a(ZY,m) over m to marginalize that out. That is, in either of these cases
we would be done. However, in order to estimate the model we require
detailed information about px ) (K|Z); for that we need the backward pass.
However, similar to the Kalman Smoother? all that is needed is one forward
and one backward sweep 4 per iteration.

Similarly, define

B(ZN1,m) = p(ZN,|ki =m) (45)
We can write
B(ZY,m) = p(Z)|ki1 =m) (46)
M
= ZP(Zﬁp%ki =nlk;_1 = m) (47)
n=1
M
= Zp(zz]‘\—]&-l‘ziaki =n,ki_1=m)
n=1

x p(zilki = n, ki1 = m)
X Pr(ki = n]ki_l = m) (48)

M
= > Pr(ZY |k = n)p(zilki = n)

n=1

x Pr(k; = nlki_1 = m) (49)
M

= Y B(ZY,n)B(zln)A(njm) (50)
n=1

which is a nice recursive formula for 3(-|-) when initialized with

1
ZN.m) = — 51
BN m) = 3 (51)
This is the backward part of the forward-backward algorithm. It is typical to
scale both forward and backward directions, since underflow often results.
One key fact that is especially interesting is that these quantities give us

3 Actually there is a nice alternative derivation of the Kalman Smoother that is exactly
Baum-Welch.

“In the EM (or Baum-Welch) algorithm the estimates for X(™) = {A, B, p} change
each iteration. Naturally, therefore, each iteration requires a new forward and backward
sweep to determine the requisite pyx () (K|Z).



the marginal probabilities for state occupancies. That is,

Prk; =m|ZY) o p(ki = m, ZY) (52)
= p(Z 17Z2+17 i =m) (53)
= p(ZﬁﬂZ’,k = m)p(Zi|k; = m) (54)
= p(Z ki = m)p(Zi|ki = m) (55)
B(Z mlk = m)a(Z; |k = m) (56)

and normalizing (56) to sum to unity is obvious. We also see from (52) that
we can write

p(k; = m, ZY) (57)

WE

p(Zy) =
1

3
Il

B(Z ki = m)a(Zi |k; = m) (58)

I
M=

3
I

which, interestingly, does not depend® on i. This is the likelihood of the
whole sequence given the model, and can be useful for model testing.
Now we’ll need

w1 (m) = Prx(n)(k?i = m|Z) (59)
= B(Z3 |ki = m)a(Zi|k; = m) (60)

from (56). We'll also need

p(kici =nki=m|ZY) o p(ki-1=n,ki =m,ZY) (61)
= p(Z7 2, 2N ki =0k =m)  (62)
= p(Z z+1’zli Zukz 1="n,ki =m)

x p(z|Z5t ki = n, ki = m)

X p(kz = m|ZZfl, k‘i,1 = n)

x p(Zy7 1 kiog = n) (63)
= p(ZY,|ki = m)p(zil, ki = m)

X p(ki = m\ki_l = n)

X p(zi_l, ki—l = n) (64)
= B(Z}1Im)B(zilm)A(m|n)a(Zi", n) (65)

5In fact the solution is the same for every i.




Finally, we’ll need

p(k; =m,z; = n]Z{V) x p(k; =m, Z{V)I(zi =n) (66)
= p(Z5 ki = m)p(k; = m, ZY)
x I(z = n) (67)

= B(ZY1Im)a(Zi, m)I(z = n) (68)

And now we are ready to apply EM.

2.3 The Baum-Welch Algorithm

The Baum-Welch “re-estimation” algorithm was designed to estimate the
parameters of an HMM based on one or preferably many sets of observa-
tions. The notation below assumes a single time series observation, but
the extension to multiple observation sequences is obvious — and indeed es-
timation of the initial probability will be pretty poor if there is only one
times-series observation, since there is only one exemplar. Note that there
is no stipulation that the underlying Markov model be in “steady-state”
Baum-Welch works fine for non-stationary HMMs. The Baum-Welch pro-
cedure was discovered independently of EM; but it was later noted that it
was exactly the EM algorithm applied to an HMM.
We begin by inserting (33) to (2). We have

QX:X™) = / log (px (2. K)) px (K| Z)dK (69)

N
- Z ((log( (k1)) + Zlog (Kilki-1))

K
+Zlog (zilki) )wa(KlZ)) (70)

Maximizing the Q-function over all these is quite simple; the only “subtlety”
(and it isn’t very subtle, really) is that we have to apply the Lagrange
constraint that all probabilities sum to unity. We get

p(m) = wi(m) (71)
using (60). We also have
N
A(mln) = Kagn > plki1 = n ki = m|Z]) (72)
=2



where the probabilities are from (65) and £ 4(.|,) is such that

M
> A(mln) =1 (73)

m=1
is normalized. Finally, we get

N

B(ljm) = KB(-|m) Zp(kzZ =m,z = n|Z]1V) (74)
i=1

where the probabilities are from (68) and £ p(.|,) is such that

L

> B(ljm) =1 (75)

=1

is normalized. Baum-Welch says keep doing this iteration until convergence.
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1 Sparse Representations

Why do image processors transform an image — via multi-resolution (wavelet)
transform, discrete Fourier transform (2D-DFT) or its variant the discrete
cosine transform (DCT) — prior to coding it for data compaction? It seems
fairly intuitive: while in the original (image) domain the energy is distributed
evenly amongst all pixels, in the transform domain this is no longer true. For
example, it is common to find most of the energy in low spatial frequency
components (larger image objects) and much less at higher frequencies (fine
detail); and it makes sense to expend many bits to quantize the former and
rather fewer to deal with the latter. In fact, inverse water-filling from rate-
distortion arguments in information theory tell us to do exactly that, and
even to ignore completely (no bits at all) components that are smaller than
some threshold.
Taken to its limit, this describes a representation that is sparse. We may
wish to write
x = As + e (1)

in which x is the observation vector' of dimension M x 1, A is an a-priori
fixed “dictionary” matrix? of dimension M x N (generally M < N), s
is a vector of dimension N x 1 that contains only S (S < M) non-zero
elements and e is a small “noise” vector to account for the inaccuracy in
the representation. This is clearly quite appealing: to code (approximately,
anyway) the data vector x all we need is a few (S) elements of s, since
presumably the de-coder already knows A.

! This is not quite a correct thing to write in all cases, but wait for Compressive Sensing
to go into more detail.

2This is an over-complete dictionary: there are more columns of A than should be nec-
essary to span the space, meaning that these columns are necessarily linearly dependent.



So how do we do this? Let’s begin by considering the problem
min {||s||,} such that ||x — As||, <¢ (2)
S

in which ||-||, refers to the Euclidean distance (2-norm). With a few Lagrange
multipliers and use of the Woodbury formula we have

s = (ATA + ) TATx (3)

where
[T+ A TAAT) x|, =« (4)

solves implicitly for A. This is complicated and not what we want anyway —
the point in showing it is to demonstrate that there will be no special sparsity
associated with the problem, since s will in general be fully populated. A
real sparse solution is found from

min {||s||,} such that |[x — As|[, <e (5)
S

where the 0-norm is the number of non-zero elements. The problem with this
solution is that in general one may need to test each of the 2V combinations
of non-zero elements of s, and that is clearly not an option for computational
reasons. Actually you can do OK with a greedy algorithm, that amounts
to finding the best column of A, then next-best, and so on: this is called
matching-pursuit (MP) and has complexity O(MS). A variant of MP that
works a little better is orthogonal matching pursuit (OMP): after a new
column of A is discovered all non-zero coefficients in the set so far discovered
are re-computed. This reduces the error somewhat, and the complexity
remains approximately the same.

However, researchers have found that an in-between solution is perhaps
preferable. Consider the problem

min {HsHp} such that x = As (6)
S

where of course
P

M
Isll, = (Z IS[me> (7)

This assumes that an exact solution (not necessarily sparse) exists, but the
notion suggests the following cartoon.
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On the left is what we have with p = 2 — minimizing the standard Eu-
clidean norm does not encourage a sparse solution. On the right is the Ly
(“Manhattan distance”) norm, and it is seen that a sparse solution is indeed
the most likely result, since it will be at a “corner” of the constraint set.
Actually a reformulation of (6) is what is actually posed:

min {||x - As||§} such that ||s|, < (8)
where

M
Isll, = > Is[ml| (9)
m=1

Problem (8) is solved iteratively by a classical subgradient technique from
statistics, and is called Least Absolute Shrinkage and Selection Operator
(LASSO). And there seems to be some success with (6) using p = 0.5.

2 Compressive Sensing

Consider a communications application in which the channel is being probed.
The channel is made up of multiple paths, such that

K
hln] = Z axd[n — ngl (10)
k=1

and it is assumed here that the sampling rate is high enough that Nyquist
rate sampling can incorporate all possible delays — hence we use discrete
time to represent it. Naturally, you want to characterize the channel. One



approach is simply to measure h[n] — perhaps by inserting a very narrow
pulse — and to look for peaks. One may need a lot of samples.

Another approach would be to apply a sinusoid of frequency wi; one
observes

K
H(w) = Zake_j‘*’lt’“ (11)
k=1

If one applies another sinusoid of frequency ws one observes H(w9); and so
on. Notice that all paths {ag,tr} contribute to all observations; and that
one really needs only L > K probing frequencies in order to have enough
information to characterize the channel. Notice that we can write

H(wl)
. H(LUQ)
L frequencies . =
H(wr)
0
0
e_jwlo e_jwl 6_]W12 . 6_.7‘*)1 (N_l) a1
e—ijO e—Jw2 e—jw22 6—j¢d2 (N-1) 0
(12)
e—Jwr0  o—jwur  —jwr2  o—jwr(N-1) 0
. o2
N samples = N possible paths 0

where the vector on the RHS is clearly sparse: we could write (12) as (1) with
e = 0 and the n'"* column of the dictionary matrix containing the response
of a path at time sample n to the various probing frequencies. Notice how
many fewer samples (channel-probings) are needed.

At a somewhat more abstract level what we have done is to posit that

we have
x = As (13)

with a sparse s, but that in fact we observe
y = Bx (14)

meaning that we have



where

C = BA (16)

In the channel-probing example just given, x is the impulse response, which
we do not know but would like to know. The sparse vector s is made up
of mostly 0’s but also the a’s in the appropriate locations. These locations
are delayed impulses, meaning that the i*® column of A is really just an
impulse at the 7" delay — that is, it is §[n — n;], where n increments down
the column. We do not observe x directly, of course; instead we observe Bx
which is the response of the impulse response at a particular frequency (see
(12)). We observe this at several frequencies; that is, we observe y which is
made up of H(w)’s.
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The notional figure is as above. The figure assumes that N < M but this
need not be true and we could have N quite large — in that case the matrix
C would be “fat.”

The above figure leads us to the rather interesting idea of the “single-
pixel” camera. In the digital communications notional example the columns
of C — the dictionary that we are trying to build our response from — is
constructed carefully. That is, each column corresponds to the response
that we would observe at the frequencies probed for a specific delay. But
indeed much of the more recent success of such compressive sensing has come
via columns that are designed haphazardly — using Matlab’s randnormal
function, for example.

Suppose that each row of B represents a pseudo-random photographic
mask, and the corresponding element in the observation vector y is the
amount of light received at the single pixel (a photo-diode?) as the true
image x is applied to the mask. The matrix A can be anything, and often is
assumed itself to be random. The after solving the sparse problem y = Cs
the resultant vector s is applied to the dictionary matrix A to render an
approximation to the actual image x. It seems to work quite well.




Please see the figure below, taken from “Compressive Sensing” by R.
Baraniuk, IEEFE Signal Processing Magazine, pp. 118-124, July 2007.

Reconstruction

Image

(a) Single-pixel, compressive sensing camera. (b) Conventional digital camera
image of a soccer ball. (c) 64 x 64 black-and-white image X of the same ball (V = 4,096
pixels) recovered from M = 1,600 random measurements taken by the camera in (a).
The images in (b) and (c) are not meant to be aligned.

In order that this work we need to make sure that we have the correct
sparse vector s of sparseness S. Suppose that we have y = Cs; and y = Csy
for d = (s1 —s2) # 0. Then we know that Cd = 0 which implies that there
is some group of 25 columns of C that are linearly dependent. To avoid
this, we must insist that all such collections of 25 columns of C be linearly-
independent. This amounts to the (more complicated) restricted isometry
property (RIP) that gives fairly exact results.



