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(LMF) algorithm. In his work, we have developed a variable step-size least-mean
fourth algorithm with the aim in mind to achieve performance enhancement than the
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noise environments. The motivation behind it being that the time-varying step-size
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Chapter 1

Introduction

With the advancement in digital electronics and communication techniques, there
has been extensive research in various domains of signal processing that mainly deal
in achieving close-to-optimal performance for various systems like in system identi-
fication and inverse modelling. Recently digital wireless communication has been a
central field of active research due to the promise it holds.

Signal processing plays a key role in all digital communication systems where
certain system behaviours are dealt with signal processing techniques. One of these
is adaptive signal processing where a certain system, often called a filter, tries to
learn the behaviour of another without any outside intervention, hence adaptive.
This adaptation mechanism of adaptive filters make them an ideal choice for systems
that are blind to certain statistics of a system.

Due to their ease of implementation as a digital filter, their field of application
can be as diverse as digital communication systems, industrial equipment, medical

instrumentation, geophysical sciences and military where they can be utilised for



equalisation [1], system identification |2], noise cancellation [3| and linear prediction
[4]. Hence there is extensive research in the performance enhancement of adaptive
filters.

With this in mind, we will discuss some key principles and applications of adaptive
filters and later on carry out a thorough analysis of their performance characteristics

which is basically the broader aim of this study.

1.1 Adaptive Filters : Basics

The need for adaptive filters arise in the case where certain statistics of the system are
unknown. The argument to use adaptive filters can be motivated through the fact that
the Wiener filter gives the optimum steady-state solution in a stationary environment
for the case where all the statistics of the system are known [2]. In particular, it means
that the statistics of the input signal like its autocorrelation matrix and the cross
correlation between the desired and the input signals are known. Hence the goal of
an adaptive filter is to “find and track” the optimum filter corresponding to the same
signal operating environment with complete knowledge of the required statistics. In
this context, optimum filters provide both guidance for the development of adaptive
algorithms and a yardstick to evaluate the theoretical performance of adaptive filters.

The process of “find and track” is usually achieved in a recursive manner. The
adaptive filter is initialised with some conditions independent of the stochastic en-
vironment it is operating in. The mechanism of adaptation tracks some statistical

criteria against which the filter learns and adapts. As time proceeds, the recursive



mechanism achieves the solution that is close to the optimum in some statistical
sense. This adaptability, with no outside intervention, makes adaptive filters the
most elegant solution that can be employed in such applications.

The performance of adaptive filters is evaluated using the concepts of stabil-
ity, speed of adaptation, quality of adaptation, and tracking capabilities. This is
a formidable task due to the fact that adaptive filters are inherently nonlinear devices
whose performance depend on sequences that are themselves nonlinear and time-
varying. Further complications arise due to the fact that these signals are stochastic
in nature.

The parameters of performance evaluation of an adaptive filter is its steady-state
performance, tracking performance and transient performance. Steady state perfor-
mance analysis is carried to study the amount of error that remains (i.e. residual
error) when the adaptation reaches its final state after sufficient time has passed.
Tracking performance analyses the filter’s capability in tracking changes in the sys-
tem. The transient analysis studies the time-evolution of the adaptive filter. The

main aim is to study its convergence rate and stability.

1.2 Adaptive Filters : Applications

As described earlier, the usefulness of adaptive filter manifests in the situation where
practical applications cannot successfully be implemented by using fixed digital filters.
This is due to the fact that either we do not have sufficient information to design a

digital filter with fixed coefficients or the design criteria change during the normal



operation of the filter. Some applications where adaptive filters are used are briefed

here to emphasise their diversity and necessity.

1.2.1 System Identification

In the class of applications dealing with system identification, an adaptive filter is used
to provide a linear model that represents the best fit (in some sense) to an unknown
plant. The depiction of this scenario is given in Figure 1.1. The plant and the adaptive
filter are driven by the same input {z,}. The plant output supplies the desired
response, d,, for the adaptive filter. If the plant is dynamic in nature, the model will
be time-varying. This application is abundantly used in wireless communication for

channel estimation [5].

/

»| Adaptive Filter

System System

Input > Plant > Output

Figure 1.1: Adaptive system identification

1.2.2 Adaptive Equalisation

Every waveform propagating through a channel suffers a certain amount of time
dispersion because the frequency response of the channel does not have constant

magnitude and linear phase. As a result, the tails of adjacent pulses interfere with



the measurement of the current pulse (inter-symbol interference) and can lead to
an incorrect decision. Equalisation corresponds to adjusting the relative phases of

different frequencies to achieve a constant group delay.

/

System . . System
y Plant Adaptive Filter » y

Input d ¥ Output
- y
e

+ Td
Delay

Figure 1.2: Adaptive equaliser

A

Since the channel can be modelled as a linear system, we can compensate for
its distortion by using a linear equaliser as depicted in Figure 1.2. The goal of the
equaliser is to restore the received pulse, as closely as possible, to its original shape.
The equaliser learns the channel and inverses its effects. Equalisers are therefore
categorised as inverse modelling filters because they actually behave as inverse of
the channel. The combined response of the channel and the adaptive filters should
thus be a delta function. Adaptive equalisers are an essential part of any digital

communication system and have thus been analysed extensively in literature [1] .

1.2.3 Linear Prediction

The function of the adaptive filter shown in Figure 1.3 provides the best prediction of
the present value of a random signal. Thus the current value of the signal serves the
purpose of a desired response, d,,, for the adaptive filter. Past values of the signal,
{u,}, are input to the adaptive filter. Depending on the application of interest, the

5



adaptive filter output or the estimation (prediction) error may serve as the system
output. In the first case, the system operates as a predictor; in the latter case, it

operates as a prediction-error filter.

System

/ Output 2

System u ] ] System
Input > Delay p| Adaptive Filter § —» output 1

Figure 1.3: Linear prediction

1.2.4 Interference Cancellation

In this application, the adaptive filter is used to cancel unknown interference contained
in a primary signal which also contains the information-bearing signal component,
with the cancellation being optimised in some sense. Figure 1.4 depicts the filter
operation. The primary signal serves as the desired response for the adaptive filter.
A reference signal is employed as the input to the adaptive filter. The reference signal
is derived in relation to the primary signal in such a way that the information-bearing
signal component is weak or essentially undesirable. These type of filters are used in

noise cancellation applications [3].

Primary

Signal
System ! i i —> System
Input »| Adaptive Filter Output

Figure 1.4: Interference cancellation



1.3 Adaptive Filters : Features

Every adaptive filter involves one or more input signals and a desired response signal
that may or may not be accessible to the adaptive filter. Every adaptive filter consists

of three modules as depicted in Figure 1.5:

— Filtering structure. This module is formed by the digital filter design techniques
that are available. It can either be a finite impulse response (FIR) digital filter or
an infinite impulse response (IIR) digital filter. The filtering structure is linear
if the output is obtained as a linear combination of the input measurements;
otherwise it is said to be nonlinear. FIR filter is an example of linear structure,
where it can be implemented with a direct or lattice structure. The structure is
fixed by the designer, and its parameters are adjusted by the adaptive algorithm.
Adaptive filters use FIR filters as a favourable design implementation where the

filter is commonly termed a transversal filter or a tapped delay line.

— Criterion of performance. This module processes the desired response (when
available) and output of the adaptive filter by the criterion of performance to
assess its quality with respect to the requirements of the particular application.
The choice of the criterion is a balanced compromise between what is acceptable
to the user of the application and what is mathematically tractable; that is, it

can be manipulated to derive an adaptive algorithm.

— Adaptation algorithm. The adaptive algorithm uses the value of the criterion

of performance, or some function of it, and the measurements of the input and



desired response (when available) to decide how to modify the parameters of
the filter to improve its performance. The complexity and the characteristics of
the adaptive algorithm are functions of the filtering structure and the criterion

of performance.

System / System

Input Output
— »| Adaptive Filter »
Adaptation Performance
Algorithm < Evaluation <

Figure 1.5: Principle of adaptive filters

The design of any adaptive filter is highly dependent on the a priori information
about the signals and the dynamics of the application. Unreliable a prior: informa-
tion and/or incorrect assumptions about the signal can lead to serious performance
degradations or even unsuccessful adaptive filter applications. The conversion of the
performance assessment to a successful parameter adjustment strategy, that is, the
design of an adaptive algorithm, is the most difficult step in the design and application

of adaptive filters.

1.4 Adaptive Filters : Algorithms

Generally adaptive filter algorithms are implemented in an iterative or recursive man-

ner. With each iteration, they improve the performance of the filter according to the



criteria of performance. Specifically if we let w,, to be a vector of length N whose
elements are the time-varying coefficients of an FIR filter at time index n, then the

adaptation mechanism of the vector can be given by

Wiyl =Wy — [ [VWJW] ) (11>

where p is the learning parameter called the step-size that controls the amount of
correction applied to the weight vector in each iteration and ensures the convergence
of the adaptive algorithm. The term V, Jy, is the gradient of the cost function with
respect to the weight vector of the algorithm. Equation (1.1) represents a special
approach in adaptive algorithms called the steepest descent [2|. In this approach, the
solution to the problem, i.e., the filter that best suits the application, is sought in the

direction where the cost function is minimised. Hence the term V,Jy, is given as

o0J 0

where g (e,,) is a function of the error and consequently

Jw = Elg(en)) (1.3)

is the cost function. According to the steepest descent approach, the gradient of the

cost function can be written as

VWJW = Ran - Rda:a (14)



where x, is the tap input regressor taken from the input sequence {z,}, R, =
FE [anﬂ is the autocorrelation of the input regressor and Ry, = E[x,d,] is the
cross-correlation of the input regressor and the desired response. The expectation
that appears in (1.2) requires the knowledge of the statistics of the tap input vec-
tor that, in practise, is not available. Hence the gradient has to be estimated by
dropping the expectation and taking the sample value of the tap input. This intro-
duces a randomness or stochastic behaviour to all such adaptive algorithms and are

hence termed stochastic gradient algorithms. The approximation made for (1.2) can

be further explored where 5]

or in general it can be setup as

—Vwdw = Xng (€n) , (1.6)

where g (e,) is a function of the error,Vy Jw can be viewed as the gradient applied to

the instantaneous error function, and

10



are the instantaneous cross-correlation between the desired and tap input vector and
the autocorrelation of the tap input vector, respectively. Substituting (1.6) in (1.1)

will give us the generic adaptation equation for stochastic gradient algorithms as

Wil = Wy, + 11X,9 (en) (1.7)

where p is the step-size of the algorithm. Selecting the appropriate error function,
g (e,), will yield different algorithms that behave totally differently and require ex-

tensive analysis for their proper behaviour to be characterised.

1.4.1 Least-Mean Square (LMS) Algorithm

By far the most popular stochastic gradient algorithm is the Least-Mean Square
(LMS) algorithm developed by Widrow and Hopf. The name signifies its cost function
as the minimisation of the mean squared error. For the filters of type (1.7), the error

function for LMS is given by g (e,) = e,, so the LMS weight update recursion will be

Wyl = Wy, + UX,6,. (1.8)

Due to its simple yet elegant mathematics, this algorithm has been extensively
used in various applications. The most motivating factor of its usage is its simplicity
of implementation. The LMS algorithm achieves good performance characteristics
when the condition of operation are rightly suited for it. This performance is seen

where the noise environment is Gaussian. Even then there are limitations to its
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performance that has seen its fair share of research. The motivation behind improving
the LMS algorithm is its slow convergence rate and higher steady-state error. The slow
convergence of the LMS algorithm is due the fact that it is based on the minimisation
of the mean-squared error and is only dependent upon the second order moment of
the noise; this results in identical convergence rates in various noise environments.
Also the steady-state error of the LMS algorithm is dependent on the second order
moment of noise which, as we shall see later, compared to algorithms based on higher
order moments of error, results in higher steady-state error. Moreover, the steady-
state error and rate of convergence are highly dependent upon the step-size of the
algorithm. In fact the steady-state error is inversely proportional to the step-size
parameter. This highlights a compromise that has to be made in every design of

fixed step-size algorithms.

1.4.2 Variable Step-Size (VSS) LMS Algorithms

A popular approach for the improvement of fixed step-size algorithms is to implement
the step-size that is time-varying in the steepest descent manner. The weight update
equation only changes in the sense that now the learning parameter p becomes time-
varying. So (1.8) becomes

Woi1 = Wy, + [nXpn€n, (1.9)

where p,, is the time-varying step-size. The variable step-size LMS (VSSLMS) pro-
vides improved performance while maintaining the inherent simplicity and robustness

of the conventional fixed step-size algorithm.
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Generally, the approach with VSSLMS is to devise step-size rules that give large
steps when the estimated error is large and small steps when the error is small,
thereby avoiding the trade-off between convergence rate and steady-state error for
fixed step-size LMS. This mechanism is mostly data-dependent and is implemented
in an iterative manner (steepest descent). For this reason, there has been a lot of
research in the VSSLMS field [6-15] and their stability [16-18]. The two main aims of
these researches are to either improve the convergence rate of the algorithm for a given
Ezxcess Mean-Square Error (EMSE) or to improve the EMSE for a given convergence
rate. In terms of the convergence rate, the desired performance enhancement is the
speed with which an algorithm attains the steady-state. With high data rates, it
is a desirable feature of any algorithm to achieve the steady-state in the minimum
number of iterations. Conversely, in terms of the excess mean-square error, the desired
performance is to attain lower steady-states at a certain convergence rate. Lower
excess mean-square error means the filter attains a steady-state error that is closer to
the minimum achievable steady-state error, that is, the minimum mean-square error.
With the advancement of modern digital communication systems, both performance
aspects are of great importance.

Some of the most popular implementations of the VSSLMS algorithms are dis-

cussed below.

1. Kwong and Johnston (1992) [12]| used the mean-square error value to update
the step-size in the sense that higher value resulted in a steep step while smaller

error resulted in smaller steps, allowing the adaptive filter to track changes in
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the system as well as produce a small steady-state error. The update equation

of the step-size is given as

Hnt1 = Qfln + 7627 (1'10)

where 0 < a < 1 and v > 0.

. Mathews and Xie (1993) [15] used a gradient descent algorithm designed to
reduce the squared estimation error during each iteration to update the step-

size as

Pnt1 = Up + penenflxg_lxna (111>

where p is a small positive constant that controls the adaptive behaviour of the

step-size sequence.

. Aboulnasr and Mayyas (1997) [6] recognised the sensitivity of the previous
VSSLMS implementations to the measurement noise and proposed using an

estimate of the autocorrelation between successive estimation errors as follows:

fin+1 = Qfin + YDy, (1.12)

Pn = 6pn71 + (1 - 6) Enfn—1- (113)

The use of p, in the update has two advantages. First, the error autocorrela-
tion is generally a good measure of the proximity to the optimum. It ensures

the adaptation in the direction of minimisation. Second, it rejects the effect
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of the uncorrelated noise sequence on the step-size update as consecutive noise
samples would be uncorrelated. In the early stages of adaptation, the error au-
tocorrelation estimate p? is large, resulting in a large step-size. As we approach
the optimum, the error autocorrelation approaches zero, resulting in a smaller
step-size. This provides the fast convergence due to large initial p, while en-
suring low misadjustment near optimum due to the small final y, even in the

presence of measurement noise.

. Zhao et al (2008) [13] have recently proposed a new VSSLMS algorithm where
they have improved the previous algorithms in terms of their performance
against measurement noise [6,8,9,12]. The applications where signal-to-noise
ratios are low, are bound to have a critical impact on the performance of adap-
tive filters. The idea here is to adjust the variable step-size using a quotient
form of filtered versions of the quadratic error. The filtered estimates of the
error are based on exponential windows, applying different decaying factors for

the estimations in the numerator and denominator. This scheme is given as

Pnt1 = Cupy, + YOn, (1.14)
0, = M (1.15)
ijob]en—j

where a and b are decaying factors used for the exponential windows of (1.15)

and bounded as 0 < a < b < 1.
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1.4.3 Least-Mean Fourth (LMF) Algorithm

Adaptive filters based on higher order statistics are known to perform better than
the mean square estimation employed in the Least-Mean Square algorithm in some
scenarios. An algorithm based on the minimisation of the fourth moment of the
output estimation error, namely the Least-Mean Fourth (LMF) algorithm [19] is one
such example. For the filters of type (1.7), the error function for LMF is given by

g (en) = €3. Then by substituting in (1.7), we get the LMF recursion as

Wnil = Wy, + Uxpe,. (1.16)

The LMF algorithm exhibits lower steady-state error relative to LMS algorithm
as shown in non-Gaussian environments [19]. This is due to the fact that the excess
mean-square error of the LMS algorithm is dependent only on the second order mo-
ment of the noise. The second order moment, or variance of the noise evaluates to
be the same for all the noise environments. In contrast, the excess mean-square error
of the LMF algorithm depends on higher order moments of the noise that results in
lower steady-state error as compared to the LMS algorithm. Recognising this feature
of the LMF algorithm, it was also known that the convergence behaviour of the LMS
and LMF algorithms are susceptible to the condition number, i.e., on the ratio of
the maximum to the minimum eigenvalues of the input signal autocorrelation matrix
(R) [19]

To overcome this dependency on the condition number, the normalised LMF

(NLMF) algorithm was introduced [20-23] where the LMF recursion was modified
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to include an inverse norm of the input regressor. This resulted in a faster conver-
gence of the algorithm and more stability.

However, this higher-order statistics of the error in the LMF algorithm requires a
much smaller step-size to ensure stable adaptation [21]. The cubic error in the LMF
recursion can cause severe initial instability. In order to ensure the stable adaptation
of the algorithm, a normalisation of the step-size was proposed [24-26]. The step-size
was normalised by weighted signal and error powers through a mixing parameter.

It is evident from above that research in LMF algorithm and its variants is largely
focused on their steady-state performance. Recently though, quite a number of stud-
ies have emerged particularly dealing with convergence and stability analysis [27-32].
Particularly in [31], it has been shown that the LMF algorithm is never mean-square
stable for input regressors that are unbounded. There is always a non-zero proba-
bility of divergence, even for Gaussian distribution. Nevertheless, results based on
standard mean-square stability analysis are useful for practical design purposes. The
probability of divergence which was shown to be a function of the step-size, tends to
rise abruptly only when it moves past a given threshold. Before that, the probability
of divergence tends to be sufficiently small to grant the practical applicability of the
LMF algorithm. In case the error becomes unbounded, a re-initialisation scheme can
be included in practical scenarios. The estimation of the region of the quick rise of
the probability has been tackled in [30]. Moreover, signal amplitudes are necessar-
ily limited in practical applications, which contributes to reduce the probability of

divergence for step sizes smaller than the threshold.
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1.5 Thesis Objectives and Organisation

This thesis work is carried out to develop a Variable Step-Size Least-Mean
Fourth algorithm with a Quotient form. The proposed algorithm exploits the
fact that time-varying step-size LMS algorithms have outperformed the ones with
fixed step-size. There seems to be a lack of the time-varying step-size model and
analysis of LMF algorithm in the strict sense of the word. This study aims to tackle
this untapped design flexibility of the variable step-size to be utilised with LMF al-
gorithm.

The main objectives of this study can be enumerated as:

1. To come up with the weight update equation of the VSSLMFQ algorithm from

the traditional LMF algorithm.

2. To analyse the performance of the algorithm when it has converged, that is,
the steady-state performance of the proposed algorithm in terms of its excess

mean-square error.

3. To establish the necessary conditions for the convergence of the algorithm in

terms of its stability in the mean and mean-square sense.

4. To analyse the performance of the algorithm to time-variations or nonstation-

arity in the system in terms of the tracking excess mean-square error.

5. To analyse the performance of the algorithm in terms of the time-evolution of

the weight vector and derive its mean-square deviation and mean-square error.

6. To carry out experiments to corroborate the analytical analysis.
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The thesis has been organised to fulfil all these objectives. In Chapter 2, the proposed
algorithm is presented and its recursion is described. Moreover, this Chapter also
describes the mathematical layout of the thesis by describing the concept of energy
conservation [5], which underlies the whole framework of the analysis carried out. In
Chapter 3, the steady-state analysis is carried out and expressions for the excess mean-
square error have been derived. Additionally, the advantage of using the proposed
algorithm is highlighted in detail. While Chapter 4 discusses the tracking analysis
of the proposed algorithm and obtains expression for excess mean-square error for
the tracking scenario, Chapter 5 details the transient behaviour through a rigorous
analysis and derives expressions for the mean-square error and misadjustment.
Chapter 6 reports the different simulation results carried out in different noise en-
vironments to corroborate the theoretical findings for the proposed algorithm. Finally

Chapter 7 summarises the thesis contributions and motivations for future research.
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Chapter 2

A Variable Step-Size Least-Mean
Fourth Algorithm of the Quotient

Form

2.1 Introduction

An overview of the various adaptive algorithms and their variants in the previous
chapter has given us an insight on how adaptive filters are classified and charac-
terised. The two main performance factors that are highlighted are its convergence
rate (speed) and residual error (accuracy). It has also been established that these are
reciprocating factors, meaning both cannot be optimised at the same time. So any
analysis has to have a compromise between the two.

One main performance degrading factor that all adaptive filter suffer from is the

measurement noise statistics. In fact, according to the Wiener filter theory, measure-
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ment noise is the minimum achievable error floor [2]. Due to the stochastic nature of
adaptive filters, this minimum error floor is not achievable. This becomes a motivating
factor for research to find ways in which this difference can be minimised.

Most of the adaptive algorithms discussed in the previous chapter recognised this
and proposed ways to minimise the excess error. Particularly the approaches devised
in [6,8,13] achieved better results. Zhao et al [13| have proposed a time-varying step-
size based on the quotient of the filtered quadratic error. This affects the performance

of the algorithm profoundly in terms of the excess mean-square error.

2.2 System Model

Before delving into the details of the proposed algorithm, it would be appropriate
to layout the system for which the performance of the algorithm would be tested.
It has been a common practise to employ a problem of system identification for the
performance analysis of adaptive filters. The system is depicted in Figure 1.1.

Based on the system identification problem, two types of channel models are
going to be used in the analysis; namely time-invariant and time-varying. The time-
invariant channel model is given as

TWwe +2,, n=0,1,23.. (2.1)

o
d, = T, + 2y =X,

21



whereas the time-varying channel model is given as

F

T i+ 2y =X WO + 2, n=0,1,23.. (2.2)

=y
3
I

.
Il
=)

where in both the equations {x,} is the input process with zero mean and variance
02, {2,} is the stationary noise process with zero mean and variance o2 and [w°, w?]
are the time-invariant and time-varying channel impulse responses, respectively, with
taps V. The adaptive filter response corresponding to this problem of estimation can

be given as

N-1
Yp = Z TWpp i =XoW,, n=0,1,23.. (2.3)
i=0

where {z,} is again the input process with zero mean and variance o2 and w,, is an
N x 1 weight vector of the adaptive filter updated through an algorithm. With this

model at hand, we can express the problem of minimisation of the mean fourth error

as
min F [|en]4} : (2.4)
or
oJ 0 T (4
VWJW = a_W = 8_WE |:|dn — Xan‘ :| s (25)
where a% is the differentiation with respect to a vector and the gradient is thus given

22



as

oJ - 9J
oxg + J Yo

oJ - 0J
2 N (2.6)
ow 2 ’ ’
oJ oJ

| OrN—1 +‘75y1\1—1 ]
where generally each element of the vector w is given as wy = xp + jyi. Evaluating

the gradient for (2.4) gives us

Vwdw = =2E [x,€3] . (2.7)

Replacing the expectation by instantaneous values, we can express (2.7) as [5]

VWJW ~ _Xneg (28)

n’

where we have used the convention of incorporating the constant multiplier with the
step-size of the algorithm thus eliminating it in the recursion. This leads us to the

LMF recursion given in (1.16).

2.3 Proposed Algorithm

The proposed Variable Step-Size Least-Mean Fourth algorithm of the Quotient form
(VSSLMFQ) is based on the variable step-size update equation recently proposed by

Zhao et al (2008) given in [13]. For the filters employing variable step-size, (1.16) will
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become

_ 3
n+1l — n nantn .
Wyt = Wy, + tnXpe€ (2.9)

where now p,, represents the time-varying step-size parameter governed by some up-
date mechanism.

The variable step-size update mechanism employed in the proposed algorithm is
designed to achieve lower steady-state EMSE or misadjustment, faster tracking prop-
erty in nonstationary environment and enhanced performance for the applications like
noise cancellation as compared to the traditional LMF algorithm. It will be shown
through analysis that the parameter adjustment of the proposed variable step-size is
independent of the measurement noise, making it a more robust design. It also adds to
the design flexibility of the algorithm by introducing four design parameters as com-
pared to one in the traditional LMF algorithm. The overall performance enhancement
achieved at the expense of implementation complexity makes the algorithm a viable
alternative to the traditional LMF algorithm.

The variable step-size algorithm adjusts the time-varying step-size based on a

quotient of filtered quadratic error. The proposed scheme is listed as follows:

Hn+1 = Qlip + 70n7 (21())
noi2
0, = Zﬁ’# (2.11)
ijo Ve, _;

where a and b are decaying factors used for the exponential windows of (2.11) and

bounded as 0 < a < b < 1. The constant parameters o and «y are adjusted as in [13].
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The use of a quotient form in (2.10) and (2.11) serves two objectives. First, the
quotient is expected for a smoothing decrease of the step-size, where the transient be-
haviour of the proposed variable step-size in stationary environment may be described

by a reformulation of (2.11) as follows:

n aAnfl + 62
g, — n_dfnlT O 92.12
B, bB,,_1 + e% ( )
2
a e
~ 29 n_ 2.13
5 B, (2.13)

Note that in derivation of (2.13), we have neglected the value of €2 in the denomi-
nator, since compared to €2, the error cumulant bB,,_; becomes much larger during
adaptation because the decaying factor b is very close to one. If we assume that the
initial step-size is set to fimqe for fast convergence, then from (2.13) we see that the
ratio of ei and bB,,_; decreases with the decrease in the error power. This ensures
that the step-size also decreases with the decrease in 6,. Second, in steady-state,
the EMSE of the algorithm should be much smaller compared to the power of mea-
surement noise. This implies that the measurement noise dominates the numerator
and denominator of (2.11). In statistic sense, the power of measurement noise in the
numerator and denominator could be cancelled out, leaving the steady-state mean
step-size determined only by the constant parameters. Therefore, the decaying fac-
tors a and b could be designed beforehand for a desired steady-state mean step-size
level.

In the next section we are going to layout the mathematical basis on which we

are going to base our analysis. It is called the fundamental energy conservation
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method [5]. It neatly unifies the performance analysis of adaptive filters into a single

concept of energy conservation.

2.4 Energy Conservation Method

The energy conservation relation described here will hold for any general data {d,,, ., }.

The generic form of the filter update equation is given as

Wil = Wy + UnXpng (en) ) (214)

where x,, is input regressor, p, is the time-varying step-size and g (e,) is a function

of the error. Defining the weight-error vector as

Vo 2 W — Wy, (2.15)

subtracting w° from both sides of (1.7), we can rewrite the recursion (2.14) as

Vit = Vi — nXng (€) . (2.16)

We now define two new error quantities namely a priori estimation error | eq,, and a
posteriori estimation error , e,,, obtained by pre-multiplying the above equation by
x! to get

€pn = Can — ftn | Xall” g (€n) | (2.17)
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where

AT AT
€an = X, Vn, €pn = X, Vi1 (2.18)

One important result that is worth noting here is the relationship between the a prior:

estimation error and the EMSE. By definition,

EMSE = lim E [e}] — Jiin, (2.19)
where J,,;, = 0. Using
€n = dn—xgwn,

= 2, +xL (W’ —wy,).

Then by using (2.18) we get

€n = Zn + €an- (2.20)

Equation (2.20) will later be used to find an alternate expression for the EMSE.
The equations (2.17) and (2.18) provide an alternative description of adaptive

filters in terms of error quantities €y, €an, Vni1, Vo, and g (e,). This description is

useful since we are often interested in questions related to the behaviour of these

errors, such as:

1. Steady-state behaviour, which relates to determining the steady-state val-
ues of the weight error variance, F [anHQ}, a priori estimation error variance,

E [|e(m|2}and mean-square error, E [|en|2].
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2. Stability, which relates to determining the range of values of the step-size u

over which the variances £ [anHz] and F [|ean\2] remain bounded.

3. Transient behaviour, which relates to studying the time-evolution of the
weight error variance, F [||Vn||2], mean weight error vector, F [v,] and mean-

square error, £ [|en|2}.

For the above analysis to be carried out, we will be relying on the energy conservation
relation that relates the squared norms of the error quantities.

In order to derive the energy relation, we will first remove the error nonlinear-
ity function g (e,) from (2.16) by solving (2.17) for g (e,) and substituting in (2.16),
meaning that the resulting energy relation will hold irrespective of the error nonlin-

earity. Consider the following two case:

1. x, = 0. This is a degenerate situation. In this case, it is obvious from (2.16) and

(2.17) that v,41 = v, and g = €, 50 that ||V 1]]* = [|[Vall? and |ean|* = |epn]”.

2. x, # 0. In this case, we solve for g (e,) from (2.17) to get

glen] = ! [ean — €pn] - (2.21)

Hn ||Xn||2

Substituting the above equation in (2.16) we get

X [ean — €pn] (2.22)

Vpt1 = Vp — ||X ||2
n

The above equation gives the relation in terms of the four error quantities v,, 1, v, €qn
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and e,,. It is also worth noting that even the step-size is cancelled out. Rearranging
(2.22) we get

Xp X,
Vol + ——5€un = Vi + ——5€p. (2.23)
%l %l
By evaluating the energies on both sides, the following energy equality holds:

1 1
2 2 2 2
[Vis] +Wlean| = [lval +W|€pn| : (2.24)

Considering both zero and nonzero regressors by defining X,, such that

1/ ||Ixa ) if x, #0
X, = : (2.25)

0 otherwise

Using X,, we arrive at the general energy relation as
IVnall* + K lean]” = [[Vall”* + % lepnl” (2.26)

This result will the used extensively in the analysis of adaptive filters [5].
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Chapter 3

Steady-State Analysis of the

VSSLMFQ Algorithm

3.1 Introduction

In this chapter, the steady-state analysis of the proposed algorithm in terms of its
Excess Mean Square Error (EMSE) is carried out. For this purpose we are going
to make use of the energy conservation relationship derived in the previous chapter.
The analysis will be general, meaning it will require the least amount of assumptions.
This benefit follows from the use of energy conservation method as will be discussed
later. Before we proceed, a few assumptions do need to be made that are going to be

used in the analysis of the algorithm [5]:

A1 The input process {z,} is zero-mean with autocorrelation matrix

R = E [x,x]].
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A2 The noise process {z,} is a zero mean and (i.i.d.) with variance o2 and

independent of the input process {x,}.

A3 The step-size p, is statistically independent of the weight update vector

W,.

A4 The noise process {z,} is independent of the a priori estimation error e,

and weight-error vector {v,, for j < n}.

The assumptions taken here are quite general in nature. Assumption A1l is a con-
sequence of using the energy conservation method. Hence the analysis will be valid
for any general data that meets the condition in A1. A2 is required on the basis
that to keep the analysis tractable and is very common in literature. It is known as
the wndependence assumption. we require the noise process to have such statistics.
A3 is required because of the stochastic nature of the step-size u,. Although A3 is
not true in general because u, and w, are functions of x,, and z, for any given n
and therefore are dependent but in the steady-state, since the step-size varies slowly

around its mean value, justifies A3. A4 follows from A2.

3.2 Mean Square Analysis of the VSSLMFQ

The proposed algorithm’s weight update equation given in Chapter 2 can be written

as

Wnil = Wy + lnXpel, (3.1)
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where p, varies as given in (2.10) and (2.11). With reference to the energy conser-
vation method discussed in Chapter 2 where the energy conservation relation was
derived in (2.26) for a generic algorithm, the error function used was given as g (e,).
The selection of this error function lead to various algorithms whose performance

analysis is totally different for any given g (e,). In the present case of VSSLMFQ,

3

this error function is given as g (e,) = €.

Taking into account the definition of steady-state operation of an adaptive filter

as

Elvpi] = Elv.] =5 asn— oo, (3.2)

Elvanil?] = E[Ival?] =¢ asn— o, (33)

where v, is the weight-error vector defined in (2.15), we take the expectation of the

energy conservation relation (2.26) to arrive at
E [|[Vastl’] + B [Ka leanl’] = E [[vall’] + E [Xn lepnl] - (3.4)
Evaluating (3.4) for n — oco(steady-state) then using (3.2) and (3.3) we can write
E[Xqel,] = E [Kn (€an — in 1%, 62)2} , (3.5)

where we have used (2.17) with g (e,) = 3. Expanding the right hand side of (3.5)
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and simplifying gives us
%, (ean = pin [all” €0)" = T (€2 + 42 Icall" €, = et [xal ) . (36)
Substituting in (3.5) we get
E[Xnel,] = E[Xuel,] +E 1 ||Xn||2€?J — 2F [eanfin€l] - (3.7)
Using A4 we can write (3.7) as

E [inezn] = F [ine?m} +E [M?J E [”Xn”Qe?J — 2B [, E [eanei] )

M_’?IE [||Xn||2€m =20, B [eanei} ) (3.8)

where T, = E [u,] and p2 = E [u2]. The relation in (3.8) is known as the wvariance
relation. We see that the relation involves e,,. It can be shown that the a prior:
estimation error can be used to evaluate the EMSE of an adaptive filter. Recall the

definition of EMSE from (2.19), the result of (2.20) and invoking A4, we get

Ble] =+ B[], 3.9)

and therefore an alternative expression for the EMSE can be given by substituting

the above in (2.19) to get

EMSE = lim E [el,] = Jeo. (3.10)

n—oo
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Using the identities

e = el +6€> 2, + 6eqnzl + 15ek 22 + 15e2, 2t + 20ed 22 4 25, (3.11)
and
e2 =e3 4+ 234 3e2 2, + 3ean’, (3.12)
in (3.8) and ignoring third and higher-order terms in e,, we obtain
H2ZE [[|%a))? (15€2,2 + 28)] = 61 E [€2,22] . (3.13)

Let F [z"] = ¢ and using assumptions A2 and A4, the above expression can be

written as

6o E (2] = IS (R) + ISEZUE [Ixil® e (3.14)

The relation given in (3.14) is the variance relation for the proposed VSSLMFQ
algorithm and can now be used to evaluate the steady- state EMSE subject to a
few assumptions. These assumptions are mainly introduced to solve the expectation
E [Hxnﬂz e2,] involved in (3.14). We shall examine two scenarios namely separation
principle and Gaussian regressor [5]. But before proceeding to it, we would like
to examine the steady-state behaviour of the time-varying step-size of the proposed
algorithm. The results will be used in conjunction with (3.14) to arrive at the final

expression of the EMSE.
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3.2.1 Steady-State Mean and Mean-Square Behaviour of Step-
Size

The step-size update equation for the proposed algorithm is given as
Hnt1 = Ofly + Y0n, (315)
where 0,,, the quotient of the filtered quadratic error is given as

2 (3.16)

which can be written in a recursive manner as

n An— 2
0, = " in1 6,

B, bBp_i+e2’
2
a (&
—0,_ n_ 1
b 1+ 0B, . (3.17)

Q

For the steady-state mean behaviour of step-size we take the expectation of both sides

of (3.15) and assuming that n — oo we have

lim E 1] =« im E[p,] +~v lim E[6,]. (3.18)

n—oo n—oo
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At the steady-state, we can expect to have lim, .o E [pny1] = lim, .o E [,] then

(3.18) can be approximated as

B [b]
oo N (3.19)
The term FE [f] in (3.19) is given by
As
= — 2
Elf]=FE { Bm] (3.20)

From (3.17) we know that A, and B, are of recursive form. Assuming n — oo, they

can be written as

lim A, = alim A,_; + lim €2,

n—oo n—oo n—oo

A = aAsx + ego,

El[As] = aB[AL]+E [e4] .
Therefore
1 2
F[AL) E[e3]. (3.21)
l1—-a
Similarly
1
E[Bu] ~ 7—F 2] - (3.22)
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To proceed with (3.20) we make the assumption that

E {Am} R~ E[Aoo]. (3.23)

The assumption is taken to be valid because A, and B, both will vary slowly at the
steady-state and can be assumed to be independent. A description into the conditions
where such simplification can be done is detailed in Appendix 7.3. By using the results

in (3.21) and (3.22) we can approximate (3.20) as

1-0
E 0] T (3.24)
Substituting (3.24) in (3.19) we get
1—
A ) (3.25)

He ¥ M= a)(1—a)

Remark One important point worth noting is that (3.25) is free from steady-state
MSE, i.e., Jyin + Jer. This may lead us to predict that the proposed algorithm
will exhibit less sensitivity to the measurement noise as compared to other LMF
algorithms. Also the mean behaviour is proportional to the ratio (%T_Z) This
prompts us to predict that steady-state MSE will be dependent of parameters a
and b. Particularly, larger a and smaller b will result in poor MSE performance
but for smaller a and larger b we will have lower MSE. This behaviour will be

seen through simulations as well.
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For the mean squared behaviour of step-size, squaring (3.15), taking the expectation

and assuming n — 0o gives us

lim E [pf ] = 7}1_{20 {&PF [p2] + 207E [, E [0,] + vE [62] } - (3.26)

n—oo

As v is usually very small therefore the term involving 72 can be neglected. The

approximation leads to

T~ 200 E ool B (6]

3.27
z 200 e (327)
Substituting results from (3.24) and (3.25) in (3.27) we get

— 2072 (1 — b)?

TR oy (1-0) (3.28)

(1—a?) (1—04)(1—@)2'

Equations (3.25) and (3.28) also imply a relationship between them and can thus be

written as:

S 200,
= o (=) (3.29)

The relation in (3.29) will be used to gain more insight into the EMSE of the algorithm
as we shall see later. Now that we have evaluated both the steady-state mean and
mean square step-size, we can replace them in (3.30) and (3.34) to evaluate the

steady-state EMSE for the proposed algorithm.
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3.2.2 Steady-State EMSE of the VSSLMFQ Algorithm

As described at the end of Section 3.2, the EMSE will be evaluated for two scenarios
mainly due to the expectation involved in (3.14). The two scenarios are separation

principle and Gaussian regressor [5].

Separation Principle

The separation principle is used when the step-size does not converge to a small
enough value but still guarantees the convergence of the algorithm. In this section

we will make the assumption that
A5 At steady-state,||x,||* is independent of e,

The assumption is valid under special cases for example when ||x,||” have constant

Euclidean norms. So (3.14) can now be evaluated assuming n — oo as

602 Jer = 12 005tr(R) + 152 002tr(R) Jey,

Jow = e Yetr (R) . (3.30)

67ix0? — L vitr(R)

Substituting the relations derived for i, and z2, in (3.25) and (3.28) in (3.30) we get

2ay2(1— b) ¢6t7’< )

A (1—a?)(1-
er (1-b 20v2(1—b)? ’
6 = )(1)a)03 B 15(17012)7(1(04 1—a) 1/14t7’( )

207 (1 — b)* ¢Str(R)
67 (1 —a2) (1 —a)(1—b)o2—30ay2 (1 —b)*vitr(R)’
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_ ay (1 —b) YStr(R)
T (1—02)(1—a)o?—15ay (1 —b)Yitr(R) (3.31)

White Gaussian Regressor

In this case we are going to assume that the regressor input x,, has a circular Gaussian
distribution. Using white Gaussian regressor means that the individual entries of the
regressor X, = {Ty_1,TN_2,...,T2, xl}T are uncorrelated with each other. This

results in the autocorrelation matrix of the input regressor to be of the form

R = o’L (3.32)

xz

Also we shall assume in this section that
A6 At steady-state,v,, is independent of x,,.

With these assumptions at our disposal, we will be able to find out the expectation
E [Hxnﬂz e2,] explicitly. It can be shown that the expectation E [Hanz e2,] can be

written as a scaled multiple of E [€2, ], i.e.,

E[|Ixa]?€2,] = (N +2)o2E [¢2,] . (3.33)
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The derivation of (3.33) is highlighted in Appendix 7.3. Using the above relation in

(3.14), we get assuming n — oo

602 Jee = p2 200N + 1502007 (N +2) 07 Jo,

6liog0 > e — 15@¢§(N+2)U§Jex_ w2 WS> N,

ZN
Jow = Hao . (3.34)
67icc0? — 15412, (N +2) ¢lo?

Substituting the relations derived for 7i; and g2, in (3.25) and (3.28) in (3.34), we

get

2a’y 6 2
(1— az)(l a) 1 a)? w N

1-b 2av2(1— b
6(17&)(1)@‘72 o 15(1 az)z1( a)(1—a) 2¢4 (N+1)oz

209 (1 — b)* YSo2 N
67 (1 —a?)(1—a)(1—b)o?—30ay2(1—b)’ ¢4 (N +1)02’

Y a2
Jow = oy (1=b)vio, N . (3.35)
3(1—=a?) (1l —a)o?2—1b5ay (1 —b)yYio2N

Remark Comparing the parameter of design of FSSLMF and VSSLMFQ algorithms,
their is only one behaviour controlling parameter in the FSSLMF algorithm, i.e.,
the step-size p. The VSSLMFQ algorithm, on the other hand, offers greater
flexibility in design by introducing four design parameters namely «, v, a and b

that control the convergence and steady-state behaviour of the step-size. Fur-
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thermore referring to (3.29), we can rewrite equations (3.31) and (3.35) as

alio%tr(R)
Jez - p— 5 3.36
3(1+ a)o? — 1bafiovitr(R) (3:36)

and

Afieg NYSo?

= 3.37
3(1+ a)o?2 —15afieg (N + 2) Yio?’ (3:37)

Jez =

respectively. For a = 1, the equations reduce to the EMSE of LMF algorithm.
Conventionally a < 1 that shows that the VSSLMFQ algorithm will exhibit a

lower EMSE than the traditional LMF algorithm.

3.3 Computation of LMF and VSSLMFQ Algorithms

Comparing the computational complexities of the FSSLMF and VSSLMFQ algo-
rithms, we find that the VSSLMFQ algorithm additionally requires six multiplica-
tions, three additions and a division per iteration by using the recursive forms of A,
and B,, in (3.17). Note that there is a division computation in the VSSLMFQ algo-
rithm, which usually requires some more processing time compared to additions or
multiplications. Table (3.1) lists the computational cost of various stochastic-gradient
algorithms. Considering the processing speeds that now exist and the success of the
variable step-size in adaptive algorithms, it can safely be said that this algorithm can
be utilised for run-time applications like channel estimation/tracking and channel

equalisation.
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Table 3.1: Computational complexity per iteration for different algorithms for real-
valued data in terms of the real multiplications, real additions and real divisions.

[ Algorithm x|+ 1/]
LMS 2N+1 | 2N
VSSLMS (Zhao et al) | 2N+7 | 2N+3 | 1
LMF 2N+3 | 2N
VSSLMFQ 2N+9 | 2N+3 | 1
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Chapter 4

Tracking Analysis of the VSSLMFQ

Algorithm

4.1 Introduction

Tracking analysis plays a vital role in the performance analysis of adaptive filters. The
main aim is to analyse the algorithm’s ability to track changes in the channel. Most
practical channel are modelled as random processes so their behaviour is time-varying.
In this Chapter, the proposed algorithm is analysed for its tracking performance.
Two time-varying channel models are considered namely Random Walk and Rayleigh
fading models. Again we are going to use the energy conservation method for the

analysis as given in [5]|. First we are going to describe the Random-Walk model.
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4.2 Random-Walk Model

The first order Random Walk model for a time-varying channel having weight w¢ can
be given as

Wi = Wy, 4 Qa, (4.1)
where

AT q, is assumed to be i.i.d., zero mean, with covariance matrix £ [qnqg] =Q

and independent of {x,} and {z,} for all n.

It can be seen from (4.1) that E [w9 ;| = E [w?], so that E [w?] will have a constant
mean given by E [w?| = w°. Although the model of (4.1) is valid but analysis shows

the covariance matrix of w? grows unbounded with time. This can be seen by
wy o —w’ =w, —w’+qy, (4.2)
then
B [(WZH —w) (wp i — wo)T] =F [(Wz —w’) (w, — wO)T] +Q. (4.3)

This shows that a non-negative definite matrix is added to the covariance matrix of
wy at each iteration. This naturally leads to an unbounded matrix with time. This is

more appropriately dealt with a model that slightly changes the original one to give

Wi — W’ =10 (W, — w’) + gn, (4.4)
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where the scalar factor n < 1. This leads to a more stable model which would converge

to a steady-state given by

lim (Wi, —w’) (woy — wO)T @ (4.5)

n—09 1—|n*

The analysis of this model being quite involved, the model of (4.1) is used in the
tracking analysis with the value of 7 being very close to one [5]. This simplifies the

analysis to a great deal.

4.2.1 Tracking Analysis : VSSLMFQ Algorithm for Random-

Walk Model

The proposed algorithm’s weight update equation given in Chapter 2 can be written

as
Wnil = Wyt finXpel, (4.6)

where again p, varies as given in (2.10) and (2.11). With the weight-error vector
being defined as v, 11 = w;_; — W, 41, there is a slight modification in the expression
of the a priori estimation error due to the time-varying nature of the channel and is

defined as

€an =X} (WO —Wy), e =X (Wi 1 — Wpit) - (4.7)
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We can write (4.6) in terms of the weight-error vector v,, to get

W:L—ﬁ-l — Wny1 = (Wgz—f—l - Wn) - Mnxnei- (48)

Multiplying both sides of this equation by xI from the left we find that the a priori

and a posteriori estimation errors,{e,,, €q}, are related via

Epn = €an — fin |[Xn]|” €} (4.9)

This is an identical equation that we got previously in Chapter 2 for the stationary
case. By following the same arguments, we can write

2 2
o = 2 _ o = 2
(Wo iy — Wos ||+ Xnel, = ||[Wog — wa||” + Xnel,, (4.10)

where again

1/ ||xn||2 if x,, #0
X, = : (4.11)

0 otherwise
One difference worth noting is that the first term on the left hand side is ||V, but
this is not the case for the first term in right hand side. This difference occurs due to
the fact that the expression of the a priori estimation error in the nonstationary case

is different compared to the stationary case. Substituting (4.1) in the right hand side
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of (4.10) we get

2

2 _ —
HWZ-H_Wn—&-lH +Xn€y, = ||W2+qn—Wn||2+Xn€2

pns

Vi l® + Xnez, = Ivall® +Xuep, + llaal®. (4.12)

Taking the expectation of (4.12) we arrive at the following expression [5]:

E[|[Var1l’] + E [Rae2,] = E[IVal’] + E [Rne?,] +tr(Q). (4.13)

Compared to the stationary case equation (3.4), (4.13) only differs in the term tr(Q)
on the right hand side of the equation. Therefore the arguments made in the arriving

at (3.8) hold here as well and we can write

12E [Han2 eS] +1r(Q) = 20, E [eancl] . (4.14)

Recognising that all the terms have been defined in Chapter 3, following a similar
procedure we can arrive at the variance relation of the proposed VSSLMFQ algorithm

for tracking case as well. Therefore, expression for finding the tracking steady-state

EMSE of the VSSLMFQ algorithm is given as

6motE (3] = RIUSr(R) + 15E0E [[xilPe2] + (@), (4.15)

Considering the two scenarios for which the EMSE can be defined, we find the tracking

steady-state EMSE as:
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Separation Principle

By using the same arguments presented in Section 3.2.2, the EMSE for the separation

principle in the nonstationary case is given as

PRV (R) + tr(Q) w1

Jex = — .
o — 1.0t (R)

Substituting (3.25) and (3.28) in (4.16) we get

= 2;;”( Vitr(R) +r(Q)
Jea: - 2 )
6% - 15( e VA (R)
207% (1= b)* ¢Str(R) + (1 — a®) (1 — @) (1 — a)*tr(Q)
 6v(1—a?) (1—a)(1—1b)o?—30a2 (1 —b)*vitr(R)’
I ay (1—b)¢itr(R)

3(1—a2) (1 —a)o?—15av (1 —0b)vir(R)
. (-a)(-a(-0'w@
67(1—a?)(1—a)(l—0)o2—30avy?(1—0)"Yitr(R)

Gaussian Regressor

Using again the same arguments presented in Section 3.2.2, the EMSE for the Gaus-

sian regressor in the nonstationary case is given as

P2 NySo? 4t
T = Voo +0r@Q) (4.18)
Gﬂooaz - 15;“00 (N +2)¢io]
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Substituting (3.25) and (3.28) in (4.18) we get

RV ySo2N + 17(Q)

(1-a?)(1—a)(1—a)

J pu—
“ (1-b) 2072(1—b)2
b= ~ Vi s (V + 1)o?
202 (1 =0 Y8l N + (1 - a?) (1 —a) (1 —a)’tr(Q)
67 (1 —a2) (1 —a)(l—b)o2—30ay2 (1 —0)* 4 (N +1)02’
6 2N
Jew = ( )¢

3(1—a?)(1—a)o?—15avy (1 —0b)yio2N

. (1—0%) (1~ 0) (1 - @) 1r(Q)
67 (1 —a?) (1 —a) (1 —b)o?—30a72 (1 —b)’Ylo2N

(4.19)

Remark It is evident that due to the nonstationarity of the channel, the additional
term in (4.17) and (4.19), will increase the EMSE as compared to the stationary

case. Furthermore referring to (3.29), we can rewrite equations (4.16) and (4.18)

as
205t 1 T Mt
6 (14 )02 — 30auitr(R)
and
20u—=N 6 2 1 —1

6(1+a)02 —3004%0 (N +2)¢to?’
respectively. Observe again that for a = 1, the equations reduce to the tracking
EMSE of LMF. Also noticeable is the inverse variable step-size that is multiplied
with the trace of the perturbation covariance matrix, ¢r(Q). This means, the
larger the step-size, the lower the effects of nonstationarity [5]. This follows from

the fact that larger step-size signifies faster adaptation hence better tracking
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while a smaller one may result in degradation in tracking performance. This
motivates an introduction of the optimum choice of step-size. This can be
obtained by minimising (4.20) and (4.21) with respect to p. Differentiating

(4.20) and (4.21) and equating to zero, we get

_ [04a)tr(Q | 25(tr(Q)° 5tr(Q)
# Opt_\/ 2attr (R) | a(oh)? | 200 (4.22)
and
A+ o)t (Q)  25(N+2°(#tr(Q)? 5(N+2)tr(Q)
a "f”t_\/2od\fw§tr(R)+ 4 (c4)? B 2Not (4.23)

These can be substituted in (4.20) and (4.21) to get the minimum EMSE.

4.3 Rayleigh Fading Channel Model

It is known that in a wireless communications environment, signals suffer from multi-

ple reflections while travelling from the transmitter to the receiver so that the receiver

ends up getting several (almost simultaneous) replicas of the transmitted signal. The

reflections are received with different amplitude and phase distortions, and the overall

received signal is the combined sum of the reflections. Based on the relative phases

of the reflections, the signals may add up constructively or destructively at the re-

ceiver. Furthermore, if the transmitter is moving with respect to the receiver, these

destructive and constructive interferences will vary with time. This phenomenon is

known as channel fading.

51



4.3.1 Single Path Channel

The impulse response of a single-path (i.e., single-tap) fading channel can be described
as

B = CSn0nn, (4.24)

where {s,} is a time-variant complex sequence that models the time-variations in the
channel, and n, is the channel delay. Without loss of generality, the sequence {s,} is
assumed to have unit variance, and the scalar ( is used to model the actual path loss
that is introduced by the channel. That is, ¢? is equal to the power attenuation that
a signal will undergo when it travels through the channel.

There are several mathematical models can be used to characterise the fading
properties of {s,},but one that is widely used is known as Rayleigh fading. The
amplitude |s,| in this scenario is assumed to have a Rayleigh distribution for all n
given by

_5n2
f\snl (Isnl) = |snle fonl /27 |sn] >0 (4.25)

while the phase Z|s,| is assumed to be uniformly distributed within [—, 7]

1
f(ZL]sal) = . —m < ZLlsy| <. (4.26)
77

In addition, it is further assumed that all scatterers are uniformly distributed on
a circle around the receiver. Then the model widely used in literature to fit the

autocorrelation function of {s,} is the zeroth-order Bessel function of the first kind

52



given by [5]
T = Spsn_i = Jo(2m fpTsk), k=...,-1,0,1,... (4.27)

where Ty, is the sampling period of the sequence {s,}, fp is called the maximum
Doppler frequency of the Rayleigh fading channel, and the function J,(.) is defined
by

To(y) = — /07T cos (ysin (t)) dt. (4.28)

The Doppler frequency fp is related to the speed of the mobile user, v, and to the

carrier frequency, f., as follows:

fp= U‘Cfc, (4.29)

where ¢ denotes the speed of light, ¢ = 3x 107%m/s. The power spectral density of the
channel fading gain {s,}, in continuous-time, would have the following well-known

U-shaped spectrum:

S(f)= ! If| < fp- (4.30)

wiof1- (£)

4.3.2 Multipath Channel

It is commonly seen in wireless communication that other reflections might be origi-
nated from a far away object such as a mountain or a tall building. These reflections
arrive at the receiver with longer delay than the first group of reflections. In such

situations, a single-path Rayleigh fading model is not adequate to represent the wire-
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less channel. To model this multipath phenomenon, a finite-impulse response model

for the channel can be used, say one of the form

L
T = kS Onny (4.31)
k=1

where {(} and {s,,} are, respectively, the path loss and fading sequence of the
k — th cluster of reflectors, and the {ns} are the cluster delays. The sequence {s,, }
are modelled as independent Rayleigh fading sequences and the channel is referred to
as a multipath Rayleigh fading channel.

In this analysis, we consider a wireless channel with two Rayleigh fading rays
with both rays assumed to fade at the same Doppler frequency. The channel impulse
response sequence consists of two zero initial samples (i.e., delay of two samples),
followed by a Rayleigh fading ray, followed by another zero sample, and by a second
Rayleigh fading ray. In other words, we are assuming a channel length of N =5 taps
with only two active Rayleigh fading rays, so that the weight vector that we wish to
estimate has the form

[O 0 S1in 0 Sgn]. (432)

According to [5], a first-order approximation for the variation of a Rayleigh fading

coefficient s,, is to assume that s, varies according to the auto-regressive model
$n =71 (1) 8p_1 +1/1 = |7 (D)|*vn, (4.33)

where 7 (1) = J,(27 fpTs) and v, denotes a white noise process with unit variance.

o4



Now since the multipath rays of the channel are assumed to fade at the same rate,
the above approximation indicates that the variations in the channel weight vector
could be approximated as

Wi = W, + A, (4.34)

where the covariance matrix of sequence {q,} is Q = (1 — n*)I with r (1) = 5. The
value of 1 depends upon the Doppler frequency of the channel. Unless this value is
other than unity, the analysis for the Random-Walk model is equally applicable to

this scenario as well.
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Chapter 5

Transient Analysis of the VSSLMFQ

Algorithm

5.1 Introduction

Transient analysis is one of the most important aspects of performance analysis of
adaptive filters. It involves the analysis of the time-evolution of the adaptive al-
gorithms under variations to the signal statistics; the main aim being to study the
learning mechanism of the adaptive algorithm. Consequently, the algorithm’s rate of
convergence and stability performance becomes a central part of transient analysis.
The methodology used for the transient analysis was given in [33] and described in
detail in [5] where again the concept of energy conservation is used to carry out the
analysis. The main benefit of using this approach is that it does not require the input
regressor to be Gaussian. So as we described in Chapter 3, the analysis presented

here would be general for all data. Moreover, there is no need for the recursions of
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the weight-error covariance matrix to be evaluated.

Before proceeding to the analysis, lets go through the underlying assumptions

made for the analysis.

A8 The input process {z,} is an i.i.d. sequence of Gaussian random variable

with zero-mean and autocorrelation matrix R = F [xnxﬂ.

A9 The noise process {z,} is a zero mean and identically distributed (i.i.d.)

with variance o2 and independent of the input process {z,}.

A10 The step-size pu, is statistically independent of the weight update vector

W,.

Withe the exception of A8, these assumptions have been described in detail in Chap-
ter 3 and are relevant for the transient analysis as well. Assumption A8 is not true
in practise but it is very common in literature and many works have shown that the
analytical results obtained under this assumption agree closely with simulation results

under general conditions.

5.2 Transient Analysis of the VSSLMFQ Algorithm

The proposed algorithm’s weight update equation given in Chapter 2 can be written

as

Wnil = Wy + finXpel, (5.1)
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where p, varies as given in (2.10) and (2.11). With the weight-error vector defined

as v, = w° — w,,, we can write (5.1) as

Vipl = Vi — finXneo. (5.2)

With reference to the energy conservation method discussed in Chapter 2, in this
section we have used a weighted version of the energy relation. Moreover, as opposed
to the steady-state, where the weight-error vector vanished under the limit n — oo,
the transient analysis is based on its time-evolution.

Let us define the weighted squared Euclidean norm of a vector x,, as

Ixall5, = %3 £, (5.3)

where Y is any positive-definite weighting matrix. Choosing > = I results in the

standard Euclidean norm on x

Ieally = 35T = [lxall” (5.4)

We now define the two weighted error quantities, weighted a priori estimation error,

E . . - . . Z
€., and the weighted a posteriori estimation error, e;;, as

= 2 xI'Yy,, (5.5)

6(177,
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and

e X V. (5.6)

If we multiply (5.2) by x;1%, then the expression relating e, and e, is given as

egz):n - ec%n — Hn ”XTLH;‘ 6131‘ (57)

The expression gives an alternate description of adaptive filter in terms of its error

quantities, €},,, €., Vi, Voq1 and e}, Solving it for e} and substituting in (5.2) results
in
= s
Xp€ Xpe
Vol + 0 =y, P (5.8)
1%nlls 1%nlls

Taking the weighted Euclidean norm on both sides and equating gives us

2 2

X, e X, 6>
Vi1 + 2| = |lv, + —2% (5.9)
1%nlls; ||y, [1%nlls; ||y,

By evaluating the energies on both sides and knowing the fact that P [HXnHQE =0] =0

, the following energy equality holds:

— 2 _ 2
Vol + 55 [eqn|” = Valls + %5 5] (5.10)

where

1/ 1%all5 i [I%all5; #0
X 2 : (5.11)

»
3
I

0 otherwise
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The weighted energy conservation relation in (5.10) shows the time-evolution of the
error quantities. The free parameter ¥ can be appropriately chosen to have different
values allowing us to analyse the algorithm for different performance measures. These
performance measures will be discussed later.

Now by replacing e,

from (5.6) in (5.10) to get the expression in terms of e, we
get

_ 2 _ 2
Vsl 52 JeS = vl + =S |2, = Il (512

Expanding the right hand side and taking the expectation on both sides gives us

E [IVarills] = E [Ivalls] + 12 [[xalls 3] — 2/ E [eged] . (5.13)

wherep2 = F [12] and T, = E [p1,]. In order to evaluate the expectation in the above

equations, we make the following assumptions [5], [33]:
A11 The a priori estimation errors {ean, efn} are jointly Gaussian.

A12 The a priori estimation error ey, and the noise process {z,} are indepen-

dent.

Both of these assumptions are valid enough for long adaptive filters. As €4, = x.v,,
it can be thought of as the sum of (N — 1) random variables. According to the Central
Limit Theorem [34], [35], as the length of the filter increases, the distribution of the
sum can be approximated as Gaussian. Similar arguments hold for {egn}. This test
of Gaussianity was also carried out in [33] and the result was quite consistent with
A11. Coming back to the equation, we can simplify the expectation F [efnei} using
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Price’s Theorem [36], A11 and the fact that e, = ey, + 2, as

BleSet] = B[ em] (%j?) | (5.14)

an

It is known that from literature that the expectation of a function of Gaussian random

variable will depend only on the variance of this variable and not on the higher order

er.e3] depends

an-—n

moments of it [35]. Therefore, according to A11, the expectation E [
on é,, only through it second moment, E [¢2,]. Using this result, we can introduce a

new term as defined in [5], [37]

hy = —EE[‘B[‘;Z?] (5.15)
This simplifies in the case of our proposed VSSLMFQ algorithm as
hy =3 (E[el,] +07). (5.16)
Hence the expectation of F [e2,e3] becomes
Ele;el] = hyF [e) ean) - (5.17)

The other expectation in (5.13), F [||XnH22 e$], also needs to be simplified in order to

make the analysis tractable. This is done by assuming a long enough filter and that

A13 The weighted error norm of the input regressor ||x,||% is independent of
en.
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This allows us to split the expectation as

E [Ixals €] = E [[lxalls] £ [e7] (5.18)

n

The same logic used in defining h, can be used here motivated by the fact that e, is

Gaussian and independent of the noise, therefore E [e®] depends on e, only through

its second moment. This allows us to introduce another term as defined in [5], [37]
hy =E|e)]. (5.19)

n

After some straight forward manipulations, this simplifies in the case of our proposed

VSSLMFQ algorithm as

hy =15 (E [¢3,])" + 4502 (E [e;,])" + 1501 B [}, ] + vt (5.20)

Hence the expectation of £ [||Xn||2E e8] can be written as

E [[Ixall5; €3] = hutr (RE). (5.21)

With the expectations simplified, we can substitute (5.17) and (5.21) in (5.13) to get

the following version of the weighted-variance relation:

B [[vuil12] = E [Ivall2] + 72 hotr (RE) — 2ih, B [e5e0n] (5.22)
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This is the weighted variance relation that will be used for the time-evolution analysis
of the algorithm. The expression still holds an expectation, i.e., E [efnean} that needs
to be solved before we can proceed. The evaluation of this expectation is difficult due
to the dependencies among the regressors {x,}. With assumption A8, we can solve

this expectation as

E [efnean} = b [XZZVHXZIVR}

2
= E |:||Vn||EE[anZ]Ii|

= B [vallt]. (529
and therefore (5.22) reduces to
E{[IVarills] = E [Ivalls] + p2hotr (RE) = 2fahy B [[|Vallzg] - (5.24)

The most important result underlying the above equation is that the study of tran-
sient analysis of the proposed VSSLMFQ algorithm reduces to evaluating h, and hy.
Recalling the fact discussed earlier that the choice of the free parameter ¥ influences
the performance analysis of the algorithm, the following analysis is divided into two

parts.
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5.2.1 Transient Analysis of the VSSLMFQ : White Input Data

In the case when the input data is white, the individual entries of {x,} are i.i.d., i.e.,
R is a diagonal matrix with entries R = 02 and E[¢2,] = 02F [||v,]*], then for

¥ = I, the variance relation of (5.24) becomes
B [[vaal) = B [IvalP] + huoN — 2mah, B [[valP]. (5.25)

With h, and hy now being functions of the £ [anHﬂ, we can replace these, derived
in (5.17) and (5.21), respectively, for the proposed VSSLMFQ algorithm, into the

above equation to arrive at

EVailP] = B [IvalP] + 202N [15 (B [¢2,])" + 4502 (B [¢2,])" + 1504 B [¢2,] + v

~61 02 E [Ival*] [(E [eF,] +02)] - (5.26)
This can be compactly expressed as
E [|[Vasl*] = £ [[val*] + 12020iN, (5.27)
where

f = 1402 (15M—gag¢3w - mag) + ot (45M_ga§o§N - am) E [|val’]

15205 (B [|lval?])*. (5.28)
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The expression arrived in (5.27) describes the transient behaviour of the proposed

VSSLMFQ algorithm for white input data.

5.2.2 Transient Analysis of the VSSLMFQ : Correlated Input

Data

When the data is correlated, it can be seen that different weighting matrices will
appear on both sides of (5.24). This was not the case in the uncorrelated data where
unweighted norms of v,, appeared on both sides. For this analysis, we have taken
advantage of the free parameter X by choosing ¥ = I, R, R?,..., RY~!. Writing

(5.24) for 3 =T and also keeping in mind the fact that E [e?,] = F [HVnHiJ we get

E[|[Vasallf] = E [IVals] + phutr (RY) = 27500 B [[[Vallp] - (5.29)

It is seen that a weighting matrix R appears on the right-hand side of the equation
that weights the norm E [anHQ} This term can be inferred by writing (5.24) for

3 = R, which gives us

E ([vunill] = E[Ivala] +2hotr (R?) = 2imhyE [vallds] . (5:30)

Again, the the norm F [||Vn||2] is weighted by the weighting matrix R?, appearing on

the right-hand side. Again in the same fashion, we can infer the term by writing (5.24)

65



for ¥ = R? and continue in the same fashion until we write (5.24) for ¥ = RN~ as

E [[VillEna] = E [Vl + iZhotr (RY) = 2h,E [[vallan] . (5.31)

In the above equation, the weighted norm E [||Vn||2} is now weighted by the weighting
matrix RY that appears on the right-hand side. In all the above variance relations,
the left-hand side is always one variable short of the number of variables on the right-
hand side. Fortunately, we do not have to continue in this manner indefinitely since

the additional variable £ [anH;N] can be inferred from the prior weighting factors,

{E[Ivall’] . E{Ivaliz] s E [Ivallge] - 2 [Ivalln-]

by expressing R" as a linear combination of the “lower order” variables using the

Cayley—Hamilton theorem [33]|. Therefore, we can write

RY = —pl+pR—....-- —py RV, (5.32)
where
p(z) = det(zI —R),
= pot+pz+-F+pyar’ o, (5.33)
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is the characteristic polynomial of R. This gives us the desired result and the variance

relation (5.24) can be written as

E[Varilgv-1] = E[IValgv-1] + m2hutr (RY) + 2fmhg (poE [||vall;]
+p1E [Ivallg] + -+ oy B [[Valln]) - (5.34)
The variance relations for ¥ = I, R, R?,..., R"¥~! describe the transient behaviour

of the proposed VSSLMFQ algorithm and can therefore be written as

El|vanls] = Elllval] + p2hotr (RI) = 206 E [[Vallga] -

El|[Vaulg] = Elllvalz] + m2hotr R?) = 210 E [[[vallg:] |

\E[anJrIHf{N—l} = E[|valr-1] + p2hutr (RY) = 2R E [[[val[gy] -
(5.35)

The equation warrants a compact form and therefore (5.35) can be written in a

recursive manner as

Vi1 = FVa + 12hu ), (5.36)

where
Vo = [E[IVallP?] E[IVallz] - E [IVallin—]]" (5.37)
Y = [tr(R)tr(R?) ---tr RV)]", (5.38)
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and F, is given by

_ 1 —2inhy 0 0 0 -
0 1 —finhy - 0 0
Fn= : : : : : : , (5.39)
0 0 0 1 —27inh,
I 21tpohg  2pmpihg  20npohg -+ 20apn_2hy 1+ 20pN_1hy |

where (5.36) is a state-space equation,V, is the state vector that represents the time-
evolution of the filter and F,, is the coefficient matrix.

The contrast between the transient behaviour for white input data (5.27) and cor-
related input data (5.36) can be appreciated by elaborating the fact that in the later
case, the transient behaviour is described by an N-dimensional state-space equation
while the former was a one-dimensional recursion.

Another important consequence of (5.36) being a state vector is that the mean-
square deviation (MSD) and the mean-square error (MSE) can be obtained from the

first and second entries of this vector, respectively. As FleZ ]| = E [HVnHiJ, we have
MSE = lim E [|[v,|g] + 0% (5.40)
Also the MSD would be given as

MSD = lim E [||v.]*] - (5.41)

68



In all of the discussions done so far, we have not taken into account the transient
behaviour of the time-varying step-size. The transient analysis will remain incom-
plete without a detailed analysis of the time-varying step-size. We now proceed to
characterise the transient behaviour of our time-varying step-size to arrive at the

expressions for 1z, and 2.

5.2.3 Mean and Mean-Square Behaviour of the Step-Size

In this section, we have discussed the transient behaviour of the time-varying step-
size parameter of the proposed VSSLMFQ algorithm. This is essential because the
algorithms main controlling parameter is the step-size. It being time-varying, hence
a random variable, needs to be properly studied and analysed. For the analysis in
this section, we have supposed the input regressor to be white Gaussian.

The step-size update equation is given by the following equation [13]:

Mnt1 = Ofby + ’Yen; (542)
where 0,,, the quotient of the filtered quadratic error is given as
=S 5 (5.43)

which can be written in a recursive manner as

A, aA,_+é
0, = —=——"1", 5.44
Bn an—l + 6% ( )
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The parameter 6,, is of a special form called the ratio of quadratic forms of random
variables. In our case, this quadratic form consists of a linear combination of corre-
lated Gaussian variables. Finding the expectation of this term is challenging under
normal circumstances. But under certain conditions and assumptions, we can either
estimate or find the exact moments of this ratio. Therefore, we have divided the
analysis into three cases under various assumptions. Simulations will show that all

the three cases discussed agree very closely with the simulation results.

Case 1:

In the first case, we make the assumption that

A14 The decaying parameters a and b are very close to unity.

With the assumption A14 at our disposal, taking the expectation of both sides of
(5.42) gives us

Elpns1] = oF [pn] +vE [0,]. (5.45)

As a consequence of using A14, we can separate the expectation in the numerator

and the denominator of (5.44), i.e.,

(5.46)

Although this assumptions is very weak under normal conditions, we still employ it

to simplify the expectation of (5.44). Therefore, both the expectations are dealt with
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separately and we can write

E[A,] = aE[A, ]+ E[e2],
= aF [An—l] + F [(ean + Zn)z} )

E[A,)] = aE[A,1] + 2B [|[va]]*] + o2 (5.47)

Similarly
E([B,] = bE [By_1] + 02E [|[va|?] + 2. (5.48)

Substituting in (5.46) we get

aE [Ay 1] + 02E [||va|*] + o2
bE [Byi1] + 02E [||va|*] + 02

E0,] ~ (5.49)

For the mean-square behaviour, taking the expectation of the squared of (5.42) we
get

E[pp ] = ?E 2] +7E [02] + 207E [1a) E [6,) - (5.50)

Note that we have used A3 to write E [u,0,] ~ E [p,] E'[0,]. If we neglect the term

involving 72 (7 < 1) we can approximate (5.50) as

E ;] = E [p] + 2avE [1,] E [6,] - (5.51)

Now the equation (5.45) along with (5.49) and (5.51) completely describe the mean

and mean-square behaviour of the time-varying step-size of the proposed algorithm.
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Case 2:

In this case, we have used an approximation of the recursion (5.44) to simplify the
expectation of the quadratic ratio. We use the idea that the value of the error ,e2, can
be neglected as compared to the error cumulant bB,,_; because the decaying factor b

is very close to unity. Following this argument, we can rewrite (5.44) as

a 62

On 3 0t + (5.52)

Taking the expectation of both sides, we get

Eloi]+-E {Bfl_l] . (5.53)

Noting the fact the €2 and B,_; are uncorrelated, the expectation of the numerator
and the denominator of the second term on the right-hand side of the equation can

be taken separately . This leads to

Elb,] ~ %E[QMH%%. (5.54)
E6,) ~ %E[en_l]Jr%%E g‘;ﬂfaz (5.55)

Considering the same arguments for the mean-squared case given for (5.51), the tran-

sient behaviour of the step-size is characterised by (5.45), (5.51) and (5.55).
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Case 3:

In this case, we have used the exact moments of ratio of quadratic form of random
variables to arrive at the expectation of (5.43). Since exact moments are obtained,
this method by far is the most accurate in describing the transient behaviour of the
time-varying step-size. This method is based on the exact moments of the ratio
of quadratic form in normal variables as given in [38]. The general solution and
description is provided in Appendix 7.3. Thus, the first and second moment of #,, can

be written as

E[0,] = e(70/2m'K m) o / 1 A2 [Tr (G) + ('G(] dt, (5.56)

0

and

2
E [02] = e(-0/2mKm) S5y / INEES [L[7r (&%) + 6] dt. (5.57)
0

1 j=1

There is no close form solution of the integrals in both of the above equations. There-
fore, they have to be numerically integrated to arrive at the final result. So the equa-
tions (5.45), (5.50), (5.56) and (5.57) completely describe the transient behaviour of
the time-varying step-size.

In summary, the variance equations derived for the proposed VSSLMFQ algorithm
in (5.27) and (5.36) in conjunction with any of the 3 cases of the transient behaviour

of the step-size constitute the transient behaviour of the proposed algorithm.

73



5.3 Stability Analysis of the VSSLMFQ Algorithm

The stability analysis of an adaptive algorithm provides necessary and sufficient con-
ditions for the algorithm to converge. Hence this is an important design parameter

that needs to be analysed properly.

5.3.1 Stability in the Mean Sense

For the proposed VSSLMFQ algorithm, the weight-error vector update equation is
given by

Vgl = Vi — finXpeo. (5.58)

where e, = xLv, + z,. It is shown in [19] and [28] that we can write the (5.58) as

Vnt+1 = Vp — Up Z Xn { [ngn}ivn22_i} . (559)

Using assumptions A8, A9 and A10 and taking the expectation, we can write the
above equation as

Evni] = I =30, E [2.] R] E [va], (5.60)

where 11, = E [u,]. Changing the coordinates by applying unitary transformation

gives us the kth natural mode as

vk = [1 = 3o N ] o, k=1,2,..., N (5.61)
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In order for the modes to decay to zero, the necessary condition on the step-size is

—1 < 1—=300* A e < 1,

or

0< i, < (5.62)

2 )
302\ max

where A, is the largest eigenvalue of the autocorrelation matrix of the input regres-

SOT X,,.

5.3.2 Stability in the Mean-Square Sense

For stability in the mean-square sense, we have relied on (5.24) and A11l. With

=1, we get

E [[vul®] = B [[vall?) + #Zhutr (R) — 2730y B [¢2,] (5.63)

where we have used the fact that F[e? ] = F [||vn||§] The proposed VSSLMFQ

algorithm will be mean-square stable only if

p2hotr (R) — 2f,hy E [e2,] < 0. (5.64)
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The above inequality after substituting the values of h, and hy from (5.16) and (5.19)

respectively, gives the following condition for the mean-square stability:

_ 20, : :
2 5CTo )3 () for Gaussian Noise,

< (5.65)
Hn 6Cp (Cnto?)
(15C3 +4502C2+15¢:2C,+90)tr(R)

otherwise,

where C, < F[e?,] is the Cramer-Rao Bound associated with the problem of esti-
mating the random quantity x?w® by using x’w, [39]. The rationale behind using
Cramer-Rao Bound for the mean-square stability analysis is thoroughly highlighted
in [32].

We can also find the bound on the parameter «, v, a and b which can guaran-

tee the convergence of the proposed VSSLMF(Q algorithm to the steady-state value.

Considering for n — oo, then we can substitute the values of Jiec and p2, from (3.25)

and (3.28) in (5.65) to get

2000 . .
S to5 I (R for Gaussian Noise,

0<Q < (5.66)
6Coo (Coot0?)
(15C3,+4502C2 +15¢2Co0+90)tr(R)

otherwise,

by 0 — 2007(1—b)

where we have represented the ratio ) (—a)(i=a)"
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5.4 Convergence Time of the VSSLMFQ Algorithm

In this section, using the results of the transient analysis, we have estimated the

convergence time of our proposed VSSLMFQ algorithm. For this purpose, we have
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only taken the case when the input regressor is white as it simplifies the solution.
The convergence time of an adaptive filter is defined as the number of iterations, T,
needed for the mean-square error to reach (1 + €) times the steady-state error for a
given € > 0, i.e.,

Ele2]=(1+eE[eX]. (5.67)

o0

Then we first need to establish the learning curve recursion for our proposed algo-

rithm. Recalling the variance relation in Section 5.2.1 derived as
E [[Ivanl’] = £E [|[vall"] + pEoelN, (5.68)
where

f = 1402 (15u_%a§w§1v - (maz) 4ot (45;7,210303N - Gm) E [val]

+1520N (B [lval*])° (5.69)

Now since E [€2,] = ¢2F [HVHHQ} and F [e2] = 0% + E[e?,] and ignoring the higher
powered terms of F [anHQ} in (5.69), after some mathematical manipulation, we can

arrive at the following recursion for the learning curve:

Ele?] = [1 + o2 (15M—gag¢gzv - mag)} E[e2 ] + @202yt N

o202 (15,7303ij - (mag) . (5.70)
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which be expressed compactly as

Elel] =pEle; || + ¢, (5.71)

where
p = [1 p (15u_%a§¢§N - (mag)] , (5.72)
6 = WEOWIN — olo? (155020 iN — 6ot (573)

Solving (5.71) for steady-state, i.e., as n — 0o, we get

MSE = F [eZ ]

T (5.74)

We centre the mean-square error by subtracting the MSE from both sides to get

Be2] - fﬁ y (E 2] - f?x) . (5.75)

The solution to this difference equation can be written as
E [el] — MSE = p" (E [¢j] — MSE). (5.76)
This equation can be manipulated to be expressed as the output signal-to-noise ratio

(SNR) of the desired filter. Knowing the fact that E [eq] = 02 + o2 ||w?||*, we can
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write the above equation as

Elef] — MSE = p" (07 (1 4+ SNR) — MSE) , (5.77)
where
o |w°||?
O-Z

For n =7, FE [e2] = (1 + ¢) MSE, and solving for 7, we get the expression

eMSE
02(1+SNR) — MSE |

Tlnp=1In

(5.79)

This result can be rearranged in terms of the misadjustment of the proposed algo-

rithm. Defining misadjustment as M = EMSE /0?2, we can write (5.79) as

e(1+M)
In [SNRfM]

-7 5.80
T I (5.80)

Equation (5.80) shows that the convergence time of the proposed VSSLMFQ depends

upon the misadjustment, SNR and the time-varying step-size of the algorithm.

Remark As a corollary to the results achieved in this section, we can arrive at the
EMSE and the misadjustment of the proposed algorithm, based solely on the
arguments given for the transient analysis. From the time-evolution equation

of (5.24) and unity weight matrix, 3 = I, we get

E [[vual?] = E [Ivall?] + 1hotr (R) — 20h, B [€2,] (5.81)
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where we have used the fact that E[e?,] = F [HVnHiJ Replacing (5.19) and
(5.16) and ignoring higher order powers of E [e2,] in the above equation and
furthermore assuming the weight-error vector reaches the steady-state, that is

n — 00, we get

(6770 ~ 1502027 (R) ) Jow = 120050 (R). (5.82)

Evaluating for J., we get

2 Gt R
Jow = Haetr(R) , (5.83)
67102 — 15p30%tr(R)
where if we substitute (3.29) in the above equation results in
Fistr(R
Jex = o wz r( ) (584)

3(1+ a)o? — 15anoitr(R)

Comparing equations (3.36) and (5.84) indicates that they are identical. This
shows a close interconnect between the steady-state analysis and the transient
analysis. In fact the transient analysis is a more general investigation into the
performance and behaviour of an adaptive filter. As a consequence, steady-
state and tracking analysis become a special case of the transient analysis. The
misadjustment defined as M = EMSFE/o? can thus be expressed as

ofistpotr(R)

M= 305 of — 15afigo20itr(R)’

(5.85)
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5.5 Steady-State MSE and MSD

The expressions for the steady-state mean-square error and mean-square deviation
can also be derived from the (5.36) as stated earlier. Following the definition given

for MSE in (5.40) , we have:
MSE = lim  [Jv.|] + 0%
or
MSE = Jo + Join, (5.86)

where by using (5.84), it evaluates to

oTislStr(R) + 3 (1 + o) ot — 15aTigo?yitr(R)

MSE =
3 (14 )02 — 1bauitr(R)

(5.87)

For the mean-square deviation, we choose the weight matrix that is equal to the
inverse of the input regressor correlation matrix, that is ¥ = R™!. Hence (5.24) can

be written as

B [[VneilEs] = E[IVvallai] + 2hotr (O = 2he B [Ival) . (5.89)
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Following the definition of MSD as in (5.41), assuming n — oo, we get

2 hu N

MSD = .
2inohy

(5.89)

Substituting the values of hy and h, (ignoring third and higher order powers of

Ee2,]) and making use of (3.29), we get

an

Ofise (1500 + %) N

MSD
> 3(1+ o) MSE

(5.90)
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Chapter 6

Performance Analysis of the

VSSLMFQ Algorithm

In this chapter, we present the result of the computer simulations carried out to in-
vestigate the performance characteristics of the proposed VSSLMFQ algorithm. The
proposed algorithm is compared with the traditional LMF algorithm under a system
identification problem. The simulations; carried out to corroborate the theoretical
analysis; have been found to exhibit improved performance for the proposed algo-
rithm over the traditional one.

The major performance criteria chosen for performance comparison is the residual
error or the mean-square error that remains in the steady-state. For this, the perfor-
mance analysis is categorised in three sections. The first pertains to the steady-state
mean-square analysis of the proposed algorithm in stationary environments. The sec-
ond pertains to the tracking performance of the proposed algorithm for non-stationary

environments. The final sections pertains to the transient performance of the pro-

83



posed algorithm.

In order to have a fair comparison between both the algorithms, the parameters
governing their behaviour are set such that they have either the same misadjustment
or the same convergence rate. Same misadjustment results in the comparison of their
convergence rate, that is, how fast the algorithm attain the prescribed misadjust-
ment. Having the same convergence rate results in the comparison of their EMSE
(excess mean-square error). In our case, we have used the later and have selected the

parameters so as to achieve the same convergence rate for both the algorithms.

6.1 Steady-State Performance Analysis: VSSLMFQ

Algorithm

The general layout of the computer simulations runs around the FIR system identi-
fication problem that can also be seen as a problem of channel estimation. For the
convergence rates to be the same would mean to have the same step-sizes for both
the algorithms. As the proposed algorithm has a time-varying step-size, its initial

condition pg has been set to be the same as that of the traditional LMF i.e.,

VSSLMFQ __  LMF
Ho =K .

The constant parameters o and v are set according to the same manner as described
in [13]. Furthermore, the FIR channel response to be estimated is a normalised

Hanning window (i.e., woTw® = 1) where the length of the adaptive filter is equal
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to the unknown system. The input sequence {z,} is taken to be BPSK {+1} signal.
The performance is analysed in three noise environments namely Gaussian, Laplacian
and Uniform. The experiments are conducted for SNR ranges of 0 dB, 10 dB and 20
dB. The results obtained are averaged over 500 independent runs.

In order to motivate the idea of using LMF algorithm for non-Gaussian noise
environments, we have presented a result where it is seen that the LMF algorithm
performance better than the LMS algorithm in terms of the steady-state EMSE.
Figure (6.1) gives the EMSE performance of both the algorithms in Uniform noise
environment. This result also corroborates the findings in [19] where a similar result

was shown.
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Figure 6.1: Comparison of the EMSE of LMF algorithm and LMS algorithm in Uni-
form Environment with SNR=10dB.

The main results presented in this section can be divided into 2 parts. The first
one deals with the mean behaviour of the time-varying step-size and the proposed
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algorithm’s performance dependence on the design parameters a and b in terms of
the mean-square error. The second part deals with the EMSE performance of the
proposed VSSLMFQ algorithm against the traditional LMF algorithm. The main

results presented in this section are summarised as follows:

— Part 1 - Performance of the time-varying step-size of the proposed VSSLMFQ

algorithm in terms of the:

1. Mean step-size behaviour in the presence of Gaussian noise for different

values of parameter a and b.

2. Mean step-size behaviour in the presence of Laplacian noise for different

values of parameter a and b.

3. Mean step-size behaviour in the presence of Uniform noise for different

values of parameter a and b.

4. Mean step-size behaviour in the presence of Gaussian noise for SNR -10

dB, 0 dB, 10 dB and 20 dB.

5. Mean step-size behaviour in the presence of Laplacian noise for SNR -10

dB, 0 dB, 10 dB and 20 dB.

6. Mean step-size behaviour in the presence of Uniform noise for SNR -10 dB,

0 dB, 10 dB and 20 dB.

7. Analytical and experimental mean-square error for different values of pa-

rameters a and b.
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8. EMSE for different values of parameters a and b in the presence of Gaus-

sian, Laplacian and Uniform noise environments, respectively.

— Part 2 - Comparison of the EMSE of LMF algorithm with the proposed VSSLMFQ

algorithm.

1. In the presence of Gaussian noise for SNR 0 dB, 10 dB and 20 dB.
2. In the presence of Laplacian noise for SNR 0 dB, 10 dB and 20 dB.
3. In the presence of Uniform noise for SNR 0 dB, 10 dB and 20 dB.

4. In the presence of all the three noise environments namely Gaussian, Lapla-

cian and Uniform for SNR 0 dB, 10 dB and 20 dB.

6.1.1 Performance of the time-varying step-size of the pro-

posed VSSLMFQ algorithm

In this section, we have investigated the performance of the time-varying step-size of
the proposed VSSLMFQ algorithm, its properties and impact on the MSE (mean-
square error). The experiments conducted mainly test the impact of the design param-
eters a and b on the performance of the algorithm. It is observed that the performance
of the proposed algorithm is highly dependent on these parameters. Particularly Fig-
ures 6.2, 6.3 and 6.4 illustrate the mean behaviour of the step-size in all the noise
environments for different values of parameters a and b with SNR 10 dB. First thing
to be observed is the smooth transition of the variable step-size as predicted in the

analytical results. Second, it is seen that the convergence rate of the variable step-
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size is independent of the choices of these parameters. But the steady-state MSE is
determined by the parameters a and b. A larger value of a and smaller value of b
will result in poor MSE while a smaller a and larger b will result in lower MSE. This
is consistent with the analytical results of the algorithm. This observation is further
illustrated in Figures 6.8 and 6.9 where both the experimental and theoretical MSE
are evaluated for different values of @ and b. Both the experimental and analytical
results are in close agreement. It would be appropriate to mention here that the
theoretical values of the MSE are evaluated using the second entry in the state-space
vector given by (5.36) and subsequently (5.40).

The EMSE for the different values of a and b are provided in Figures 6.10, 6.11
and 6.12 for all the three noise environments to provide a clear picture of the level of
EMSE attained for these parameter choices.

The results shown in Figures 6.5, 6.6 and 6.7 demonstrate that the steady-state
performance of the algorithm is insensitive to the choices of noise levels and environ-
ments. This explains the proposed algorithm’s resilience to noise and hence lower

EMSE as compared to the traditional LMF algorithm.
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Figure 6.2: Mean behaviour of the variable step-size of VSSLMFQ for various values
of parameter a and b in the presence of Gaussian noise with SNR = 10dB.
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Figure 6.3: Mean behaviour of the variable step-size of VSSLMFQ for various values
of parameter a and b in the presence of Laplacian noise with SNR = 10dB.
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Figure 6.4: Mean behaviour of the variable step-size of VSSLMFQ for various values
of parameter a and b in the presence of Uniform noise with SNR = 10dB.
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Figure 6.5: Mean behaviour of the variable step-size of VSSLMFQ in the presence of
Gaussian environment with various values of SNR.
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Figure 6.6: Mean behaviour of the variable step-size of VSSLMFQ in the presence of
Laplacian environment with various values of SNR.

10_3 —— SNR =-10dB n
SNR=0dB ]
— SNR = 10dB
= — SNR = 20dB
il 4| E
> 10
c
)
m
(]
N 5
n L A
a 10
g
n
c
o
= 10_6> i
10_7 i i i
0 0.5 1 15 2
Iterations % 10°

Figure 6.7: Mean behaviour of the variable step-size of VSSLMFQ in the presence of
Uniform environment with various values of SNR.
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Figure 6.10: Comparison of the EMSE of the proposed VSSLMFQ algorithm for
different values of parameter a and b in Gaussian environment with SNR = 10 dB.
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Figure 6.11: Comparison of the EMSE of the proposed VSSLMFQ algorithm for
different values of parameter a and b in Laplacian environment with SNR = 10 dB.
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Figure 6.12: Comparison of the EMSE of the proposed VSSLMFQ algorithm for
different values of parameter ¢ and b in Uniform environment with SNR = 10 dB.

6.1.2 Comparison of the EMSE of LMF algorithm with the
proposed VSSLMFQ algorithm

In this section, the LMF algorithm and the proposed VSSLMFQ algorithm are com-
pared in terms of their excess mean-square error. In all the results provided here,
we see that the proposed VSSLMFQ algorithm achieves a lower EMSE than the tra-
ditional LMF algorithm. Particularly, it can be seen in Figures 6.13, 6.14 and 6.15
that the proposed VSSLMFQ algorithm achieves an EMSE that is lower by 15 dB,
10 dB and 10 dB for Gaussian noise environments with SNR of 0 dB, 10 dB and 20
dB, respectively, as compared to the traditional LMF algorithm.

Similar behaviour is observed for the non-Gaussian environments where Laplacian

and Uniform noises are used. The difference in the EMSE between LMF and the
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proposed VSSLMFQ for the Laplacian case as demonstrated in Figures 6.16, 6.17
and 6.18 is 15 dB, 10 dB and 10 dB with SNR of 0 dB, 10 dB and 20 dB, respectively.
Figures 6.19, 6.20 and 6.21 illustrate the same performance enhancement for Uniform
noise. Table 6.1 provides a summary of the results obtained in this section. In order
to illustrate the respective algorithm’s performance in all the noise environments i.e
Gaussian, Laplacian and Uniform, Figures 6.22, 6.24 and 6.26 provide the EMSE
for the LMF algorithm while Figures 6.23, 6.25 and 6.27 provide the EMSE for the
proposed VSSLMFQ algorithm.

The point worth noting is the proposed algorithm’s resilience exhibited in all the
noise environments irrespective of the SNR level. This was predicted in the arguments
presented while proposing the time-varying behaviour of the step-size. This has been

clearly illustrated in the simulation results in the previous section.
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Figure 6.13: Comparison of the EMSE of LMF and the proposed VSSLMFQ in
AWGN environment with SNR = 0 dB.
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Figure 6.14: Comparison of the EMSE of LMF and the proposed VSSLMFQ in
AWGN environment with SNR = 10 dB.
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Figure 6.15: Comparison of the EMSE of LMF and the proposed VSSLMFQ in
AWGN environment with SNR = 20 dB.
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Figure 6.16: Comparison of the EMSE of LMF and the proposed VSSLMFQ in
Laplacian environment with SNR = 0 dB.
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Figure 6.17: Comparison of the EMSE of LMF and the proposed VSSLMFQ in
Laplacian environment with SNR = 10 dB.
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Figure 6.18: Comparison of the EMSE of LMF and the proposed VSSLMFQ in
Laplacian environment with SNR = 20 dB.
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Figure 6.19: Comparison of the EMSE of LMF and the proposed VSSLMFQ in
Uniform environment with SNR = 0 dB.
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Figure 6.22: EMSE of the LMF algorithm in the presence of Gaussian, Laplacian and
Uniform environment with SNR = 0 dB.
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Figure 6.23: EMSE of the proposed VSSLMFQ algorithm in the presence of Gaussian,
Laplacian and Uniform environment with SNR = 0 dB.
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Figure 6.24: EMSE of the LMF algorithm in the presence of Gaussian, Laplacian and
Uniform environment with SNR = 10 dB.
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Figure 6.25: EMSE of the proposed VSSLMFQ algorithm in the presence of Gaussian,
Laplacian and Uniform environment with SNR = 10 dB.

101



Laplacian Gaussian Uniform

EMSE(dB)

Iterations X 104

Figure 6.26: EMSE of the LMF algorithm in the presence of Gaussian, Laplacian and
Uniform environment with SNR = 20 dB.
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Figure 6.27: EMSE of the proposed VSSLMFQ algorithm in the presence of Gaussian,
Laplacian and Uniform environment with SNR = 20 dB.
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Table 6.1: Steady-State EMSE of the LMF algorithm and the proposed VSSLMFQ
algorithm

Gaussian Laplacian Uniform
0dB | 10dB | 20dB | 0dB | 10dB | 20dB | 0dB | 10dB | 20dB
LMF -15.99 | -29 | -38.8 | -8.82 | -21.31 | -31.59 | -21.68 | -35.78 | -45.88
VSSLMFQ | -31 |-39.14 | -49 |-23.3|-31.64 | -41.2 |-37.03 | -44.7 | -54.33

6.2 Tracking Performance of the VSSLMFQ Algo-

rithm

In this section, we demonstrate the tracking capabilities of the proposed VSSLMFQ
algorithm for time-varying channel. The two channel model used are Random-Walk
Channel and Rayleigh Fading Channel (both single and multipath). The input re-
gressor {x,} is taken to be BPSK {+1} signal. A Gaussian noise environment is used

with variance to achieve an SNR of 10 dB.

6.2.1 Random-Walk Model

The Random-Walk model as discussed in Section 4.2 provides the time-varying chan-

nel as:

WroLJrl = W;)L + an, (61)

where vector q, is an iid zero mean Gaussian sequence with variance 02 = 10710,
This corresponds to a degree of nonstationarity (DN) of 3.16 x 10™*. Thus it satisfies
the condition that DN < 1 for the adaptive filter to track the variations successfully.

The parameters of the proposed VSSLMFQ algorithms are set as in the mean-square
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analysis. The initial condition of the channel is also taken to be the same as in the
mean-square analysis, i.e., normalised Hanning window. The results given in Figures
6.28 and 6.29 are the experimental and analytical MSE of the proposed VSSLMFQ
algorithm for different values of parameters a and b. It can be observed that the
experimental and analytical findings are in close agreement. Also the dependence of

the MSE on a and b, as observed in the stationary case is also exhibited here.
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Figure 6.28: Comparison of Experimental and Analytical MSE of VSSLMFQ algo-
rithm for Random-Walk Channel for different values of parameter a.
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Figure 6.29: Comparison of Experimental and Analytical MSE of VSSLMFQ algo-
rithm for Random-Walk Channel for different values of parameter b.

6.2.2 Rayleigh Fading Channel Model

In the case of Rayleigh fading channel model, the two types of channels considered

are single-path and multipath channels. Both channels to be estimated are give as:

[O 0 Sin 0 0]7 (62)

[0 0 S1n 0 SQn], (63)

where {s1, } and {ss,} are the absolute values of a Rayleigh distributed sequence that
represent Rayleigh fading channel. The Doppler frequency was chosen to be 10H z
with a channel sampling period of Ty = 0.8us. This corresponds to a degree of non-

stationarity (DN) of 1.1 x 1073. Thus also satisfies the condition that DN < 1 for
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the adaptive filter to track the fading channel successfully. The experimental and an-
alytical MSE of the proposed VSSLMFQ algorithm for the single-path fading channel
for different values of parameters a and b is shown in Figures 6.30 and 6.31. It is ob-
served that both the experimental and analytical results are in very close agreement.
Figures 6.32 and 6.33 provide the experimental and analytical MSE of the proposed
VSSLMFQ algorithm for a multipath fading channel for the same parameters. Again
the close agreement between theory and simulation is observed. Although not visible
but the dependency of the MSE on parameters a and b, seen in the Random-Walk
case, is still valid here. This behaviour would be evident for either very higher value

of a and lower value of b.
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Figure 6.30: Comparison of Experimental and Analytical MSE of VSSLMFQ algo-
rithm for single-path Rayleigh Fading Channel for different values of parameter a.
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Figure 6.31: Comparison of Experimental and Analytical MSE of VSSLMFQ algo-
rithm for single-path Rayleigh Fading Channel for different values of parameter b.
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Figure 6.32: Comparison of Experimental and Analytical MSE of VSSLMFQ algo-
rithm for Multipath Rayleigh Fading Channel for different values of parameter a.
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Figure 6.33: Comparison of Experimental and Analytical MSE of VSSLMFQ algo-
rithm for Multipath Rayleigh Fading Channel for different values of parameter b.

6.3 Transient Performance of the VSSLMFQ Algo-

rithm

In this section, we illustrate the transient behaviour of the proposed VSSLMFQ al-
gorithm to investigate the time-evolution of both the weight-error vector as well as
the time-varying step-size. The investigation for the time-varying step-size is under
taken to corroborate the theoretical assumptions done during its analysis. Mainly we
had discussed 3 cases for the transient behaviour of the variable step-size. Experi-
ments to verify all the three cases have been carried out. Figure 6.34 illustrates the
experimental and theoretical mean step-size behaviour of the proposed algorithm for

all the three cases discussed. It can be seen that all the three cases demonstrate very
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close agreement with the theoretical result. Therefore all the three cases provide a
very accurate model for the evolution of the time-varying step-size. Also the time-
evolution of the weight-error vector is demonstrated through the MSD (mean-square
deviation) and MSE. The theoretical values of the MSD are evaluated using the first
entry in the state-space vector given by (5.36) and the MSE is evaluated using the
second entry in (5.40) and subsequently (5.40).

For the case of time-evolution of the weight-error vector, we have considered both

the uncorrelated and correlated input signals.
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Figure 6.34: Comparison of Experimental and Analytical mean step-size behaviour
of the proposed VSSLMFQ algorithm for all the three cases with SNR 10dB.
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Figure 6.36: Experimental and Analytical MSE of the LMF algorithm for Correlated
input.
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Figure 6.37: Experimental and Analytical MSD of the LMF algorithm for white input
data.
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Figure 6.38: Experimental and Analytical MSE of the LMF algorithm for white input
data.
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Figure 6.39: Experimental and Analytical MSD of the VSSLMFQ algorithm for cor-
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Figure 6.40: Experimental and Analytical MSE of the VSSLMFQ algorithm for cor-
related data.
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Figure 6.41: Experimental and Analytical MSD of the VSSLMFQ algorithm for white
input data.
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Figure 6.42: Experimental and Analytical MSE of the VSSLMFQ algorithm for white
input data.
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Chapter 7

Conclusions and Future

Recommendations

7.1 Thesis Contributions

In this work, we have successfully presented a variable step-size LMF algorithm,
namely the Variable Step-Size Least-Mean Fourth Algorithm of the Quotient Form
(VSSLMFQ). The algorithm has been thoroughly analysed for its steady-state per-
formance, tracking properties, transient performance, stability and convergence rate.
These analyses have been supported by experimental results. The major contributions

of this thesis can be summarised as follows:

1. A new variable step-size LMF (VSSLMFQ) algorithm has been presented that
takes into account the measurement noise as a major degrading factor in achiev-

ing a lower EMSE performance and proposes a new methodology to mitigate
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it.

2. The steady-state analysis of (VSSLMFQ) algorithm is presented and carried
out in the mean square sense to derive an expression for the excess mean-square

error using the fundamental energy relation.

3. The tracking properties of (VSSLMFQ) algorithm are analysed and an expres-

sion for the tracking excess mean-square error is derived.

4. Transient behaviour of (VSSLMFQ) algorithm is analysed to derive the time-

evolution of the algorithm.

5. Lastly, the analytical results are experimentally verified to be consistent.

7.2 Conclusions

In this work, we have presented a variable step-size LMF algorithm (VSSLMFQ) to
be used in applications for digital or wireless communication. Hence, the algorithm
has been analysed for such applications and environments. The study included a
comprehensive comparison of the VSSLMFQ algorithm with the traditional LMF
algorithm and demonstrated its dominance over it in terms of the excess mean-square
error for different noise environments.

Although the performance enhancement was achieved with a slight increase in
the complexity of the algorithm, it was stated earlier that with the advance in digi-
tal electronics, this algorithm can have real time applications. With the demand in

wireless communication on the increase, the proposed algorithm, with its ability to
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mitigate the measurement noise to such a degree, can be used in wireless commu-
nication receivers where accurate channel estimation is required that result in lower

bit-error rates.

7.3 Future Recommendations

With every research work, there is always room for improvement. There are a few
suggestions regarding any future work that can be undertaken. It was seen that the
performance of the algorithm was highly dependent upon the design parameters of
the variable step-size, i.e., a, v, a and b. With regards to parameters o and ~, they
can be optimised to achieve a lower EMSE than achieved in the experiments. For
the case of variable step-size LMS, these parameters were analysed in [18]. A similar
approach can be used for the VSSLMFQ case. For the case of parameters a and
b, it was seen that they also play a key role in the MSE of the algorithm. These

parameters of the quotient form can be optimised to get a minimum MSE.
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Appendix A

Approximation in Equation (3.23)

The assumption taken in (3.23) is not valid under normal circumstances. Even if we

assume independence, then the ratio, £ [gﬁ} , can be written as

where
E[AE {Bloo} + Egj (A1)

because
E {BL] 2 E[gw]. (A2)

Since our assumption is taken for the limiting case when n — oo, it has been shown

in [40] and [41] that for vectors of the form

x'Ax B x'Ax
x'Bx  Yha?’
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the ratio is independent of its denominator if and only if the &'s are all equal and x
has zero mean. In our case, the values of b, for n — o0, are almost identical. Also the
vector X which in our case is the a prior: estimation error, e,,, is zero mean, hence

the expectation of the ratio can be written as the ratio of expectations.
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Appendix B

Derivation of Equation (3.33)

This equation suggests that we can express F [HXnHQGZn] and a scaled multiple of

E[e2.] [5]. In order to do this, lets first expand the expectation F [Han2 e2,] as:
E [HanQ«e2 | = Exix, (xiwo —xiw,) (Wokix, — w)x,)],

= I [tr (ngnxg (WfLJrl — Wn) (W70~£1 — WS) xn)} )

= Etr (xpx, (Wo —wy) (WO —wl)x!x,)],
= tr(E[x x, (Wo o —wy) (WO —wh)x!x,]).  (B.1)

n

T o oT T T : ; :
As the term E [xnxn (WnJrl - Wn) (WnJrl - Wn) xnxn} is a covariance matrix, then

under the property of conditional expectation for any two random variable x and y,

it states that E'[z] = E'[E [z|y]]. So we have
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E [xgxn (Wf’lJrl — Wn) (ng;l — Wg) xgxn}

T

=E[E[x[x, (W0, —w,) (Wo — W) %%, [%,] ],

= E [x\x,E [(W0, 1 —wy) (WOl — W) [x,] x)%n]

E[xpx, (W —w,) (Wi, —w))xIx,] = F [xFx,Crx) %] (B.2)

where

B (Wi = wa) (s = wi) ] = B (w1 = wa) (wilh = wi)] 2 €,

In order to solve E [x?x,C,X~x,] which involves fourth order moments, for any real-
valued Gaussian random variable g with zero mean and diagonal covariance matrix

E [ggT} = A, and any symmetric matrix K we have:

E [gg"Kgg"| = Atr(KA) + 2AKA,

which in this case will be:

g+—x, K—CQC, A<—O’iI,

so that we can write:

E [x}x,Cpxpx,| = 0} [tr (C,) I4+2C,,) . (B.3)
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Substitute in (B.1), we get:

E [||Xn||2 ex,] = tr [on [tr (C,) 142G, ]| = (N +2) otr (C) . (B4)

Moreover we can express F [e2 ] in terms of tr (C,,) as follows

n

E [ezn} = B [XZ (quz+1 - Wn) (szj—;-l - Wg) Xn} )
= b [ngnxn} ,
= 1r (E [xnxan]) ,
= tr(E[RGC,)),
= oitr (E[C,)),

T

= o’tr (C,).

Substituting the above result in (B.4) we get

E[[x.)*€2,] = (N +2)02E [€2,] . (B.5)
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Appendix C
Exact Moments of Ratio of Quadratic

Forms in Normal Variables

Ratio of quadratic forms are often encountered in estimation problems. But their
characterisation is difficult due to the complex expectation that have to be evaluated
in order to get the desired result. Here, we are going to lay out an approach to find
the exact moments of ratio of quadratic form in normal variables based on [38].

The problem can be motivated by stating that for Gaussian random variable, often

a situation is encountered when we need to perform an expectation of the form:

x'Ax
E C.1

[x’ Bx} (C-1)
where A is symmetric, B positive semi-definite and x is normally distributed with
some non zero mean and positive definite covariance matrix. The main idea in finding
the moments of the ratio is that the moments of any random variable can be expressed

as polynomial of its cumulants (cumulants are logs of moment-generating function).
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This result is then extended to the case of quadratic form.

The moments of the ratio of two random variables is dealt with the s-fold differ-
entiation of the moment-generating function (provided it exists) under the integral
sign to obtain the sth moment. Then this result is extended to the quadratic form.
In the end, we are able to combine all these results to get the expression for the exact
moments of the ratio of quadratic form.

In the case of our proposed algorithm, we encountered this problem when trying

to evaluate the expectation:

n i ,2
g, — im0 Cnoi (C.2)
2o Ven
We can reformulate the problem as:
el Ae
Elb,)=F ) C.3
0= 5 | Sre) (©3)

where e is a vector of length (N + 1) x 1 with elements e = (e, e,-1€,2 ... €), A

and B are (N + 1) x (N + 1) diagonal matrices given by:

diag (A) = {a’a" ... a"}, diag(B) = {t°b" ... b"}. (C.4)

Now we suppose e to be a normally distributed vector with mean m and positive-
definite covariance matrix K. Let P be an orthogonal (N + 1) x (N + 1) and A a

diagonal (N + 1) x (IV + 1) matrix such that

P'L'BLP =A, P'P=1 (C.5)
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This type of decomposition can be achieved by Cholesky decomposition. Also define

A =P'L"ALP, m=P'L'm. (C.6)

Then if the expectations exist, we can write:

. {eTAer _ 6(—(1/2)m’K*1m)

eTBe (s —1)! 21:65 e

x/oots_1|A|el/2</<ﬁ[Tr (G/) +¢'GI¢]"at.  (C.7)

We are going to explain the terms one by one. Firstly the summation is over all
possible 1xs vectors 1 = (71,79, ..., 7s) whose components r; are non-negative integers

satisfying > 7, jr; = s, so that:

S

0o (1) = s12° T [ (2)7] (C.8)

j=1

The matrix A is diagonal positive definite, G is a symmetric (N +1) x (N +1) matrix

and (¢ is an (N + 1) x 1 vector given:
A=I+2A) " G=AAA, (=Am. (C.9)

For our case, we require the first two moments of 6,,, so s = 1,2. The corresponding
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vectors, 1, for this case are:

s = 2: (r,r)=(2,0),(0,1)

SO

51 (11) = 1,
52 (11) — 1,
5 (L) = 2.

Hence substituting this data to evaluate for s = 1,2 we get:
1
E[0,] = e(-(/2mKm) / AT (G) + (G dt, (C.10)
0

and

E [§2] = /2 Km) §7 5, (1) x /O 1 NG f[ [Tr (G7) + ¢'G/¢]" dt.

| "~ (C.11)
Notice the upper limit is set to 1. This is because 6, is a decreasing function and
bounded between [0, 1]. Lastly, both the equations have integrals in them as there

is no close form solution to them. So they have to be evaluated through numerical

integration.
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