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ﬁ ABSTRACT

We describe a new Maximum Entropy pole-zero spectrum estimation method.
B The model is designed to achieve the maximum possible entropy subject to con-
i straints on the first few correlation and cepstral values. The solution, which is
in the form of an ARMA model, is based on solving a generalized, symmetric,
almost-Toeplitz eigenvalue problem. We characterize the existence, unique-
ness, stability and minimum phase properties of the solution, and categorize all

.

- possible occurrences of canceling pole-zero pairs. A search procedure based on
3*{ a fast Levinson-like algorithm is given for estimating the model, and examples
Wy are presented to illustrate its performance. A special case of the method gives
a model estimate similar to that of Pisarenko’s harmonic retrieval problem.
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Maximum Entropy Pole-Zero Estimation
1

Bruce R. Musicus
Allan M. Kabel ?

Room 36-797
Research Laboratory of Electronics
Massachusetts Institute of Technology
50 Vassar St.
Cambridge, Mass. 02139
Phone: (617) 253-8845

1. Introduction

/’—\

> Maximum Entropy has been suggested by numerous authors as a good objective
measure for "optimally” modeling the power spectrum of a wide-sense stationary ran-
dom process. Tn | the :):gmﬁ/hlﬁgmum Entropy Spectral Analysis (MESA) formula-
tion of Burg{1,2], the power spectrum P (e/®) is chosen by maximizing the entropy
function subject to constraints on several of the correlations of the model. Jaynes[3, 4]
has argued that the resulting maximum entropy model accurately describes the avail-
able information, but is maximally non-committal with regard to the unavailable infor-
mation. In the case where the constraints are placed on a set of uniformly spaced
correlations of a one-dimensional stationary process, Maximum Entropy analysis leads

to an all-pole model whose coefficients may be found by a fast Levinson recursion algo-

!This work has been supported in part by the Advanced Rescarch Projects Agency monitored by
‘ ONR under Contract N00014-81-K-0742 NR-049-506 and in part by the National Science Foundation
under Grant ECS80-07102.

2Now working at Sanders Associates, Nashua, New Hampshire
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rithm. Modifications of the procedure, such as the covariance method, the
forward/backward covariance method, and so forth, have been explored in depth by
numerous authors[5, 6, 7).

In this paper, we consider a generalization of the Maximum Entropy Method of
spectral estimation (MEM) in which we find the power spectrum with the largest
entropy which matches both a set of correlation and a set of cepstral values. Lagunas-
Hemandez et. al.[8] first showed that these constraints lead to an Autoregressive
Moving-Average (ARMA) model for the power spectrum. Unable to solve for the
pole and zero polynomial coefficients, however, they used an approximate solution
technique having suboptimal performance. In this paper, we solve this problem exactly
for the case of a one-dimensional process, with uniformly spaced correlation and cep-
stral lags centered about zero. We transform the problem into an equivalent general-
ized real symmetric almost-Toeplitz eigenvalue/eigenvector problem. The entropy of
the model is related to the largest eigenvalue of this problem, and the pole polynomial
is the corresponding eigenvector. The zero polynomial is then found by a simple recur-
sion. The formulas are similar to the mixed first and second-order modeling procedure
suggested by Mullis and Roberts[9]. Except for possible pole-zero cancellation, the
pole polynomial is guaranteed to be stable. If the model we calculate is strictly
minimum phase, then we show that it solves the constrained Maximum Entropy prob-
lem. Otherwise, we show that there does not exist any finite, strictly positive power
spectrum which exactly maximizes the entropy. We speculate in this case, however,

that our model is the weak limit of a sequence of minimum phase models which match
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all given constraints, and which asymptotically achieve the maximum possible entropy.
Because the eigenvector problem has an almost-Toeplitz structure with displace-
ment rank 3, there exists a fast Levinson-like algorithm for finding the eigenvector
once the eig?nvalue is known. This same algorithm can be used iteratively to help
search for the maximum eigenvalue. A side benefit of this approach is that, at least in
theory, we can detect when the model has canceling pole-zero pairs caused by choosing

an excessively high model order.

When the number of known cepstra is equal to or larger than the number of
known correlations, and all known cepstra have value zero, then we show that our
MEM model yields the same answer as Pisarenko’s harmonic retrieval algorithm{10]
We conclude with several examples illustrating the performance of this pole-zero max-

imum entropy estimator on a variety of simulated data.

2. Derivation of an ARMA Model

Suppose we observe a segment of N data samples x[0], . . . , x[N —1] drawn from
a zero-mean, stationary, ergodic, complex-valued Gaussian random process with unk-
nown power spectrum P(z). (Though we only consider complex-valued data, the
development for real-valued data would be virtually identical.) The correlations R [n ]

of this process are defined by:

R[n] = E[x‘[k].t[k+n]] for any k @.1)
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The power spectrum P (z) of this process is the z-transform of the correlations:

P@z)= 3 R[a)k™" 2.3)

We define the cepstrum of the process x[n] as:

]
cln]) = :‘;logl’ (e/@)eJon % (2.4)

Using the available time series data, we would like to estimate the power spectrum
P(z). The classical Blackman-Tukey[11] approach to power spectrum estimation first
estimates the correlations from the data by a formula such as:

. {1 N-a-
Rlal=5 2

k=0

ekl lk +n) @)
Unfortunately, given only the available segment of N data points, it will not be possi-
ble to directly estimate the correlations beyond lag N —1. Furthermore, for n close to
N, only N — |n| terms are available in the sum for estimating R[n ], and so these esti-
mates will have large variance. The classical power spectrum estimation approach mul-
tiplies the estimated correlations by a tapered window which attenuates the high order,
unreliable lags. Applying a Fourier Transform then gives a smoothed power spectral
estimate. Increasing the lag window length improves the spectral resolution, but also

increases the variance of the spectrum.

Burg[1, 2] suggested an alternative procedure for power spectrum estimation which

often achieves higher resolution with less variance than the classical estimates. Assume
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that our estimates of the first p +1 low order correlations R[0), . . . , R [p] are exactly
correct, but assume that the remaining correlations are unknown. In general, there
will be an infinite number of power spectra which match the known correlations. Burg
suggested that a reasonable estimation approach would be to choose the power spec-
trum which matches the known correlations, but otherwise has maximum entropy H .
For a stationary Gaussian random process, the average entropy can be shown to be

proportional to:

H = flogP(ef"')ngo:- ~ (2.6)

Maximizing this entropy formula subject to the correlation constraints yields an
Autoregressive (AR) model for the power spectrum. When the data consists of uni-
formly sampled correlations of a one-dimensional process, this model is easily calcu-
lated by a fast Levinson recursion algorithm which is guaranteed to yield a stable all-
pole polynomial estimate. Numerous studies have proven the high resolution capabili-
ties of this spectrum modeling approach, and have shown that the spectral estimate is a
good model of the envelope of the actual power spectrum(6].

In this paper we consider a straightforward extension to Burg’s Maximum Entropy
procedure which leads to an Autoregressive Moving Average (ARMA) model. Sup-
pose that we know the exact value.i of the first p +1 correlations of the process,
R[0), ...,.R[p]. Also suppose that we know the exact values of the first g values of
the cepstrum of the process, c[1], . . . ,c[g]. (Note that the entropy is equal to the

zeroth cepstral coefficient ¢ [0]; this is why we assume that we know only the values
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c[1], . . . ,c[q).-) The additional cepstral information should be useful in generating a
much higher quality spectral estimate than we could achieve with just correlation data
alone. For example, in applications such as the analysis of voiced segments of speech,
we would like good estimates of the envelope of the signal power spectrum, without
the fine structure introduced by the voiced excitation. It is well known that the low
order cepstral coefficients accurately reflect this envelope information without much
degradation from the impulse train excitation. This cepstral property has been exten-
sively exploited in homomorphic systems such as those introduced by Kopec,

Oppenheim and Tribolet[12], and Yegnanarayana[13).

We now calculate the power spectrum with the largest entropy (2.6) but which

satisfies the constraints (2.2) and (2.4). Recognize that R{-n]=R'[r] and

. ¥ 4 .9
c[-n]=c [n]. Introduce Lagrange multipliers {8;}; ., and {p;j;~_,, and form
the Lagrangian L by adding multiples of the coastraints (2.2) and (2.4) to the entropy

H:

= 1o f logP(e/9) 92 + § o, f P(efe)el=t 22 _Rk] } (27)
k=-p

joy, jok 40 _
+ |k|é=1 Mi :I;logl’(e e Y- clk]

Suppose that a solution to the Maximum Entropy problem exists, P (e/*), which

exactly matches the correlations and the cepstra, and which is finite and strictly posi-

tive. Then by the Euler-Lagrange Multiplier Theorem([14] this solution must be a
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critical point of the Lagrangian with respect to variations in P (e/*) and variations in
the multipliers 0, and p;. Using variational calculus, therefore, a necessary condition

which the Maximum Entropy solution must satisfy is:

Ko .
0= — + i 0, e/k + i THY .
P(e/) k=0 kj=1  P(e®)

(Loosely speaking, we differentiate L with respect to each point of the function

ej(l)k (2-8)

P(e/®), and set the derivative to zero.) Solving (2.8) shows that if a strictly positive
solution exists to the Maximum Entropy problem, I;p ,q(ef 9)>0 for all w, then it
must have the form of a rational polynomial, or in other words, an Autoregressive

Moving Average (ARMA) model:

The Lagrange multiplier coefficients {6;} and {u;} must be chosen so that the con-
straints (2.2) and (2.4) are satisfied. It is well known that linear time invariant systems
satisfying finite order difference equations are naturally described by ARMA models
[15]); thus this approach to spectral estimation has the potential of yielding accurate

models for many physical systems.

3. Determining the ARMA Model’s Coefficients

This MEM modeling technique was first published by Lagunas-Hernandez, et
al[8]. In this original paper, however, only approximate solutions for the model

parameters {0, ,u;} were suggested. We have found, however, that it is possible to
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transform this problem into the form of a generalized eigenvalue/eigenvector problem

s MM RS- Y. et ..

which is comparatively easy to solve.

-

Assume that a solution P (¢/*) exists to our constrained Maximum Entropy prob-

lem which satisfies the Paley-Wiener condition for discrete signals:[16]

[ont at oo Sul VI o NG

n

i do

Jo I 2% 3.1
J;IlogP(e ) o < (3.1)

Then we can always factor the power spectrum into a product of a gain v2 times a

%

minimum phase factor G (z) times a maximum phase factor G ‘ar’):
P(z) = v2G(z)G (11z") - (3.2)
where G (z) is causal and stable, with leading coefficient of 1, and with a causal and

stable inverse.

G(z)=1+ i glnl™" (3.3)

n=1

We define g[0]=1, and g[r]=0 for n <0. Because the MEM power spectrum (2.9)

must be a finite order rational polynomial, G(z) can be factored into a ratio of two

minimum phase polynomials:

B,(z)
= 97
G(z) = A,) (3.9 :

where:




FY X

-—

2
£

% Q
q l'! ‘0?" “1

L)

s X in!a. [ W

All the roots of Ap (z) and B, (z) must be inside the unit circle. It is convenient to

define ag, =1and bg 4 =1.

Oppenheim and Schafer[17] derived a simple formula for minimum phase models
which relates the cepstral coefficients, ¢ [n], to the coefficients of the impulse response,
g[n]). To derive this relationship, take the log of (3.2):

S clnle™ = logy? + logG(z) + logG " (Uz") (3.7

n=-x

Since G(z) is minimum phase, the polynomial logG (z) is right sided with non-zero
coefficients starting at lag 1. Similarly, logG ‘(2 ‘) is a left sided polynomial starting

at lag -1. Matching terms with equal powers of z on both sides of (3.7) then gives:

l0gG (z) = ilc[n]z-" (3.8)
and
c[0] = H = logy? (3.9)

Equation (3.8) specifies a mapping between the coefficients of the minimum phase
polynomial G(z) and the cepstral coefficients c[n]. Differentiating both sides with

respect to z 1 gives:

S nglnl"*! (3.10)

a=1

i nc["]z—n-i-l = G(z)

n=1

Muttiplying (3.10) by G (z) and equating terms with equal powers of z on both sides

of the equation thus gives a recursive formula for the coefficients g[n] in terms of the

cepstral coefficients c[n]:
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g[0] =1 (3.11)

gn] = %kél kclklgn —k] for n =1.2,...

Thus knowing the cepstral coefficients c[1], . . . , c¢[q] is exactly equivalent to knowing
the first g +1 coefficients of the minimum phase factor, g[0], . ..,g[q] (where
£[0]=1). Furthermore, the entropy H, which is equal to the zeroth cepstral coefficient
c[0], is just the log of the model gain v2. We may conclude that maximizing entropy
subject to knowledge of the correlations R[0], . . . ,R[p] and cepstra c[1], . . ., c[q]
is thus equivalent to finding a minimum phase pole-zero model with p poles and ¢
zeroes, which has the largest possible gain y2, and which also matches the correlations

R[0], . .. ,R[p] and impulse response coefficients g[0], . . . , g[q]-
Now to find the pole and zero coefficients. Multiplying both sides of (3.4) by
Ap (z) gives:

Ap(z)G(z) = B,(z) (3.12)
Equating like powers of z on both sides, and recognizing that g[0], . . ., g[q] are

known, gives q +1 linear equations relating the b, q and a, p Coefficients.

bq.q gla-p] - - gla] % p
= ‘ i ’ 3.13
b1 20 g011 | | a1, (3.13)
1 0 g[0] 1
L_.:.
.'J
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where /¢ define the vectors b, g and the matrix G, , in the obvious way. Note that

Gy

both sides of (3.2) by A, (z) and substitute (3.4) to get:

qisa (¢ +1)x(p +1) rectangular upper triangular Toeplitz matrix. Now multiply

Ay(z)P(2) = ¥*B,(2)G "(112") (3.15)

Since P(z) = 3 R[n}z~", and we know R[0), ... ,R[p] and g[0], . . ., g[q], by

R=—c
equating terms with like powers of z on both sides of (3.15), we can construct p +1

more linear equations relating the a,, , and b, , coefficients:

\(a b |
ORI Il I P R B I e .
D a, | = K o b1y (3.16)
R(-p] - RIO)/} gle]l - g10] 1
or.
R,a = v’G;l b (3.17)

where we define R, as the (p +1)x(p +1) Toeplitz correlation matrix on the left of
(3.16), and where G’?’q = G}; is the Hermitian (complex conjugate transpose) of
Gp 4- Wecan eliminate the zero polynomial coefficients b by substituting (3.13), giv-
ing:
Kyp.q)a =0 (3.18)
where K. (p.q) = R, - v2GH, G, ,

Computing the solution to (3.18) requires finding a value of -92 such that K‘i(p ,q) has

a non-trivial null space. Then 4 is an appropriately scaled member of this null space.

(R A -y -

r
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‘5: ' This matrix K.,(p ,q) has a very interesting structure. Suppose that there exists
o some minimum phase polynomial G (z) and gain 2 such that this polynomial matches
N the given leading impulse response and correlation values:
N
- glnl=gln] for n=0,....q9 (3.19)
;?' ) = e
-»- ¥ Y g [klglk+n]=R[r] for n=0,...,p
b k=0
15 -

We do not assume that the polynomial G (z) has maximum entropy; in general, there
}: will be many such polynomials. Substituting into (3.18) shows that the K. (» ,q) matrix
"“.}' must equal:

CAPSPaa | |
‘.—“, “- ". N

£U-p1| (zlk-p)- - g1e1)

e K.(p.q) = ¥ = : (3.20)

A =a < .

P e 8 [k]

The matrix K?(p ,q) is thus equal to the covariance matrix formed from the tail of the
* g[n]- This matrix K,;(p ,q) must therefore be symmetric and positive semi-definite.
‘:} We conclude that the MEM gain 42 must be chosen so that K,(p,q) is positive semi-
N

ey definite with a non-trivial null space, because otherwise the MEM model impulse
J,q»

i response ¢ [n] could not possibly meet the constraints.

*S:% To calculate the MEM gain, we multiply (3.18) through by 1/y2, thus converting
2 the equation into the following generalized, conjugate symmetric eigenvalue problem:

ZC::: Solve:
23‘::3
. ¢J' H
- \.‘J Gp’q GP,Q 5 = )«, RP > ¥ (3.21)
¥
2%
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for all generalized eigenvalues A; and corresponding eigenvectors x;. (Note that the
conventional form of the generalized real symmetric eigenvalue problem requires the
matrix on the right hand side, R,, to be conjugate symmetric and positive definite
[18,19]). The MEM gain should then be set to the inverse of one of these generalized
eigenvalues, and the pole coefficient vector should be set to the corresponding eigen-

vector. But which eigenvalue do we choose for -92? Appendix A proves:

Lemma 1 Assume that R, >0. Then the generalized eigenvalue problem
(3.21) has p +1 non-negative eigenvalue solutions A;. Let A, be the largest
eigenvalue; this will always be strictly positive, A, > 0. Then for +v2 in the
range 0s y2 < 1/A ,,, the matrix K,(p.q) will be strictly positive-definite.
For y2 = 1/\ pyy, the matrix K.(p ,q) is positive semi*definite with a non-trivial
null space. For vZ> 1/\ oy, the matrix K.y(p ,q) is not positive semi-definite.

Using this result, Appendix A proves:

Theorem 1 Assume that Rp > 0. Then:

A) ?2 = 1/ oy i the only choice for the gain which satisfies the requirements of
the Maximum Entropy problem.

B) Let P(z) =v2G(z)G *(1/z°) be any power spectrum with minimum phase fac-
tor G(z), which matches the leading impulse response coefficients
g[0], . . . ,g[q] and the correlations R[0], . . . ,R[p]. Then tiic entropy of
this model, which has value H = logy2, is bounded above by H = log 4.

We will call the model with gain % = 1/A sy, and pole/zero polynomials A, (z),
B, (z) which satisfy (3.18) and (3.13) the MEM (p ,¢) solution. We can calculate this
MEM (p ,q) power spectrum by the following procedure:

1) Recursively compute the minimum phase coefficients g[0], . . . , g[gq] from the

cepstral coefficients c¢[1], . . . , c[q] using (3.11).

ABBEE Dol ofnl ol ol ol B
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2) Construct the matrices G,, and R, with (s,m)* clements
[Gp 4lam =8lg—p+m—n]and [R,], » =R[m-n].

3) Solve for the largest generalized ecigenvalue A, solution to (3.21) and its
corresponding eigenvector x 5,y Set 3= 1/\pay- Set d equal to a corresponding
eigenvector, scaled so that dg , = 1.

4) Recursively compute the b coefficients from (3.13).

5S) The MEM (p ,q) power spectrum then has the form

.2 q(z) B (l/z)
Ay(2) Ap(llz %

Ppa() = (3.22)

The special cases of pure Autoregressive (AR) or pure Moving Average (MA) models

are particularly easy to solve. For the MEM (p ,0) all-pole modeling problem:

0 (0...01]
Kyp.0) =R, - ¥ | g (3.23)
1

and equation (3.18) reduces to solving:

% » 0
R, a:,p - (’, (3.24)
1 72

This is exactly the problem Burg suggested, giving a p pole AR mode! matching the
first p+1 correlations R[0)], . . . ,R[p). Because R, is Toeplitz, this may be solved

with a fast Levinson algorithm(5).

*‘ -.!--..- . AR .
o " R S S L R S 1)
«” . . 'y
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Another special case that is easy to solve is the MEM (0,q) all-zero modeling prob-
lem, when only the zeroth correlation coefficient R [0] is known, together with ¢ cep-

stral coefficients c[1], . . . ,c[q]- Equation (3.18) gives:

‘?z _ R[0]
i:o lgn]I? (3-29)

and the optimal B (z) polynomial is equal to the leading impulse response coefficients:
5,,” = g[n] for n=0,...,q (3.26)
The MEM (p ,q) solution is very similar to the least squares, mixed first and
second order information problem suggested by Mullis and Roberts for filter design[9].
‘The chief difference is that in their problem, the gain vy is effectively assumed to be
known, and the model is not forced to match the given correlations. As pointed out
by Mullis and Roberts, this method is also quite similar to Prony’s ARMA modeling
method, in which we choose the pole polynomial which optimally linearly predicts the
semi-infinite tail of the impulse response data, and then find the zeroes from the lead-
ing impulse response coefficients. These similarities allow us to carry over many of the

stability results and fast algorithms that have been developed for these other methods.

4. Properties of the MEM(p,q) solution

The matrix K,(p,q) has an interesting structure which allows us to prove a

variety of interesting properties for this MEM algorithm. From (3.18) we see that the

(n,m)* element in this matrix has the formula:
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[K,(p,q)]"’”l = R[m-n] - v )’_‘og°[k—P+nls[k-p+MI (4.1)
k=

where we define g[n] =0 for n <0. Careful examination of this formula shows that

we can recursively define Kv(” ,q) in terms of the lower order matrix K, (p —1,9 —1)

in at least two different ways:

K-y(P—lvq—l) * (4.2)
K-y(p’q) = Ax %*
and
R[0) R[] --- Rlp] . |
R[-1] ,[#71a-p1) (sla-r1 - £la1)
K= 0 Ke-1e-n |77 . (4.3)
R[-p] g lq]
[ R[n) if g=p
where R[n]= | R(11- '8 g'lklsk+n] if ¢>p and n=0
k=0
R'[-n] if n<0
where % denotes elements whose values are not of immediate interest, and where we

define K (n,m)=R, if m <0. These relationships indicate tha® K (p,q) is an

almost-Toeplitz matrix with displacement rank of three[20,21]. It is this structure

Bl.: ' which Mullis and Roberts exploited to derive a fast Levinson-like algorithm for finding
{»:L- the vector ¢ once 92 is known. This structure also allows us to analyze the existence,
» J',_ ’:

.~1:sz uniqueness, and stability of the MEM (p ,q) solution. Some of the theorems that fol-

low are improved versions of theorems in [9]; others are new. For clarity, we first

IR
[* A i 1
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state the results for the special (and most common case) where the multiplicity, r, of

the largest eigenvalue A, is » = 1. Appendix B proves the following:

Theorem 2A Assume that R, >0, and that the maximum eigenvalue solution
mag 10 (3.21) has muluphaty r=1. Let4%= 1/\p,,. Then:

A) K_i(p,q)zo, and its null space has dimension 1. For 1=s=<p,
Ki(p—s,q—s)>0.
B) The MEM (p ,q) problem has a unique solution ¥, A), (z), §q (z).

Appendix C proves:

Theorem 3 Under the same assumptions as in Theorem 2:
A) The MEM (p,q) model pole polynomial Ap (z) is stable, with all poles inside
or on the unit circle.

B) If any poles are actually on the unit circle, then they will be canceled by
matching zeroes in the zero polynomial B 1(2)-

C) Except for possible canceling pole-zero pairs on the unit circle, the MEM (p ,q)
moedel will have no other canceling pole-zero pairs.

Unfortunately, it is quite easy to construct cases in which the MEM (p ,q) solution
places canceling pole-zero pairs on the unit circle. Consider, for example, the follow-
ing MEM (1,1) problem: R[0]=2, R[1]=1, ¢[1]=0. Using the recursive equation
(3.11), we derive g[0] =1, and g[1] = 0. Constructing the R, and G, matrices and
solving the generalized eigenvalue problem (3.21), we find that Ay =1 and A\, = 1/3.
Thus r = 1, and the unique MEM (1,1) solution is:

32 = My =1 (4.9)

Az)=1-z"1
Biyz)=1-:z"1

;Eé ;m& -ﬁ ‘j- =l ..*
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This model has a canceling pole-zero pair at 1. Its leading impulse response coeffi-
cients are §[0] =1 and §[1] = 0. Its power spectrum is 451’1(:) = 1, and its correla-
tions are R[0] =1 and R[1]=0. Note that although the impulse response values are
correct, the correlation values do not match the given values R[0] and R[1]. We will

return to this problem in theorem 5.

When the multiplicity r of the largest eigenvalue A, in (3.21) is greater than 1,
then the situation is more complicated. In this case, it turns out that it is the
MEM (p —r +1,qg —r +1) problem which has a unique solution. The MEM (p ,q) solu-
tion differs from the MEM (p —r +1,q —r +1) solution only in that it may contain up
to r —1 extra canceling pole-zero pairs which may be placed anywhere. In more detail,
Appendix B proves:

Theorem 2B Assume that R, > 0, and that the maximum eigenvalue solution
max t0 (3.21) has multlphclty r. Lety -y = 1/\pyay- Then:
A) r smm(p,q)+ 1
B) ForOss<r, Kﬁ(p —s,q—s)=0, and the null spaces of these matrices have
dimension r ~s. Forr =s sp, ,’.’(p—s q—5)>0.

C) The MEM(p —r +1,q —r +1) problem has a unique solution 7, Ap —r+1(2)s
Bq r+1(z)
D) For s in the range 0= s <r, all solutions of the MEM (p —s ,q —s) problem
have the same gain ¥ as the MEM (p —r + 1,9 —r +1) solution.
E) For s in the range 0<s <r, the pole and zero polynomials A -_,(z) and
q _s(z) are solutions to the MEM (p—s,q— s) problem if and only if
_‘(2) Ap r+l(z)¢r -5 - 1(2) and B —3(2) Bq r+l(z)¢r -5— 1(2),
where ¢, _; —1(z) is a polynomial of order up to r —s — 1 with leading coeffi-
cient 4= 1. In other words, the MEM (p —s ,q —s) solution is unique except
for having up to r —s — 1 canceling pole-zero pairs, ¢, _; _1(z).
F) For s in the range 0=s <r, the MEM(p—s,g—s) power spectrum
Pp —5,9- —s(z) is  uniquely deﬁned and is equal to the
MEM (p —r +1,q9 —r +1) power spectrum P —r+1,9-r+1(2)

...........
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3
'& Theorem 3 applies to the MEM (p —r +1,q —r +1) model. Because the r —1 canceling
pole-zero pairs in the MEM (p ,q) solution may be located arbitrarily, however, it is
impossible to guarantee that the MEM (p ,q) model has all its poles inside the unit cir-

N cle.

Does the MEM (p ,q) solution match the given constraints and solve the original i
>, Maximum Entropy problem? The answer is "yes” if the solution is strictly minimum

phase, but "no” otherwise. In more detail, Appendix D proves (for any multiplicity r):

Theorem 4 Assume that R, >0 and that Ap,, has multiplicity r. Let
'y = 1/\ pyay» and let A 5(2), B ¢(2) be any pole-zero solution to the MEM (p ,q)
problem. Then:

o A) The first ¢ +1 coefficients of the causal impulse response of B 12 YA p(z) are

g equal to g[0], . . .. g[q].

B) If the poles of Ap (z) are strictly inside the unit circle, then the first p +1
correlations of the model are equal toR[0), . . . ,R[p].

C) If the zeroes and the poles are all strictly inside the unit circle, so that the
model is strictly minimum phase, then the first ¢ cepstral coefficients of the
model are equal to c[1], . . .,c[q]. Furthermore, the model is the solution

; to our ori fmal constrained Maximum Entropy problem, with entropy equal to

H = log¥~.

Re :ﬂ.’-;n’ 'y g7,

+

Appendix D qualifies these results with the following: )

Theorem S Under the same assumptions as in theorem 4:

A) If the model has poles on the unit circle at p; = ¢/l for some set of w;, then
these will be canceled by matching zeroes at p;. The model correlations R [r ]
will still be well defined, but they may no longer match the given correlations,
and the error may have the form:

RSN

%=1

: JORLOED> z wiynp 4.5)

L where the u; ; are some set of weights, and where s; is the multiplicity of
root P;-

-----
44444
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B) If the poles are strictly inside the unit circle, but one or more zeroes are
strictly outside the unit circle, then the model will not match the cepstral
values c[1], . . ., c[q], and the model entropy will be larger than log-iz.

C) For either cases A) or B), there does not exist a finite and strictly positive
power spectrum meeting the Paley-Wiener condition which matches the given
correlation and cepstral values, and which also achieves the maximum possible

entropy.

Note that in our MEM (1,1) example above, with the canceling pole-zero pair at
po = 1, the correlation matching error has exactly the form predicted by this theorem,
R[n]-R[r]=1".

To summarize, if the solution to the MEM (p,q) problem is strictly minimum
phase, then it is the unique power spectrum solution to the constrained maximum
entropy problem. On the other hand, there are a variety of situations in which we

may encounter difficulties:

1) If the correlation matrix R, is only positive semi-definite, then these theorems do
not apply. In this case, only one power spectrum exists which matches the known
correlations, and this is a line spectrum formed from p impulses{10]. The entropy

and the cepstral coefficients of this spectrum are not well defined.

2) If the maximum generalized eigenvalue solution A p,, to (3.21) has multiplicity
r > 1, then canceling pole-zero pairs may occur outside the unit circle, and so
A'p (z) may be unstable.

3) The solution to the MEM (p —r +1,q —r +1) problem, though unique, could have

one or more canceling pole-zero pairs located on the unit circle. In this case, the

model may not match the given correlations or cepstra.




21

Even if all the poles of the MEM (p —r +1,q —r +1) solution are strictly inside the
unit circle, one or more zeroes may be outside the unit circle. In this case, the
model will match the correlations R[0],...,R[p] and the causal impulse
response will match g[0], . . . , g[q], but since the model is not minimum phase,

it will not match the cepstra c{1], . . . ,c[q].

In practice, when we estimate the correlations and cepstra from finite segments of

data, this fourth case occurs quite often. As a result, in practice the MEM (p ,q) solu-

tion often does not solve the original Maximum Entropy problem. We discuss this
further in section 7, where we present several as yet unproven speculations. In prac-
tice, when excessively high model orders are used, we should also note that it is com-
mon to see nearly canceling pole-zero pairs appear near the unit circle, causing

extremely sharp, randomly located spikes in the power spectrum.

5. Algorithms

The most straightforward algorithm for solving the MEM (p ,q) problem is to fol-
low the procedure outlined in section 3, building the matrices R, and G, ,, and then
calling the RSG driver in the EISPACK library[22] to compute all the generalized
eigenvalues \; and eigenvectors x;. If the multiplicity r of the largest eigenvalue is
greater than one, then the model order is too high and pole-zero cancellation is a pos-
sibility. (In practice we would have to test whether the largest eigenvalues are equal to
within a certain tolerance). Either decrease the model order to

MEM (p —r +1,g —r +1) and try again, or else find a linear combination of the eigen-
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either case, we set '92 = 1/\ pay, derive the pole polynomial by scaling the eigenvector
\ corresponding to A ..., and derive the zero polynomial from equation (3.13).

A faster algorithm relies on the almost-Toeplitz displacement rank 3 structure of

'_:::"‘_- K,(p.q). We start by considering the following set of minimization problems:

‘ d, - min a"K (n,n+q-p)a (5.1)
for n=0,...,p, where g =(a,, " a1, I)T is a vector constrained to have
coefficient ag ,, = 1, and g, is the value at which the function achieves its minimum.

Also define ¢, as the value of this quadratic function at the minimum:
en = 27K (n,n+q-p)a, (5.2)
If we choose y2= 1/\may, then by Lemma 1, K(p,q)=0. Since by (4.2),
P Ky(n ,m+q—p) is a principle minor of K. (p,q), we must have K.,(n na+q—p)=0
- also. Thus (5.1) involves minimizing a quadratic positive semi-definite function. Dif-

)

5 ferentiating with respect to the real and imaginary parts of a; , and setting the results
:;',':

RS to zero, we get a set of linear equations for the minimizing vector g,. Substituting
D into (5.2) we get a formula for ¢,,. Combining these gives:

i :

» Ky(na+q-p)a, = | o G-3)
<A €n

N

Z:'JE'; Because K (n,n+q —p) =0, we have ¢, =0. Note that our MEM (p ,q) problem is
. . . e e . ‘N a2 .
S therefore identical to solving the minimization problem (5.1) with gain 3= 1/\,y;
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with this gain we will have € = 0.

Mullis and Roberts[9] recognized that the displacement rank 3 structure of
K,(p,q) allows us to rerursively and quickly compute the g,, ¢, solution in terms of
the g, _1, €, 1 solution. If the correct gain = 1/\ may Were known, therefore, we
could run this fast Levinson-style algorithm to compute g,, €, for n =0, ...,p.
With this correct gain -92, we will get €, = 0, and the vector da, will be the pole poly-
nomial solution to the MEM (p ,q) problem. We will show that the same algorithm can
also be used to test the positive definiteness of l(.y(p »,q). With the guidance of Lemma
1, therefore, we can develop a search algorithm, based on this fast Levinson-styie algo-
rithm, to find the value ?2 which makes K-g(l’ ,q) exactly positive semi-definite. The
MEM (p ,q) pole polynomial coefficients ¢ = d, will be computed at the same time.
At least in theory, this algorithm can also be used to detect when the multiplicity r of
the largest eigenvalue is greater than 1; in this case, it automatically gives the unique

pole polynomial solution to the MEM (p —r +1,q —r +1) problem.

The Mullis and Roberts algorithm is motivated by the two recursive definitions of
K,(p,q) in terms of K (p —1,9 —1) given in equations (4.2) and (4.3). In order to

solve for g, efficiently, we will need to calculate auxiliary vectors

dy =(dop "+ dy )T andf, = (fo, = fnn)T which satisfy:

K(nn+q-p)d, = | . (5.9)
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X Knn+q-p)f, =
]
o g [n+q-p]

(5.5)

S We will also need to recursively calculate the 2x2 matrix M,, defined by:

dH
M, = lfH] Ky(n,n+q-p) (d,.[,.] (5.6)
In
. In Appendix E we show that all these quantities can be recursively computed by the
Nl following Levinson-style algorithm:
o Mullis-Roberts Algorithm:
Initialization:

R([n]

R[n] = S
R(n] - v2 qkﬁolg'[klg[kﬂ]

for n=0,...,p

O
R
AT RN

ao= (1)
€ =R©0) - v*|glg-»r]|?

do = (l/ﬁo]

o ":',v ~—
f
.

e
RS ST

fo= (&"la-r¥eo)
v 1 1 ] [ls[q—pl]
- -pl

'l
A

- < o L]
eh e0 8 [q

R0 Forn=1,...,p

:f:_-. n-1 _
N b, = kzo R(n—k)a; ,n—1
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kzoglq ~ptn—klag o1

1 for k=0
a -
k. ak,n-—-l—d’udn—kﬁ—l"“yzl,lnfn_k’,,_l for k=1,....,n

[:E:]’M"I ] [¢]

n=€-1" byv, t 'Yz\"n"'n
IF n=p OR ¢, <0 RETURN(n ,e¢, ,a,)

v
dk dk,lll Gy - -k, fOl'k=0,...,n
n

The computation on each pass is approximately 6n +11 operations (1 operation = 1
multiply + 1 add). Total computation is thus about 3p2+14p operations.

Note that we terminate this iteration when ¢, = 0. The purpose of this is as fol-
lows. If ¢, <O for some n, then by equation (5.2), K,(n,n +g —p) cannot be posi-
tive semi-definite. Since by (4.2) this matrix is a principle minor of K,(p,q), this last
matrix cannot be positive semi-definite either. Thus 2 is too large, and we might as
well terminate the iteration.

More interestingly, if -yz = -92 =1/\pyay, then Kﬁ(n nm+q—p)>0 for

Osn<p-r+1 and Kﬁ(p -r+1,g-r+1)=0 with a null space of dimension one.

Equation (5.2) then guarantees that ¢, >0 for n =0,...,p—r and ¢, _, 41 =0.
“n -'?. .'- ),.-’_ )’,,‘" ..— r7 ‘F—“‘:"‘- u. --."v".). '.-.:'-.:"_:.--: ,:_."x_‘_. '_:._;_:{..- '3’{",;-:.;": _-{.—\‘,-Q.-'.;.'.;-:_'. ‘\'-'._@" i ] 3‘ )
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zn {
-,i Also the minimizing solution d, —r +1 Will be the MEM (p —r +1,q —r +1) pole polyno-
< mial solution. Thus if ?2 = ?2, the test ¢, <0 will terminate the algorithm at step
’ n =p —r+1, and will return the MEM (p —r + 1,9 —r +1) solution dp—r+1-
This algorithm has some interesting features when p >gq. In this case, for
,}t n=0,...,p—q—1 we will have:
% .
- ai
."‘: dn = -l— .’n (5-7)
Y €n ’
o O
L =1
3'.\ l/e, O
L "= loo
2 "’n = Wa T 0
‘.. "n. = dple,
2
For the first p —g —1 steps, therefore, this algorithm has the same form as Levinson
N recursion, where g, plays the role of the forward predictor, ¢,d, plays the role of the
: backward predictor, €, is the prediction error, and — ¢,/e, is the reflection coeffi-
| cient. Furthermore, all these values on the first p —g —1 steps will be independent of
x the value of v2. ‘
This algorithm will work correctly for any value of y2, provided only that e, # 0 |
“ -
! -
a0 for n=0,...,p—1. In particular, K.(p,q) does not have to be positive semi-
“f’ definite. In fact, the values of ¢, can be used to test the positive definiteness of

K,(p.q). Appendix F proves the following:
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Theorem 6 Assume that we can find vectors g, and scalars e, which satisfy
(53)forn=0,...,p. Then:

A) If 0= vy2<1/Ap,, then gz €y = - =€, >0. The Mullis-Roberts algo-
rithm will correctly generate all the g, €,

B) If y2=1Np,, then = - Z¢, >0 and ¢,_,41= ' =¢, =0,
where r is the multiplicity of the largest eigenvalue Ap,,,. The Mullis-Roberts
algorithm will correctly generate g,, e,, for n= 0 ...,p—r+1. For

n=p-r+2, ...,p wecansetg, = (0g, 1) and e, = 0.

C It vZ> 1/A a4, then at least one ¢, is strictly negative.

This theorem suggests a simple binary search algorithm for finding the proper gain
value 42 = 1/\pyy, and for calculating the corresponding pole coefficients a,. The
idea is to guess a value for v2, and then run the recursive Mullis-Roberts algorithm. If
the ¢, are all strictly positive, then K (p ,q) > 0 and the value of +2 is too low. If one
of the ¢, is negative or zero, then K.y(p ,q ) is not positive definite, and the value of .72
is either exactly correct or too high. Adjust the value of +2 accordingly, and try again.
When the value of 12 is known to sufficient precision, we can stop the search, and use
the g, vector as the MEM (p ,q) pole polynomial solution. The zero polynomial coeffi-

cients may then be found using (3.13). Putting all this together, we get:
Complete MEM(p,q) Algorithm:

Initialization

v2=0
2 _ ._R[(_).I_
Yg =
3 lelk1)?
k=0
tol = (small) preselected error tolerance
. :-._'f-‘\,"\‘ f'i('\ lf'.r *( .' (2% (' ( \"’u ::.':;-’f r'l,.'\.' v \ ." Do e ."\:'.‘-:"h:"n:"'.\'.“_:.‘
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Iterate until -y,z, - -y,? < tol

¥ = (v +vim
n,e.,a, - retumn values from Mullis-Roberts algorithm, using gain v?
If i=p and ¢, >0
set y2 = y2 and iterate
Else
set y3 = v2 and iterate
When v3 — y7 < tol, then DONE
Multiplicity r = p —ri +1
Calculate the zero polynomial coefficients b , _, 41 from (3.13)
Return 5, 7,85 541 Bk g—r 41
At each step in this binary search algorithm, yE and 'y,% represent lower and
upper bounds on the feasible range of values of the gain, y? < = v5. The initial
value y2 = 0 comes from Lemma 1. The initial value of v% is found by noting that
for -yz larger than this, the (p.p) clement of K, (p ,q) is negative, and thus K, .q)
cannot possibly be positive semi-definite. Each loop tests the value at the center of the
range, decides whether it is greater than, less than or equal to -92. Thus we can cut
the feasible range of values for 2 in half. Faster procedures than binary search could
probably be devised, but binary search has the advantage of achieving a given level of

precision for ?2 after a fixed number of passes.

Due to numerical inaccuracies, it is likely that the preceding algorithm will

underestimate the multiplicity of the largest eigenvalue, and thus overestimate the
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model order. One potential method of improving this model order identification is to
run the binary search algorithm to estimate 42. Then call the Mullis-Roberts algorithm ]
}' again, this time using a gain '92 + tol2, where 10l2 is a small positive number. With

. the gain set slightly too high, the matrix will be slightly non-positive definite. In par-

ticular, if r is the true multiplicity of the largest eigenvalue, then €, —r+1 Will be

slightly negative, and the iteration will stop at step p —r +1 despite small numerical

errors. Thus the true multiplicity » will be correctly identified, and the Mullis-Roberts
algorithm can be run onec last time, with the correct gain and model order

MEM (p —r +1,q —r +1), to identify the correct low-order ARMA model.

If p > q, then the first p —q +1 steps of the recursive algorithm will give the same
results regardless of the value of 72. To save time, therefore, we need only restart the

recursive algorithm at step n = p —q for each new value of ,Yz that we test.

The following theorem, proved in Appendix G, is sometimes useful:

Theorem 7 Assume that R, >0. Suppose that vi< -92

€ - - - » €, >0. Then:

so that

A) The polynomial A, (z)= i A p? ~k s strictly stable with all roots strictly
k=0

inside the unit circle.
B) Form the polynomial B, (z) by substituting the coefficients of A, (z) into the
! recursion (3.13). Then the leading coefficients of the impulse response of
; vB, (2)/A, (z) match g[0], . . .,g[q], but the correlations R [n] of the model
¢ are off by:

. . .
s dow

R[n]-R[n]= | —F
/ |Ap(edey|2 2

(5.8)

- - .‘ . .1. \.l * N . " . .‘ -4 u'
.‘ - - - - . * . '.n MY - . e
B L T < e
R -



CHET PR PN R T TI TR P ANl L RL P W LR T T g e e, B W YN T W OO e

30

6. Pisarenko’s Method

There is a special case of our MEM (p ,q) method which turns out to be identical
to Pisarenko’s well known method for fitting a harmonic line spectrum to a set of
correlations[10]. Assume that there are at least as many zeroes as poles, ¢ = p, and
that the known cepstral values are all zero, c[n]=0forn =1, ...,q. Also assume
that Rp > 0 (this is not necessary to prove the following results, but it allows us to
apply our theorems without modification). From the recursive equation (3.11), the
leading minimum phase coefficient values must be g[0]=1 and g[n]=0 for
n=1,...,q. This implies that G;l,q Gp,q =1 is an identity matrix, and that the

generalized eigenvector problem (3.21) will take the form:

L =NMRyx ' (6.1)
The solutions for A; will be the inverse of the eigenvalues of R,,, and the z; will be the
corresponding eigenvectors of R,,. Thus -92 = 1/A pay Will equal the minimum eigen-
value of R,, and the MEM (p.q) pole polynomial coefficients d, will be the
corresponding eigenvector of R,. From (3.13), the corresponding zero polynomial will

satisfy:

. a‘“, for k=0,...,p 6.2
”k,q=[o clse (62)

and thus B, (z) = A,(z). Thus every pole must be canceled by a matching zero, and
any extra zeroes will be placed at the origin. Suppose that the multiplicity of the
minimum eigenvalue of R, is r. Combining theorems 2 and 3, at least p —r +1 pole-

zero pairs must be exactly on the it circle.
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Since there is complete pole-zero cancellation, the model power spectrum must be
flat, B, ,(z) = 4%, and the model correlations are just R {n] = $25[n ], where 5[0] = 1
and 8[n]=0 for n # 0. Suppose the roots of A, (z) that are on the unit circle are at
{p; }, and that they have multiplicities {s; }. Then the correlation matching error for-
mula in Theorem 5 can be used to show that:
5-1

Rin]= %1+ 3 3 wiyn¥of  forn=0.....p (63)
ij=

The first term represents the correlations of a white noise sequence with variance -92.

The second term represents the correlations of a sum of at least p —r +1 complex
exponentials. In effect, we have modeled the original correlation sequence R [n] as the
sum of white noise plus at least p —r +1 complex exponentials whose frequencies are
determined by the roots of A,(z) which are on the unit circle. Note that the gains
w;,j are not determined by our procedure, but would have to be calculated by other
means; for example, we could calculate these by factoring A‘p (z) to find the roots p;,

and then solve the set of linear equations (6.3) for the p; J

Finally, note that, except for the calculation of the zero polynomial,
ﬁq (z) = A}, (z), this procedure for fitting a sum of complex exponentials plus white
noise to a given correlation sequence is identical to that suggested by Pisarenko[10].
The interesting point is that we have shown that Pisarenko’s method is a special case of

our pole-zero MEM method when g =p and when the known cepstral coefficients ¢ [n ]

are all set to zero.
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7. Speculation on Non-Minimum Phase MEM(p,q) Models

One troubling aspect of our MEM (p ,q) procedure is that the zero polynomial is
not guaranteed to be minimum phase, and thus the model is not guaranteed to match .
the cepstra. Consider, for example, the situation where we are given R [0] and c[1].
Our MEM procedure says that the maximum entropy solution should be a single zero
model. To calculate it, we compute the leading coefficients of the minimum phase fac-
tor G (z) as follows: g[0]=1, g[1]=c[1]. The MEM (0,1) model is then:

Poa(z) = 92 By(2)B; (127) (7.1)

where:

él(z) =1+ 51’12—1

byy=gll] = c(1] (7.2)
2 _ R([0]
T 1 fen)?

The zero polynomial B (z) has a zero at —b; y = —c[1]. For |c[1]| <1, this model
will be minimum phase. For |c[1}] > 1, the model will not be minimum phase. In
fact, to illustrate Theorem 5, for |c[1]] = |6; ;1> 1, we can factor P (z) into its
minimum times maximum phase factors as follows:

« - 1 1 _
Poa@) = ¥2 b1 7 1+ —2) A+ ==z ) (73)

1,1 b1

The minimum phase factor is (1+ 1/b 1"12 ~1), and the first cepstral value of the model

is é[1)= /b 1.,1 , which does not equal ¢[1] = 51'1. Furthermore, the entropy of this

model is log( ;,2 |51,1 |2), which is larger than the value we expected, log ?2.
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This is quite puzzling, since it is easy to find high-order ARMA model$ which are

minimum phase and which match both R[0] and c¢[1], even when |c[1]] & 1. For
n<|c[n]]<n+1, we will need a model with a total of at least n+1 poles and

zeroes. In fact, it is possible to devise numerical search techniques for finding high

order all-pole or all-zero models which match R [0] and ¢[1] and which have maximum
entropy for the given model order. For example, using a numerical search technique

sketched in Appendix H, we have found a minimum phase 500 pole model

DRARLP N SR s

v2/A s00(2)A 5'00(1/2 ') which has maximum entropy subject to the constraints that

R[0]) = 5.7488221 and c[1] = —1.1163325. The MEM (0,1) model for this problem has

M [ AP

P

model coefficients:

by =-1.1163325
42 = 2.5593564
Our AR (500) model has gain v2 = 2.5586002, which is about .04% below the theoreti-

(7.4)

cal upper bound of ﬁz above (see Theorem 1). This implies that the entropy of the

MEM(0,1) AR(500)

v2 2.5593564  2.5586002

glo] | 1 1

g[1] | -1.11633  -1.11633
g2 | o .00794
g3 0O .00768
R[0] 5.748822 5.748822
R[1] | 2.857003  -2.877325
R[2) | O .0000698
R3] 0 .0000915

Table 7.1 - MEM (0,1) versus AR (500) models
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AR (500) model, H = logyz, is very nearly equal to the maximum achievable entropy.
The first 4 leading impulse response coefficients and correlations for the MEM (0,1)
and AR (500) models are listed in table 7.1. The remaining impulse response coeffi-
cients of the AR (500) model taper to zero. Similarly, the peak AR (500) correlation
value for 2=n <501 is .00016. Figures 7.1 and 7.2 show the errors between the
MEM (0,1) and AR (500) impulse responses and correlations. Note that the most signi-
ficant difference between these models is that the R[1] correlation of the AR (500)
model is significantly larger than that of the MEM (0,1) model. In fact, for the
AR (500) model, 2R [1}/R [0] > 1, which is not possible for a single zero model. Figure
7.3 shows the power spectrum of the AR (500) model (dotted line) and the power spec-
trum of the MEM (0,1) model (solid line). Note that the AR (500) spectrum deviates
substantially from the MEM (0,1) spectrum in that there is a deep notch in the
AR (500) spectrum at frequency @ = 0. On the basis of this and other similar experi-

ments, we speculate that the following statements may be true:

Speculation 1 Suppose the =zero polynomial éq (z) in the
MEM(p —r +1,q —r +1) problem has zeroes outside the unit circle. Then
there exists a sequence of minimum phase polynomials G, (z) with gains v,,
such that the impulse response of v, G, (z) converges coefficient by coefficient
to the impulse response -92§q _,HIAP —-r+1(z), and the entropy, Iog-ykz, con-
verges from below to the upper bound log -92. Thus the MEM (p ,q) solution,
though not minimum phase, is a weak limit of a sequence of minimum phase
models which asymptotically attain the maximum entropy while meeting all
constraints.

Speculation 2 The power spectrum y,‘zG,‘ (z )G,:(l/z ') does not converge point
by point to the MEM(p,q) power spectrum. Instead, for each zero

z; = p;e’ ' which is ouztside the unit circle, p; > 1, there is a notch in the
response -ykz IGk(ej“’)| at frequency w = 0;, and as k -, the value of the
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power spectrum tends to zero at each of these points.
One way to characterize minimum phase polynomials G,(z) is to compute the
unwrapped phase as z = ¢/“ transverses the unit circle from w = 0 to 2. We define
the winding number as the difference between the unwrapped phase at z = e/ 27 and at
z = ¢JO divided by 2n. For a minimum phase polynomial, the winding number is
zero. For our MEM (p ,q) solution, the winding number will equal the negative of the
number of zeroes that are outside the unit circle. We speculate that at the notches in
the G, (z), the phase rapidly shifts through a multiple of 27 so that the overall winding
number of the polynomial is zero; elsewhere the magnitude and wrapped phase of

G, (z) approximate the MEM (p ,q) model.

8. Estimating the Correlations and Cepstra From Time Series Data

To apply our MEM method to estimate the power spectrum of a finite segment of
time-series data, it is necessary first to estimate the correlations and cepstra. Suppose
we are given complex-valued time series data x[0], . . . ,x[N —1], drawn from a sta-
tionary Gaussian random process with power spectrum P,(w). The ideal correlations
R [n] and cepstra c[n] of the process are defined by formulas (2.2) and (2.4). To esti-
mate these quantities from the given data, we can start by forming an initial estimate
of the power spectrum by applying a low pass window w{n] to the data, such as a

Hamming window, and then compute the periodogram Iy (w):

Bo(e)®) = Iy(w) = ;:; | £ (e/) |2 (8.1)
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. N- .
where X(ef"’) = Y wnlx([n]e /"
n=0
N-1 5
Ng = 3 |wn]l
n=0
Inverse Fourier transforming the periodogram ind the log periodogram then give esti-

mates of the correlation and cepstra respectively:

Rln] = f P (eJ@)edon & 2o 8.2)
é[n] = f log (I;x(ej"’)) ejon 512_1‘:& (8.3

When the periodogram is used as the power spectrum estimate, and rectangular data
windows are used, w[n] =1, then the correlation estimate is equal to:

R[n] = ;,N_E-nx [klx[k+n] for n=0 (8.4)

In Appendix I we argue that for a rectangular data window, these periodogram-

based estimates are asymptotically consistent:

E[R[r]] = R[n] (8.5)

. _ | clnl for n #0
E{¢[]) = { c[0)-n for n=0 (8.6)
2
varél]] = + =

where p. = .577 is Euler’s constant. Thus the correlation estimates and the cepstral

estimates for n #0 are asymptotically unbiased as the number of data samples N -,
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and their variance tends toward 0.

One way to improve the estimates of the correlations and cepstra would be to first
compute a smooth, consistent power spectrum estimator P, (e/®), and then use this
| estimate in formulas (8.2) and (8.3) for R[n] and é[r]. Two basic approaches could
be used. A "classical” Blackman-Tukey approach would first estimate L correlations
from the data via equation (8.4). It would then multiply by a symmetric window
h[-L), ... ,h[L] which has a positive Fourier transform, H (¢/®) > 0. The Fourier
Transform of the windowed correlations would then be a positive power spectrum esti-
mate I;x (e/“). This could be plugged into the correlation and cepstral estimation for-
mulas (8.2) and (8.3), and then the MEM (p ,q) algorithm could be run. (Note that
the correlation estimates will equal our original correlations multiplied by the window
h[n]). By choosing the correlation window length L much smaller than the data
length, L << N, but much larger than the MEM model order, L >> p ,q, we can signi-
ficantly reduce the variation in the power spectrum estimate, and thus decrease the
variation in the cepstral estimates. The tradeoff is that a short window decreases the
resolution of the power spectrum estimate, and increases its bias. The resulting corre-
lation and cepstral estimates will thus also be biased. In particular, valleys in the
power spectrum tend to be “filled in" by the windowing, and sharp peaks tend to be

blurred.

An alternative "modern” approach would start by fitting a high order all-pole
MEM model to the first L correlations of the data. We choose L to be much smaller

than the number of data points, L << N, but much larger than the desirrd ARMA
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model order, L >>p,q. A Yule-Walker method based on Levinson Recursion could
be used; this is identical to our technique for fitting an all-pole MEM (L ,0) model to

the correlations R[0], . . . ,R[L]. This idea has been suggested in numerous contexts

for similar problems[23,24]. The resulting all-pole model A_Y(z_) is guaranteed to be
. L

minimum phase, and the first L model correlations are guaranteed to match the given

correlations. The model A_Y(-a is thus a good high order approximation to the
L

minimum phase component of the power spectrum. We can use the impulse response

of 1/A; (z) as an estimate of ¢[n ], then use g [n] together with the original correlations

R[n] to compute the MEM (p ,q) model. (It is not necessary to estimate the cepstral

v _ o

values directly, though they could be derived recursively from g [n].) By decreasing the
model order L of the initial all-pole approximation, we can achieve smoother initial
power spectrum estimates and thereby get cepstral estimates with lower variance.

However, decreasing the model order also increases the bias of the power spectrum

sl ot e Ak

estimate, and the bias of the cepstral estimate.

EA ]

9. Experimental Results

Figure 9.1 shows the result of using our MEM method with various order models

e tan
DANEN

S Iy e

to approximate the impulse response of a minimum phase 8 pole, 4 zero model. The '
correlations and cepstra were estimated directly from the periodogram via equations "

(8.2) and (8.3), with a rectangular data window w(n]=1. The dotted lines show the

- o S S s
e e s

periodogram of the data, while the solid lines show the MEM (4,0), MEM (6,2),
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MEM (8,2) and MEM (8,4) approximations. As expected, increasing the model order
produces a model spectrum which follows the actual spectrum more and more closely.
The MEM (8,4) spectrum exactly matches the data. For model orders higher than this,
the algorithm either detects that the largest eigenvalue has multiplicity greater than 1
and automatically decreases the model order to its correct value, or else it places extra
canceling pole-zero pairs exactly on the unit circle, as predicted by Theorem 3. In

either case, the model spectra exactly match the ideal spectrum.

Unfortunately, our MEM method does not perform as well when we must esti-
mate the correlations and cepstra from a finite segment of time-series data. Figure 9.2,
for example, shows the result of applying the method to data derived by passing an
impulse train with period 91 through the same 8 pole, 4 zero filter as used in figure
9.1. 12 different datasets were used, each 800 points long, each differing solely in the
initial phase of the impulse train excitation. Three different methods were used to g --
erate an initial power spectrum estimate from the 12 Hamming-windowed datasets. In
figure 9.2a, we used the periodogram. In figure 9.2b we applied a triangular lag win-
dow to the first L =50 correlations. In figure 9.2c we used an initial MEM (50,0)
approximation. Correlations and cepstra were computed via formulas (8.2) and (8.3)
from these initial power spectra. MEM (10,6) models were fit to the estimated correla-
tions and cepstra from each dataset, and the resulting spectra were drawn in solid
lines, superimposed on the periodogram. We deliberately used a model with an extra

pole and zero pair in order to demonstrate the behavior when the model order is set

too high.
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Note that the periodogram-based method in figure 9.2a shows S strong peaks

instead of 4, with resonances that are far too sharp. Note also the large variance in
the spectral models for the 12 datasets. 4 of the models are not minimum phase. In
figure 9.2b, using a 50 point triangular window on the correlations before estimating
the correlations and cepstra gives MEM models which follow the 4 peaks more
robustly. The valleys of the spectra, however, show the characteristic "filling in" due to
the initial windowing operation. All of the models are minimum phase. If we substi-
tute the original correlations for the windowed correlations, but use the cepstra from
the log windowed periodogram, then we would get MEM spectra with S strong, exces-
sively resonant peaks. (This is not shown). The spectra have a large amount of vari-
ance, and 11 of them are Ot minimum phase. This suggests that it is important to
start with correlation and cepstral estimates derived from the same initial power spec-
trum estimate.

Using an initial MEM(50,0) model to estimate the correlations and cepstra in fig-
ure 9.2¢c gives the best results. The models have low variance, and all conform closely
to the original filter shape. Note, however, the peculiar glitch in many of the models
near a frequency of 0.27. This is caused by a nearly canceling pole-zero pair located
virtually on the unit circle. None of the models are minimum phase. The culprit
appears to be related to Theorem 3. In all 12 datasets, the multiplicity of the largest
eigenvalue is estimated as r =1. Given more poles and zeros than necessary, however,
the method tries to locate the extra poles and zeroes someplace where they will nearly

cancel. Unfortunately, by theorem 3, if the multiplicity r =1, then the only place
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............................
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canceling pole-zero pairs can be located is exactly on the unit circle. Since the extra
poles and zeroes do not exactly cancel, they are only placed near each other and near

the unit circle. The result is a sharp, highly variable "glitch” in the power spectrum.

Figure 9.2d shows the results when the correct model order, MEM (8,4) is used,
with an initial MEM (40,0) model to estimate the correlations and cepstra. Note that
the 12 model spectra are quite accurate, except for some variance in the depth of the

high frequency null in the spectrum. All are minimum phase.

Figure 9.3 shows the result of applying the method to a similar problem, where
white Gaussian noise is filtered through the same 8 pole, 4 zero model to préduce a
colored Gaussian signal. 12 different datasets were generated, each 800 points long.
Exactly the same processing was used, except that the model order was increased to
MEM (12,8). Figure 9.3a was generated using an initial power spectrum estimate equal
to the periodogram. Figure 9.3b used a 60 point triangular lag window, while figure
9.3c used an initial MEM (60,0) model. The periodogram-based and MEM (60,0)
based models are very similar; all show some variance in the spectral envelope, together
with 2 sharp glitches caused by the 4 extra poles and zeroes being located in nearly
canceling pairs near the unit circle. The triangular-window based models have much
less variance, but show the characteristic "filling in" of the valleys. Figure 9.3d shows
the models generated with the correct MEM (8,4) model order, using the correlations
and cepstra derived from the periodogram. Note that the correct spectral envelope is

captured in all 12 datasets.
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MEM(10,6) Model (solid), Periodogram (dotted)
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In general, resolution in the model power spectrum appears to be controlled by
the number of poles used in the model; adding more zeroes tends to improve the shape
of the spectral peaks. In practice it is rare for the method to detect muitiple eigen-
values, even when the model order is set relatively high. Non-minimum phase models
do not appear to have significantly different shape than minimum phase models gen-
erated from datasets with the same stochastic behavior. When modeling data formed
from sinusoids in white Gaussian noise, the method tends to locate nearly canceling
pole-zero pairs near the correct frequencies; unfortunately, these result in peaks whose
position and shape appear to be highly variable. The worst problem, in general, is the
presence of sharp glitches in the power spectrum when the model order is high.
Further work is needed to devise an accurate model order estimation procedure, or to

eliminate this behavior.

10. Conclusions and Further Work

We have shown that the solution to the Maximum Entropy spectral estimation
problem, subject to constraints on the first p +1 correlations and first ¢ cepstral values,
is an ARMA model with p poles and g zeroes. To calculate the parameters of this
model, we converted the Maximum Entropy problem into an equivalent generalized
eigenvalue/eigenvector problem. The inverse of the maximum eigenvalue in this prob-
lem is the model gain; it is also the exponential of the entropy of the model. The
corresponding eigenvector contains the coefficients of the pole polynomial. The zero

polynomial coefficients are computed by a simple recursion. The solution is unique,
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except for possible pole-zero cancellation. The model is also stable, with all uncanceled
poles inside the unit circle. If all the zeroes are aiso inside the unit circle, then the
computed model matches ail the given correlatior: and cepstral values and it is the
Maximum Entropy solution. If the zero polynomial is not minimum phase, however,
then it does not match the cepstra, and there does not exist any minimum phase model
which matches the given constraints, has a finite and non-zero power spectrum, and
also achieves the maximum possible entropy. We speculate, however, that there exist
minimum phase models which match the correlations and cepstra, whose impulse
responses match that of the MEM (p ,q) model arbitrarily closely, and whose entropy is

arbitrarily close to the theoretical upper bound given by the MEM (p ,q) method.

Several issues regarding this algorithm require considerable work. The issue of
non-minimum phase models needs to be resolved more cleanly; in particular, a bettér
explanation would be helpful for why the non-minimum phase models seem to yield
spectra which are about as accurate as the minimum phase models. Better methods are
needed to estimate the correlations and cepstra more carefully from the given data, or
to modify the algorithm to give more accurate estimates from short segments of data.
Model order estimation procedures are needed. These would probably be based on
monitoring the value of the gain ‘92 or the error ¢, as the model order is increased,
and picking a model order near the knee in this curve. Modifications to improve the
estimation of sinusoids in noise would be helpful. Most importantly, the problem of
nearly canceling pole-zero pairs appearing near the unit circle must be resolved.
Despite these difficulties, however, this new pole-zero MEM method is quite elegant,

and seems quite promising.
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Appendix A - Proofs of Lemma 1 and Theorem 1

Proof of Lemma 1

Assume that R, >0. Then we can always factor R, in the form R, = QHQ,

where Q is an invertible matrix. (For example, Q could be the upper triangular factor

computed by a Choleski decomposition [18]). Let QH be the inverse of QH. Then:

Q Bk (p,q)Q 1 =1- v¥Q HGH G, Q! (A.1)
E Note that for all x:

E xHQ_HG;‘,q Gp g Qlzx=xy=0 (A.2)
_ - where y = G, ,qQ'l.;. Thus the matrix Q’HG;l’q Gp 4 Q! is positive semi-definite,
Ej} and it will have a complete set of orthonormal eigenvectors xg, . ..,x, and

corresponding eigenvalues Ag, . . . , A, all of which are non-negative:

Q 6l G, , Q15 =Ng  fori=0,....p (A.3)

where \; =0

5%y = 8
where 8, ; =1 and §; ; =0 for i # j. Let us order the eigenvalues so that A is the

largest and A, is the smallest, and let us define Appgy = Ag.

We next show the connection between these eigenvalues and eigenvectors, and
the generalized eigenvalue problem (3.21). Suppose A;, x; is an eigenvalue, eigenvec-

tor pair of the matrix Q'HG;”,, Gp 4 QL Lety =Q 1. Then:

H - “HGH -
GG, = Q1 (MG 6,07 g (A.4)
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= MQHQX,'

\; Rp ¥
Thus \;, y; is a generalized eigenvalue, eigenvector pair solving (3.21). Conversely, it
is easy to show that if \;, y; solves (3.21), then \; and x; = Qy; is an eigenvalue,
eigenvector pair of the matrix Q_HG}'L G, 4 QL. Thus the generalized eigenvalue,
eigenvector problem (3.21) has the same (p + 1) non-negative eigenvalues as does the
matrix Q'HG;fq Gy 4 Q1. Also, the corresponding eigenvectors Yg, - - - .Y, are
linearly related to the eigenvectors xg, . . . ,x, by y; = Q‘lxl . Therefore they are
linearly independent and satisfy:
IRy, = 5P =8 (A.5)
Now suppose that the maximum eigenvalue An,. has multiplicity r, so that
Amax=MNo= *** =\,_;. For model orders ¢ =0, the matrix G, , has at least one

non-zero element. Since Q is invertible, the number of non-zero eigenvalues of

Q'HG}'{q Gp 4 Q! will equal the rank of Gp 4 since this is at least one, Ay, > 0.

Let y be an arbitrary non-zero vector. Because the yg, . . . » Yy form a basis, we

can always write y as a linear combination of these eigenvectors:

y = f oy (A.6)
i=0
where at least one a; is non-zero. But then, using y; = Q‘lx, together with (A.1)

and (A.3):
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.!ny(p 4 )y .ﬁo éo a; a;x,-HQ_HK.y(P .q)Q‘lxj

[
n' Mu

i a; xf(1-vA )y

2: |y 7 (1-v2\) (A.7)
For0=yZ< 1/A pax» €very term on the right hand side of (A.7) will be non-negative,
and at least one will be strictly positive. Thus xHKy(p ,q)x >0 for all y #0, and
K, ,q) will be strictly positive definite. For ,72 = 1/\ pay, terms O through r —1 will

be zero, so that:

2@ = £ 1oy PN ey (A8)
Thus K, (p ,q) will be positive semi-definite, and its null space will be spanned by the
vectors v, . . . ,¥, 1. Since these vectors are linearly independent, the null space of
K.,(p ,q) will have dimension r. For vZ> 1/\ pay, We will have 261K.y(p q)ro<0,

and so K, (p ,q) will not be positive semi-definite.

Proof of Theorem 1

If there exists some minimum phase model y, G(z) which matches the given
correlations and impulse response coefficients, then section 3 shows that K. (p ,¢) must
be positive semi-definite. By Lemma 1, this requires 0= y2s 1/A ... By section 3,
the entropy of the model is H = log '72, and thus the entropy must be bounded above

by H < log‘i2 = log 1/\ pyax
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For the MEM (p ,q) problem, we must choose v2 so that K,(p,q) is positive
semi-definite with a non-trivial null space. By Lemma 1, the only possible choice is

3% = 1M\ pax-

‘r:.’:::
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Appendix B - Proof of Theorem 2

Assume that R, >0 and that Ap,; has multiplicity r. For notational conveni-

ence, we will call the n** order polynomial V, 2 (z)= 2 viz % a member of the null
k=0

space of K (n,m) if the vector of coefficients y = (v, - - - vo)T is a member of the
null space. (For convenience, we drop the model order index from the coefficients.)

Also, letusdeﬁne](.y(n,m)ER,, ifm<Obutn =0.

In Appendix A we proved that for 92 = 1/\ pay» then Kﬁ(p ,g) =0, and its null
space has dimension r. This null space is spanned by the generalized eigenvectors
¥Q - - -, ¥ 1. Let us look for vectors y in the null space of K?(p ,q ) whose last coef-
ficient is zero, vg=0. This represents only one additional linear constraint on the
values of v, . . ., v,; thus there will be at least an r — 1 dimensional linear subspace of
vectors y' = (v, - - v10)T which are elements of the null space of KQ(P ,q). But

equation (4.2) implies that if Ki(p ,q)r' =0, then:

Vp
Kp-14-D | : | =0 (B.1)
v

XA
n“-, :

PPN LY

Ay
"I

ey Thus Ki(p —1,9 —1) must have a null space with dimension at least equal to r —1.
Y

o

» Applying this argument recursively for s =1,...,r—1, we can show that
by

-" Ki(p ~s5,9 —s) must have a null space with dimension of at least r —s .

52;2;2;

lfil Now let § be the largest integer such that Ki(p —-5,9 —5§) has a non-trivial null
S space. By the reasoning above, s =r -1. Let A _4(z) be any non-zero member of
b
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the null space of K_?(p ~-§,9—5):

K(p-5.9-5)| : | =20 (B.2)

First we show that dg # 0. Suppose this were not true. If § = p, then we would have
Ap_i(z) =0, which would contradict our definition that A‘p _;(z) is a non-trivial
member of the null space of K, (p 5,9 —5). For § <p, using equation (4.2) we

would have:

® ép_f
(6 .- +dy0) :
= pP—s - -
0 Kﬁ(p $,q—5) éy
0
. a o
(a' PSR d ) pP—s
S ! K.p-i-1g-i-1) | : (B.3)
a

But since K_?(p ,q) =0, and since Kﬁ(l’ —§—1,q —§—1) is just the p —s —1 order prin-
ciple minor of K-g(P ,q4), we must have Ki(p —§—1,—-5—-1)=0. By definition of s,
however, Kq(P —§—1,4 -5 —1) can have only a trivial null space and so this matrix
must be strictly positive definite. But then (B.3) implies that 4, =0 for
n=1,...,p—§. This, however, contradicts our original assumption that Ap _s(2)is
non-zero. Thus we have shown that 4y # 0. We can therefore scale A b _s(2) so that

dp=1, and this scaled polynomial will still be a member of the null space of
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:‘12 K (p—$,q—5). From now on, we assume that do = 1.
Clearly 4+, A‘P _j(z) are gain and pole polynomial solutions for the
MEM (p —§ ,q —§) problem. Let us define ﬁq _;(2) to be the corresponding zero poly-

nomial with coefficients:

-1 " n .

N b, = 3 gln—kl4; (B.4)
k=0

where we define 6; =0 fork >p —5.

Now we prove that both Ap _j(z) and z 'IAP _j(z) are members of the null space

of K (p —§+1,¢ —§ +1). Using (4.2):

oy é .”'a‘O) .
(s 0 Kp-s+1g-s+1) | . (B.5)

[}
o

Since Ki(p —-§+1,9 —5+1) =0, this shows that 'IA-p _;(2) is a member of the null
space of K,g(p -§+1,q-5+1).

Next, using (4.3) we can show that:
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( 0 3
0d _, - dg 4y _;
(04, _; 0 K,(p—§+1,q-3+1) P (B.6)
dg
(d,_; -~ dg) . p=i | ig-int
= P Kp-5.9-9)| : | -+* = sgla-i+1-nl4,
a-0 n=0
- _ 221 2
=7y Ibq—£+l|

=0

But since K?(p —-§+1,9—-5+1)=0, this equation must actually equal zero. This
shows that /fp _j(z) is a member of the null space of Kﬁ(p —-§+1,q-§+1). In addi-

. . 2 _ -
tion, since ¥y°= 1/Ap,0 >0, we must have by 541

=0. Since both A‘p _;(z) and
z_IAP _4(z) are members of the null space of K (p —§+1,g —5 +1), and these two
polynomials correspond to linearly independent vectors of coefficients, the dimension
of the null space of Ki(p —§+1,q —§ +1) must be at least one greater than the dimen-
sion of the null space of Ki(p -§,9 —5).

Applying this argument recursively, we can show that fors =0, . . ., §, the poly-
nomials z"‘A‘P _4(z) for k=0,...,s are all members of the null space of

Kﬁ(p ~$§+s,9—§+s). Since these members are all linearly independent, the dimen-

sion of the null space of Ki(p ,q), which we assumed to be r, must be at least § + 1.
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Thus r =s5+1; however, we earlier showed that r =<s§+1. We conclude that !

=5+1. Furthermore, the same recursive argument shows that 5, =0 for
n=q-r+2,...,q. Thisin turn implies the following:

a) Matrix KQ(P —r+1,g —r+1) =0 with a null space with dimension one. There is

a unique member of its null space, A, _, ,1(z), with leading coefficient of 4o = 1.

b) For s in the range 0 <s <r, the optimal gain for the MEM (p —s,q —s) problem

is exactly the same as the optimal gain ?2 = 1/\ pmay for the MEM (p ,q) problem.

(This is because Lemma 1 guarantces that there is exactly one value of the gain

F.":IE for which the matrix K. (p —s,¢ —s) is exactly positive semi-definite; ¥ is this gain
t\* value.)

b

rﬂ c) For s in the range 0=s <r, the null space of Kﬁ(p —-s,g —s) has dimension
F r—s,andis spanned by A, _,,1(z), ...,z "***14 __, (z). (The dimension

r —s is a consequence of our proof that § = r —1. These vectors must be a basis
because we have shown that all r —s of them belong to the null space, and they
are all linearly independent; thus they must span the null space.)

d) For s in the range r <s =< p, matrix K?(p -s,q—s)>0. (This is true because
K‘?(p —s,q —s) is a principle minor of K-;(P ,q), and thus must be at least positive

semi-definite. It is strictly positive definite because § = r —1 is the largest value of

s for which Kﬁ(p —s,q —s) has a non-trivial null-space.)

e) For s in the range 0<ss <r, Ap_,(z) is a solution to the MEM (p —s,q —s)

problem with dg = 1, if and only if:
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r—-s-1

Ap-s (@)= 3 bnz My 1) = by 1@Mp 1) (B)
where ¢, _, _1(z) is some polynomial of order r —s —1 with leading coefficient
¢o = 1. (This is because A, _;(z) must be in the null space of Kq(P —5,4-5),
and therefore must be a linear combination of the basis vectors
A'p —r-1(), - . z“""""lAp _r—1(z). Conversely, every such linear combina-

tion must be an element of the null space, and therefore must be a solution to the

problem. We must have ¢y = 1 in order to make dy = 1.)
Finally, for s in the range 0=s <r, let Ap—s (z) be any pole polynomial solution to
the MEM (p —s,q —s) problem, so that A, _,(z) = &, _;_1(2)A, _, +1(z) for some
r —s —1 order polynomial ¢, _, _1(z) with 5= 1. Let B, _;(z) be the corresponding

q —s order zero polynomial with coefficients:

n
= Eog[n—k]ak for n=0,...,q-s (B.8)
k=
where we define a; = 0 for k > p —s. Substituting for a; :

n r-s-1

by = 3 2 gln—kld,_1d, (B.9)
k=0 /=
=3 14’: 2 gln—kld,
i=0
r=s-1
= 2 1B -1

where 4, and b,, are the coefficients of the A}, -r+1(z) and th —r+1(z) polynomials.

But since b, =0forn=g-r+2, ...,q, this implies that:

Bq _,(2) = ¢r—3-1(2)8q—r+l(z) (B.10)
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5
; Thus Ap__,(z) and B, _,(z) share up to r —s —1 common factors ¢, _,_y(z). The

power spectrum, however, depends only on the ratio of B,- s(z )/Ap —5(z), and there-

a

fore is uniquely determined, and is identical to the MEM (p —r +1,q —r +1) power
spectrum I;p ~r+1,9-r+1(2)-

N The multiplicity » must be less than or equal to the total number of eigenvalues,
rsp+1l. Also for p+1=n>¢q+1, K.y(p—n+l,q-u+l) =R, _p+1>0. Thus

N r < q+1. Combining gives r < min(p ,g)+1.
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Appendix C - Proof of Theorem 3 and part A of Theorem 7

Assume that R, >0 and that Ap,, has multiplicity r. Set v2 in the range
0svy2<1Ap,, so that K,(p,q)=0. For convenience, we will assume that if
v2= -92 then r=1; the case r>1 can be treated by replacing p and q everywhere
below with p—r+1 and q-—r+1 respectively. For notational convenience, let

K=K,(p,q). Let d, be a solution to the minimization problem in (5.1) for n = p:

d - ";’;“ a,'Ka, (C.1)
Thene, =d Hde =0.

If p =0, then A},(z) = 1, and the pole polynomial is stable. For p > 1, let us fac-

tor the polynomial Ap (z) = (1-pz " )y(z) where ¥(z) is a p —1 order polynomial

with yg=1, and p is one complex root of Ap(z). Minimizing (B.3) over all

ag . ...4, is equivalent to minimizing over all §,, . . . ,\bp_l and p. In particular,

if we factor the minimizing polynomial A}, (z)=(1-p2 ’l)nb(z ), and define vectors:

‘pp -1 0
: ‘t’p -1
— 4 C.2
£+ ‘po ﬁ— . ( )
0 ¥o
then
dp = (9+9-) []"] (C3)

and ¢ must be the solution to the following quadratic minimization problem:
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o O ) (e (7]

This minimum occurs at:

o
Il
=g l-eo

H
+ K{_

-=== (C.5)
g SN

and the value at the minimum is:

 (e¥Re- ) (9PRey )
= ¢§K.qi+
But ¢, =0 and by conjugate symmetry, § Knt:_ (gfll(g+ ] . Thus combining

(C.6)

(C.5) and (C.6):

2 ?K\b_—e
o

C.7
K9, (%)
Using (C.2) and (4.2):
T ¥p -1
oKy, = (%—1 %] Kip-1,4-1) [ : ] >0 (C.8)

where strict inequality must hold since p >1, r =1, yp=1, and by Theorem 2,

L Pt

K.,(p-l,q—l)>0. This guarantees that (C.5) is well-defined. Using (C.2) and
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= $¥Ky — 4 iy |2
where we define:
. n
“’n = 2 g[’l —k]\pk
k=0
and where we define §; = 0 for k > p —1. Combining (C.9) and (C.7):

Ylug 12 +e,
iKY,

The pole p must therefore be inside or on the unit circle. Since we chose the root arbi-

l612=1-

(C.11)

trarily, all poles in A, (z) must be inside or on the unit circle.

If the gain y2 is below 5% = 1/Apy, then K>0 and €, >0. Thus |3| <1, and
every root of A'p (z) will be strictly inside the unit circle. (This proves part A of
Theorem 7). If v= w}z= 1/\ oy, however, then ¢, =0, and A‘p(z) will be the
MEM (p ,q) pole polynomial. All the roots of A‘p (z) will be either inside or on the
unit circle. From (C.11), a root of A,(z) can be on the unit circle if and only if

By = 0. But then if we examine the zero polynomial corresponding to A‘p (z):

5n i g[n —kld,
k=0

kzoglu "k]‘t’k ~pgln _k]‘[’k—l

B — Py
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By(z) = (1-pz 1) ii2) (C.13)
where ji(z) is a ¢ —1 order polynomial with coefficients fig, . . ., fg—1- Thus if the
MEM (p q) pole polynomial A,(z) has a pole p on the unit circle, then the
corresponding zero polynomial §q (z) must have a canceling zero on the unit circle at
P-

Now we will prove that all canceling pole-zero pairs in the MEM (p ,q) model
must be on the unit circle. Suppose that A,(z) and B, (z) share a common factor
(1-pz71). As above, A,(z) = (1-pz ~1) §(z), where (z) is an order p -1 polyno-
mial with leading coefficient o = 1. The coefficients of the corresponding zero poly-

nomial must obey (C.12). This implies that:

B,(z) = (1-pz71) :i: finz " ) + by (C.14)

But we assumed that (1-pz 1) was a factor of §q(z); thus ji, = 0. But then from

(C.11), | # | = 1, and so this canceling pole-zero pair must be on the unit circle.
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Appendix D - Proof of Theorems 4 and §
Proof of 4A) ]

Let §[n] be the causal impulse response of B,(z)/A,(z). By definition, for #

n<0,g[n]=0,andfor0=n <gq:

But the MEM (p ,q) solution must also satisfy equation (3.13):

n -
S gln—kld;, = b, for n=0,...,q - (D.2)
k=0
Define ¢,[n] = g[n]—£[n], subtract (D.1) from (D.2), and write the result in matrix

form:

1 0 [o]

éi 1

S -0 (D.3)
é, *+ dq 1 ,[q]

Since the matrix is invertible, eg[n]=0 forn=0,...,q and the first g +1 coeffi-

cients of the model impulse response must match the given data, g[n] = g[n].

Proof of 4B)

Let P, ,(z) be the model power spectrum:

) 2 B,(z)B, (11z")
P, a(z) =7 FREYRITS (D.4)
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and let R[n] be the correlations of the model. R[n] is just the inverse z-transform of
i;p 4 (z). Muliplying through by A), (z), identifying the leading coefficients of

liq'(l/z *)/A"(1/z°) as ¢ "[~n], and equating terms with equal powers of z, we get an

equation similar in form to (3.16): ‘

R,d = i Gy, b (D.5) |
where correlation matrix R, has (n,m)™ element R [m —n], and G, ; has (n,m)* |
element §[q—p+m—n]. But the MEM (p,q) model §, 4, b must also satisfy equa-
tion (3.16). Recognizing that §[n]=g[n] for n <gq, and thus G, , =G, ,, sub-

tracting (D.5) from (3.16) gives:

eg[0] - eR[P]
: “1 (D.6)
r(-p ] - €g [0]

where ez [n]=R([n]-R[n] is the correlation matching error. To analyze these error
values, let us extrapolate the tails of ez [n] by forward and backward prediction using

the pole polynomial coefficients d; :

egln) = —dieg[n-1]- - - - —dyepn-p] for n=p+1p+2,.. (D.7)
epln] = —a'l.ek[n+l]— <o -—a‘p.ek[n+p] for n=-p—1,-p-2,...
Using (D.6) and (D.7) we can show that:

lgo kgo ep(n—k +l]a‘,.é‘k =0 forall n (D.8)

If the polynomial A, (z) has all its roots strictly inside the unit circle, then the extrapo-

lated sequence ep(n] will decay exponentially to zero, and thus must be absolutely
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summable. Therefore the Fourier transform eg(e/*) exists and is finite for all o.
Fourier Transforming (D.8) gives:

r(e/®) |4, (e7*) |2 = 0 (D.9)
Since all of the roots of A,(z) are strictly inside the unit circle, | A, (¢/*) [2> 0 for
all . Thus we must have ep(e/“) = 0 for all ®, which implies that ep[n] = 0 for all

n. Thus the model must match the given correlations.

Proof of 5A)

I Ap (z) has one or more roots p; on the unit circle, p; = e/ , then the argu-
ment above breaks down. First of all, Theorem 3 guarantees that any poles on the
unit circle must be canceled by matching zeroes. Thus the power spectrum of the
model has a Region Of Convergence which includes the unit circle, and the correla-
tions are still well-defined. The extrapolated tails of eg[n], however, may oscillate at
the frequencies of the roots on the unit circle. Suppose that the roots of A, (z) are all
different. Then the tails of ez [n] will be bounded, but may not be absolutely summ-
able. The Fourier Transform eg (e/“) may therefore contain impulses. In particular,
since |A,(e/®) |2=0 at the frequencies w = w;, a non-zero solution for €z (¢/®) in

(D.9) will be a weighted sum of impulses located at the unit circle roots el

er(e/) = 21: w S(w—w;) (D.10)

for some set of weights u;. Inverse Transforming:

A VP SRl N AU \ \ Py e Y RAALRES SRR LY *
I TR AR R e I T
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22

>

R epln] = ? i P (D.11)

‘_ More generally, if A,(z) has roots p; with multiplicities s;, then eg (e/®) will be a
o

4

& weighted sum of impulses and impulse derivatives of order up to 2s; —1. Since eg[n]

is even, however, only even order derivatives can be present. Thus ep (e/®) will con-

: tain terms such as p', nzpi”,..., n ol
. Proof of 4C)

‘: If G(z)= §q (z )/A}, (z) is strictly minimum phase, then by Theorem 4A, its
' impulse response has the correct first ¢ +1 coefficients g[0], . . . , g[q]- Rewﬁﬁng the
» recursive equation (3.10) to define the cepstra in terms of the minimum phase coeffi-
} cients:

g clnl = % 3 kslklsln-t] >.12)
This equation provides a one-to-one mapping between the g[0], ...,g[q] and
‘/ c1), . . ..c[g). Thus the first g +1 cepstral coefficients ¢ [n] must equal the specified
?,:: values c(1], . . . ,c[q])- Furthermore, the entropy of the model is log-?z. By Theorem

>

P
L

1, however, this is the maximum possible entropy of any model matching the given

.-":

$)S

;,:_.tl data. Therefore, the MEM (p ,q) solution is indeed the solution to the constrained
T

-‘\‘..

" Maximum Entropy problem. By Theorem 2, it is unique except for possible pole-zero

Al

EN cancellation if the multiplicity of A gy is greater than 1.
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i
9 Proof of 5B)
D& Suppose that ﬁq (z) is not minimum phase, so that it has zeroes strictly outside the
h\ unit circle. Suppose there are g zeroes outside the unit circle, pg, . . ., Pgp-10 and
i q —qp zeroes inside, Pgo’ * * * *Pg—1-
': ) -1 » - B

B,(z)= II (1-p;z7 ) II (1-pjz7") (D.13)

i=0 J=9

To calculate the model cepstral values ¢[1], . . ., é[g], we need to factor the model
power spectrum into a gain times a minimum phase factor times a maximum phase fac-

tor. In this case we get:

, Dg(2) D, (1z°)

P. (Z) = -Y ol a® Y D-14
PA Ap(z) A, (LzY) (D.19)
where:

9~ 1 _ q-1 _

D,(z) = sz ) T (1-ez 7)) (D.15)
i= Pi i=qo
21

= 42 I le; |2

The impulse response g ’[n] of this minimum phase factor D (z )/A (z) satisfies:

ro0) g, o do
- _|: (D.16)
Lé;-dll‘ x[q] d;,

where the d;, are the coefficients of D (z). Subtracting this from (D.2):

fl't'lf.

STF’S}J&S;
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(10 (- glol, [bo dol
61 *
... (D.17)
L&" - dq 1) glql-g'lq]

Since the matrix on the left is invertible, and since the right hand side is non-zero, at
least one of the coefficients of the minimum phase factor g ‘[n] does not match g[n].
Since equation (D.12) defines a one-to-one mapping between the minimum phase coef-
ficients g'[0], . . ., g'[q] and the model cepstral values é[1), .. .,é[g]), the model

cepstrum cannot match all the original cepstrac[1), . . . ,c[q].
Finally, the entropy will equal:
= logy? (D.18)

.2 90 -1 2
=logy“+ 3 log|p; |
i=0

> log-~‘,2
where the strict inequality holds because pg, . . ., Pgp—1 aTC outside the unit circle,

and thus have magnitudes greater than one. The MEM (p ,q) model does not solve the
original Maximum Entropy problem. We conclude that there does not exist any
strictly positive, finite power spectrum P (ejw) meeting the Paley-Wiener condition
which matches the given correlations and cepstra, and which achieves the maximum

possible entropy.
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Appendix E - Derivation of Fast Levinson-Style Algorithm

Assume that we already have the values g, 4, d, 1, f,—y and M, _;. Now

using (4.2):
4 0 ) 4 ¢n 3\ ¢ gt[q _p] 3
8y -1,n-1 0 :
K (n.n+q-p) : = - Y2, : (E.1)
al’,,_l 0 .
. 1) ( €n -1 & [n+q-p})

n-1 _
where ¢, = 3 R(n—k)a; ,_
k=0

n-1
20 gla—p+n—kla ,_4
k=

Yn

Using (4.3):

dOn 1
K (n,n+q-p) d,_ [ (E.2)

n
where v, = ’Eo [ K{(n,n+q-p) ]n,k di n-1

fon-1 g [q -r]
K,(n,n+q-p) fn—l.,n—l = (E.3)
0 [n+q -p]

n-1 .
where p, = ¥ [ K-,(n,n-i'q—P) ]n,k fen-1-8 [r+q-p]
k=0
We can now compute g, by combining linear multiples of d, _ and f, _;, then com-
pute d, by combining linear multiples of ¢, _; and g, , and then compute f, by com-

bining linear multiples of f, _; and g,. The value of ¢, can be found by direct substi-
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in the algorithm listing in section §.

To compute M, recursively, we start by expanding d, and f, in terms of d,, _

fn-1 and g, :

dnl.l 1 0 n an

" -_f.nH—I 0 p'n‘ln

\ [duo—l fn-

Writing this out as a sum of four terms,

Ky(n m+q—p)" (E.49)

/

- ;t— (#nan waan )

and using (4.2) and (5.3), gives the update

formula for M, in section 5. Finally, we can avoid having to calculate v, and p,

directly by noting that:
di, 0 .
4+a-— =
£H, 0 K n,ntq-p)a,
But also:
dH o
nnt+tq-p)a

d
L,nﬁ_l 0 K.y(n,n-i-q

Lo <,\.\”\"\-.\....'<.'.‘*.~.
'c ‘v -J- s
" h.‘-' 0‘ W A

\,'1'-..

0
dn!-!-l 0 :
€pn

[0

0 dn-1 fn-1 —b,
») [“n—1]+ 0 0 ) |+

& Tk T WL
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SOY
R ( .
.u". ,j l 0 b 0 vn 0 —¢n
3‘ ) = ] [ ] + Mn -1 2

" (gla-pr] - - - glntq-pltp, | (-1 a
:f.;-‘ f v,: M — &,

'.'-,"" = . + -
> L"’n"'"’n n-1 ?z\l’n

‘-C- Equating these gives the formula relating v,, p, to ¢,, ¥, given in section 5. Thus
e

DY . . .

3 we can derive v, and w, from this formula, rather than calculating them directly.
s This is particularly advantageous, since we no longer need to calculate the actual ele-
o

‘; ments of the K,I(n ,n+q —p) matrix.
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Appendix F - Proof of Theorem 6

The proof of this theorem relies on two key formulas involving the ¢,,. The first

formula is:
€ 0
AMK,(pg)A= | - (F.1)
0
1 al’l * app
1
here A =
where - ay,
0 1
To prove this formula, note that for n < m , the (n,m )" element of the matrix on the
left is:
H oH H oH
g, 0 G a, 0
( i ] K, .q) [ 0 ] = ( ) K (m,m+q-p)a, (F.2)
_ ( aHoH ) :
- 0
em

€, if n=m
0 if n<m

where we used (4.2) in the first line and (5.3) in the second. The case n > m can be
treated similarly. We now invoke Sylvester’s law of inertia[18, 19] which states that
since A is invertible, the matrix AH K,,(p ,4) A must have the same number of positive

cigenvalues as K. (p,q), the same number of negative eigenvalues, and the same
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number of zero ecigenvalues. The eigenvalues of AH K.y(p ,4) A, however, are
€ - - - +€,. Thus, using Lemma 1, if 0= ¥? < 1A gy, then K(p,g) >0 and all the
values of €, must be strictly positive. If v2> 1/A oy, then K.y(p ,q) has at least one
negative ecigenvalue, so at least one value e, is negative. If v2= 1A\ oy, then
K,(p ,q) =0, it will have r eigenvalues equal to zero, and thus r of the values ¢, will

be zero and the rest will be strictly positive.

To prove that the sequence of ¢, is decreasing for K_y(p ,q) =0, we combine the

formulas for e, and v,, p, in the Mullis-Roberts algorithm in section 5:

€ = €1 — (v,, Ka ) [_‘:;% (F.3)
. g
—e,._l—(d’" w"]M,.-l T

_.YZq,n
Now if K,(p,q)=0, then by (42) K(n-1,n—-1+q-p)=0, and by (5.6),

M

+—1=0 also. Thus ¢, <€, _4 for all n. For ¥2 S 1/A gy, therefore, the values of

¢, decrease with n, and are non-negative. For 72 = 1/\ pax» the last 7 values must be
zero.

For K,(p,q) >0, all the e, will be strictly positive, and therefore we can run the
Mullis-Roberts algorithm for steps n =0, ...,p to calculate all the g,, ¢,. If
K.'(p ,q) =0 with an r dimensional null space, then ¢, >0 forn =0,...,p—r but

€ _r+1= 0. Thus we must stop the Mullis-Roberts algorithm at step n =p —r +1.

However, Theorem 2 guarantees that the vectors g, = (0g,F )T for

i3 x.‘t“nﬁ hy " "" i
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n=p-r+2,...,p wil be elements of the null space of l(.y(u ,m+q—p), and thus

..,
=

satisfy the assumptions of this theorem withe, =0forn=p-r+2,...,p.
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Appendix G - Proof of Theorem 7

Let 0 y2 < I/Ap,,. By Theorem 6, the Mullis-Roberts algorithm will be able to

calculate the unique p** order solution g, , ¢,

Appendix C proves that for <y , the pole polynomial solution to (5.1) is
strictly stable with all poles strictly inside the unit circle. To prove part B of Theorem
7, let us define the zero polynomial B, (z) by substituting the coefficients of Ap(z) into
the recursion (3.13). Following the proof in Appendix D, we can show that the lead-
ing coefficients of the impulse response of our model exactly match the given values
g[0), . ...g[q)- The correlation matching proof proceeds similarly to that in Appen-

dix D, except that we find that:

R [0] oeg fP]
(G.1)
eR( p] " eR [0]
We can extrapolate eg[n] forwards and backwards as in Appendix D. We can then

show that:

go ’éo epn— k+l]a, dy = €, 8[n] forall n (G.2)

Since the pole polynomial is guaranteed by part A to be strictly stable, the extrapolated
tails decay exponentially and are thus absolutely summable. We can thus Fourier

Transform both sides of (G.2) to give:

<r(e/®) IAp(e]"’) |2 ¢, (G.3)

NI S ISR IR 1Y ke DX SO e
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2
b Dividing through by IAP (e/®) I and inverse transforming:

:' R[n] - R[n] = f|——'L{ eJon d_m (G.9)
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Appendix H - High Order Minimum Phase AR Approximations to Non-Minimum

Phase Models

To find a minimum phase all-pole (AR) model ey /Ay (z )AN' (1/z ') which matches
R[0] and c[1] and which achieves maximum entropy for a given model order, we will
try searching over the reflection coefficient domain. The reflection coefficients
ky, . ..,ky are related to an N** order polynomial Ay (z) by a Levinson recursion,
which builds an n*# order polynomial A,(z) from linear combinations of the n —1th
order polynomial A, _1(z):

Ay(z) = Ap_1(z) + kyz 7 "A,_q(Uz") form=1,...,N (H.1)
where A o(z) = 1. Simply by keeping all k, less than 1 in magnitude, we can force the
all-pole model to be minimum phase. Furthermore, if we choose the model gain €5 by

the following recursive calculation:

e = R[0] (H.2)

€ = €y _1(1- |k, IZ)

then each n*# order model ¢,/A,(z)A, (1/z") will have the zeroth correlation coeffi-

cient equal to R [0]. The model entropy will be:

H = logey = logR[0] + 3 log(1- [k, |2) (H.3)

n=1

Furthermore, the first cepstral coefficient will be

N L
c(l} = TN = —(ky + Ezknkn—l ) (H.4)
n'
The Maximum Entropy N** order all-pole model matching R [0] and c[1] can now be

found by maximizing (H.3) subject to the constraint (H.4) and subject to |k, | <1.

= TN T W




et

74

Introducing Lagrange multiplier A for constraint (H.4), building the Lagrangian, and
then differentiating the find the critical point, we can show that the reflection coeffi-
cients achieving maximum entropy while meeting the constraints must satisfy: (we

assume all quantities are real-valued)

2k;
1- |k |2

= M(k_1tk4q) (H.5)
where we define ky=1 and ky ,; = 0. An exact AR (=) solution for c[1] =54, = -1
isA\=1 and k, = 1/(n+1). For finite order AR models with ¢[1] somewhat more
negative than -1, the solution will generally have A slightly greater than 1, and £,
slightly greater than 1/(n +1). A relaxation algorithm based on equation (H.5) can be
used to find these values. Choose an appropriate AR model order N, try an initial
guess of k, = 1/(n +1), and guess an initial value for \. Now repeatedly solve (H.5)
for k, for n=1, ...,N. Iterate until the estimates converge. While iterating, com-

pute the value of c[1] in (H.4). If this is larger (smaller) than desired, then decrease

(increase) A.
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Appendix I - Asymptotic Behavior of Correlations, Cepstral Estimates

To estimate the asymptotic behavior of the correlations and cepstral estimates
derived from a periodogram, let us approximate the complex-valued, zero-mean Gaus-
sian sequence x [n] as periodic with period N. As N -, we would expect this approx-
imation to give asymptotically valid formulas for the means and variances of estimators

based on the data. (See, for example[25] or [26]). The power spectrum will be a line

spectrum:

N1 2wk
P (o) = 20 P(op)d(w—wy) for o = N (1.1)
k= '

and the periodic correlations and cepstra are defined by:

5 1 N1 joyn
Rin] = & 3 Pr(op)e’™ (12)
k=0
N-1
é[n] = % > long(w,‘)ejm""
k=0
Let X (w;) be the Discrete Fourier Transform (DFT) of x[n]:
N—l n
X(w) = on[nlej “k (L3)
n:

It is easy to show that the real and imaginary parts of VIIVX (w;) are independent

Gaussian random variables with zero mean and variance % P, (w; ):

E | %Rex(m,,)] = E[ vlﬁxmxm,‘)] =0 (L4)
%RcX(mk) ReX(w;) ] = E[ I—b-ImX(mk) ImX (w;) ]
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10 else

il
(=]

E %Rex(mk)lmX(w,)
Given x[n], let us estimate the power as equal to the periodogram,
st(mk) = )—:,- |X () |2. Inverse transform the periodogram and the log periodogram

to get the correlation and cepstral estimates R [n] and é[n] respectively. To compute

the mean and variance of the estimates, we will use the formula:

Cov[u ,v)]) = E[uv] — E[u JE[v] (L.6)

and where x, y, z and w are Gaussian:

E[xyzw ] = E[xy ]E[2w ] + E[xz ]E{yw ] + E[xw ] E[yz ]

Then:
e[im] = 45 | & ixeor | " - rn @
o a N-1N-1 Wt —w;m
Cov[R[n],R[m]] = #ggo Eo Cov[l—:,--l}((mk)lz,%lx(m,)l2 ej( K —oym)
B # :i:, sz(mk)emk(” - (1.8)

To compute the statistics of the cepstral estimates, we will use formulas from [27):
N-1
E[¢p1] = 4 2 E[k,gl |x<«»k)|2] o

ej(l)kn

N=1 o
¥ 2, | 1ospeton + { e ~*logs dt
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= c[n] - ¥8[n] (L9)

4

R

OO

1 N-1N-1

1 2 1 2| j(opn-om)
N2 ’Eo l§0 Cov[logIv |X ()| ,logN [X(0))]4 | e

Cov[é[n],é[m]] =

o

e
]

anzfy 2 | ise-m
Nzkgol{e (logt]dt—'y e

I
Ax'y

% "?2 8(n —m) (110)

where y = .577 is Euler’s constant.
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