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Exact Arma Lattice Predictors

From Autocorrelation Functions.

André MONIN, Gérard SALUT.

Laboratoire d’ Automatique et d’Analyse des Systemes.
Centre National de la Recherche Scientifique.
7 Avenue du Colonel Roche 31077 TOULOUSE Cédex. FRANCE

Abstract: This paper derives an optimal linear L’ -predictor of ARMA type in lattice form of
arbitrarily fixed dimension for a process whose autocorrelation function is known. The algo-
rithm preserves exact optimality at each step, as opposed to asymptotic convergence of more
usual algorithms, at the expense of hereditary computation. Only the discrete time case is ex-
amined. It is shown how the unnormalized (respectively normalized) lattice form may be re-
duced to only 4n-2 parameters (respectively 2n+1) for a n-th order projection on the past. The
normalization algorithm for the forward and backward residuals uses only scalar square root
computations. Some examples are given which show the accuracy of this technique compared
to those using the classical ARMA form for the predictor.

Keywords: Linear filtering, linear predictor, reduced filters, lattice form.

1. Introduction.

1.1. Objectives.

The paper concerns the problem of computing the exact minimum variance ARMA pre-
dictor of n-th order, as a time varying lattice, from the autocorrelation function. Approximate
procedures have been proposed in the past [1], [2], [3], [4], [5] to achieve the same goal, namely
by trivially imbedding the past innovations into a 2-channel standard lattice problem. However,
it has been shown by [1], as well as noticed in [5], that this is equivalent to the extended least-
squares approximation [6], therefore with the same pitfalls (computed transient coefficients are
not the true projection coefficients, and do not guarantee convergence to the optimal, in the gen-
eral case. For the same reason, the predictor is always biased in the short- term transient.). More
recent papers have used stochastic gradient approximations of higher order [7], [8], [9], [10].
Except the fact that they use data records while we use autocorrelations, the problem is indeed
similar to ours. However, the aim is to asymptotically determine the stationary optimal predic-
tor parameters, not to obtain the optimal time-varying parameters. The techniques developed
are essentially based on extensions of the well-known stochastic gradient search. They are re-
cursive but do not look for the optimum at each step. Moreover, some convergence problem
may occur when, for example, the dimension of the unknown system is greater that the model
[11]. It is obviously the case when the system is not finite dimensional, which is the case in the
low-pass filter treated an illustration in 5.

To derive the exact ARMA lattice predictor, thus avoiding such pitfalls, is a more difficult
task since the feedback parameters of the lattice lead to a non-linear implicit dependence or,
equivalently, a growing memory for the computation of the time-varying optimal predictor pa-



rameters. This is equivalent to the exact stochastic gradient (i.e. an infinite order approxima-
tion). This difficulty was clearly identified in [1], [2] but was never fully investigated, to the
author’s knowledge. We examine here this problem for a known autocorrelation function.

Our results, in this respect, are too-fold:

- A general algorithm gives the exact (hereditary) computation of the optimal n-th order
ARMA predictor, in time-varying lattice form with zero initial state, for an arbitrary autocor-
relation function. The linear dependence in the vector process (y, y) (infinite Hankel rank) is
being exploited to obtain the minimum number of parameters.

- In the finite Hankel rank case, the computations are shown to be finitely recursive, and
completely solve the so-called realization problem under lattice form.

1.2. Contents.

Let {y,tE N}, be a discrete-time scalar sequence of L;(Q) (mean square random
variables) with zero mean. Assume that the only data available is the autocorrelation function
of y,, not necessarily with a finite Hankel rank. One can derive, as in [12], the reduced optimal
n-th order non-stationary linear predictor z, = j’z\t— ; of y, (in the minimum variance sense),
under its observable canonical state-space form or, equivalently, its input-output ARMA form:

n
Zt = E az, ;+by, (1.1)
i=1

The optimal parameters are obtained by minimizing the prediction variance error
(J, = E[(y,—z,)"]) with no stationary assumption but explicit state-dimension constraint on
the predictor, as shown in [12]. Otherwise, the state variable has to be reconstructed for the
whole time horizon, at each step, leading to an infinite-dimensional state-space as in ARMA

identification [1].

. . | | n . . .
In such a predictor, computing the values of {a;, b;}i _; requires the inversion of a

2n x 2n dimensional system at each step. Despite the possibility of recursive inversion, as in
[1], the canonical state-space form is generally not tractable for higher dimensions. It is in fact
well known that numerical computations are very sensitive with respect to the coefficients of
the characteristic polynomial.

Recall that the optimization of J, leads to the orthogonality equations as:

Viz0,Vi=1..n—1,E[(y,—2,)y,_;1=0 E[(y,—2,)z,_;1= 0 (1.2)

Clearly, that equations (1.2) represent the projection of y, on the random variables

{J’tfi}:;] and {thi};:] with (x|y) = E[xy] as inner product. We write this projection:

z, = P[yt|yt71,...,y[7n,zt7],...,ztfn] (1.3)

The purpose of this paper is to exhibit an orthogonal basis of the linear space spanned by
the random variables {y, , z,_ i}?: ; 1n order to simplify the projection formula and to im-
prove its numerical accuracy. This orthogonal basis induces a lattice type filter but without the
independent modular structure, which is well known to be impossible in the ARMA case. Note
that this problem has been studied in [1], [2] in the context of the ARMA identification, but
with the extended least squares approximate.



The main contribution here is as follows:

- We first exhibit the optimal n-th order predictor (reduced dimension) under the unnor-
malized lattice form using 4n-2 parameters (27 -dimensional state-space) and a complete algo-
rithm is provided which uses hereditary computation on the autocorrelation function y,y. .

- We then introduce the normalized form using 2n+1 parameters with its algorithm at-
tached. The problem of extracting square roots of the normalization matrices is solved using
only scalar square root computation because of its particular form.

- We also show that such a projection technique (i.e. onto a linear functional of the past
with internal memory constraint) yields an associated innovation whose “whiteness” has the
same restricted meaning: orthogonality to an n-dimensional sub-space of the past. It yields a
linear model of y with “n-th order white noise”, whose approximation properties are illustrated
through applications.

The applications concern the most useful case, and deal with autocorrelation function of
infinite Hankel rank (low-pass and fractional order filters), one of which is well known for its
sensitivity problems. By converting the role of y and y, it must be noticed that the algorithm
gives the exact n-th order best L, -approximate with minimum phase, an open problem in the
literature on optimum systems approximations [13].

2. The orthogonalisation formulas.

Let X,Y €& (L;)n with inner and outer products written as usual E[XTY] and
E[xY]. )

The linear projection of a vector X of (Lf;) on the linear product space spanned by vec-
torsY,, ..., Y, of (Lp) 1is obtained by solving the following n x p dimensional linear system
as:

p
Vi=1.p E[XY|]= 3 KE[Y Y] @.1)
j=1

where K, are n x n matrices. The projection takes then the following form:

P
PLX|Y),...Y,]= Y K.Y, (2.2)
i=1
The orthogonal projection of a vector X of (Li,)n on a scalar random variable z of Lf)
leads to:

E[XZ]Z
—z.

E[z7]

E[(X - P[X|z])z] = 0 ,ie. P[X|z] = 2.3)

In the same way, one may compute the orthogonal projection of a scalar z of L; on a
vector Y of (Lf,)n . One finds:

Plz|Y] = ELzY 1 E[YY' ) Y Q2.4)

We now recall some properties that will be used further to reduce the number of param-
eters of the predictor in lattice form.
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Proposition 1. Let X and Y be vectors of (Lf)) . Write X = [xi and Y = [y]] If
X2 Y2

E[Xy,] = 0 and E[y,y,] = 0, then P[X|Y] = P[X|y,].A

Proposition 2. Let Z),...Z, be orthogonal vectors of (Lf,)n, that is Vi, j = 1...n,
i=j= E[Zl-ZJT-] = (. Then the projection of a vector X of (Lf))n on the space spanned by

{z,}7_, is: P[X|Z), ..., Z,] = P[X|Z,]+ ...+ P[X|Z,] 2

3. Unormalized lattice form.

Recall that our purpose is to compute the n-th order linear predictor z, as a projection of
the observation signal y, on the n-th order memory of the past as in (1.3). This will be achieved
in two steps. First we exhibit an orthogonal basis of the past {y, thi}?: ; using the
Levinson formulas. We then reduce the dimension of the involved system using the degeneracy

. . n . . .
property of the projection space (clearly, {y, , szi}i _, Is only n-dimensional). We then
show how the computation of the predictor’s parameters is achieved knowing the autocorrela-
tion function of y,.

3.1. Forward and backward residuals formulas.

Define Z, = [y,] , where y, denotes the innovation y, -z, in the sense of (1.1)-(1.3). It
Zy

is clear from (2.4) that the projection of y, on the 2n scalars {y, , z, l.}” can be equiva-

i=1
lently computed as the projection of y, on the n vectors {Z, i}?: ; - Thatis:

z, = P[yt|Zt71, v Z, ] 3.1
The aim of this paragraph is to recall an orthogonalisation of the space spanned by

{z, l.}:lz ; [1], using the Graham-Shmidt procedure. Let:

X, = Z,
1 J—
X, = Zt—I_P[Zt—1|Zz] (3.2)
X? = thn_P[Zt7n|Zt7n+I’ e Z,]

be the backward residuals of the family {Z,, ...,Z, ,,,} and



Ztozzt

1
z, = 2,-P(2)Z, |] 33

n
Z} = 2,-PlZ|Z, s Z ]

be the forward ones.
We have then the following properties:

_ ;i T
Property 1. Xo, e X s orthogonal, that is Vi = j, E[X(X’) ] =
t t t t

Property 2. {Z?_nﬂ, e Z:’fl} is orthogonal.

o
R

Property3. Vi = 1..n-1,{Z,....Z, ;}

cees Ly

LX)

Z{X tisp -

sp

o

Propertyd4. Vi =1..n-1,{Z,...Z, ;} = {Zt_i,...,Zi}Sp.

°2 t—1 sp

One can then rewrite the relations (3.2) and (3.3) as follows:

-

X?ZZt Z?=Zt

0 0 0
X, = Xt—I_P[Xt—1|Zt]

1 0 0] -0
and Z, =2, _P[Zt|Xt—1]

(3.4)

n—1

1 -1
7z N z; =z, - Plz) X))

L

According to the last equation of system (3.3), the first component of Z/ . is equal to y,
while the second one is equal to zero. In fact, a straightforward calculation leads to:

(1012 = 3,=PL3|Z, - Zi ). (3.5)
But, according to (1.2), one has:
P3|Z, -2, ] = 0. (3.6)
On the other hand:
l0 12} = z-Plz|Z, )y 2, ], (3.7
since P[zt|Zt_1, A P[yt|Zt_1, A - (3.8)

From the definition of the projection, the linear predictor becomes:
0 -1
z,= Plz,| X, 1+ ...+ Plz,|X; "] 3.9)

The 1mphclt aspect of this formula can be eliminated by using the orthogonality of the
innovation y, with the past X, ,, ..., X :’ ;- It leads to an explicit expression of the predictor,

gi-ven the statistics of the observatlon signal:



0 -1
z, = Py, | X, 1+ ...+ PLy,|X;"/] (3.10)

Remark: As was noticed by Benveniste in [2], the vector Z, is degenerated because it only de-
pends on the scalar sequence y,. If we examine the relations (3.4), it appears at first that the
lattice predictor needs 2n matrices 2 x 2 as parameters, that is 8n parameters. In fact, because
of the degeneracy of vector Z,, the system can be reduced to only 4n-2 parameters as will be
shown in the next section.

3.2. Reduction of the number of parameters.

Proposition 3. Vi = 0...n—1, P[X§_1|Zi] = P[X§_1|zi] where z; is the second

i
component of Z,.1

Proof: Recall that, according to (3.3), one has: Z; =Z,- P[Zt|Zt71, A

Let us examine the first component of these vectors. One has

(1020 = 3 P32, -2, 1= 5, (3.11)

because of the orthogonality relations (1.2). Let us then check the hypothesis of Proposition 1:

. T ] _ - -
E[X, (Z)'] u = Bz, d-EWPLZ g )2 2] (3.12)
But according to Property 4, one has:
0 1
PIZ, y |2 i Zi = PLZ, |2 s Z,4] (3.13)
Applying then the Proposition 2, we have:
0 i— 1
P[Zt717i|Zt7i, A P[Zt717i|Zt7i] + ... +P[Zt717i|Z;71] . (3.14)
The orthogonality of the family {Zi, Zi:ﬁ, . Z?_l.} implies that Zi is orthogonal
to {Zi:ﬁ, ...,Zlofi} , so that E[j/tZlofi] = .. = E[j/tZtg] = (. As a consequence, it is
clear that
. i i1
Vi=0..n-1, E[X, [(Z,) ] H =0 (3.15)
On the other hand:
i 7o |0 ~
[1 O}E[zt(zt) 1|, = E(z-Plz|Z,_p - 2,2 D] (3.16)

By linear combination of equations (1.2) using the equality (1.1), one can easily derive
that E[y,z,] = 0.But ), is also orthogonal to {thi}?: ; » according to (1.2). It leads to:



o 0
Vi=0.n-1, [10|E[ZiZ)"] u =0 (3.17)

Applying then Proposition 1, the result follows.
A useful consequence of this proposition is that the backward and forward residuals of

system (3.4) need only the second component of vectors {Z ;}?; o - The residuals may there-
fore be computed using only 4n-2 parameters by the following system.

Zt0=zt V XtOZZt
1 0 0 1 0 0 0
< Zy =Zt_P[yt|Xt_]] and Xt =XI—I_P[XI—]|Zt] (3.18)
iy -1 -1 -2 -2 _ n-2
) X = X pLx )

Recall that according to (3.9), z? = (. It leads to the following lattice structure of com-

putation:
zO =z
t t bY
0 0T o Xfozzt: [yi
z, =z,—(k;) X, ¢
J and I _ 0 0_0 3.19
; X, =X, -9,z ( )
-1 -2 -2 -2
z, =z (k) X
_ _7.T _ n—1 _ n—2 n-2 n-2
OZZ? 1—(k;1 1) X:l]] AXt =X,_1-4 %

where the output of the predictor is computed as:

n—1
.T .
Z = 2 (k;) X;—J
i=0

(3.20)

. _] . _2
According to (4) and (5), the parameters {k;}?z o and {qi}?z o are determined as follows:

(i i N N
k, = (E[X,_,(X,_;) D E[X,_;»]
Vi=0.n-11 | EX_ 3] (3.21)

q; -
E[(2)]

The figure 1 illustrates the structure obtained.



Figure I - Unnormalized Lattice Structure.

3.3. Off-line computation of parameters.

We now show how the above parameters are recursively computed, in the general case,
(i.e. infinite Hankel rank for the process y) by a growing dimension system (as in [12]). In such
a case, the algorithm needs no particular dimensional caution, but only a stationary conver-
gence test. It should be noted that, in case of singular initialization, the first steps call for a par-
ticular formula. This will be developed further.

When the process y has a finite recursion model of order m (hankel rank), but m > n, it
is shown how the corresponding (reduced) predictor’s coefficients are themselves generated by
finite recursion formulas.

3.3.1 The general algorithm.

First, let us examine the quantities to be computed to derive the lattice parameters defined

. T .= . i i, iy T
in (3.21). For simplicity, we write X = E[X] the expectation of X. Define M, = X (X,) .
The first system of (3.19) permits us to evaluate zi as:

n—1
Vi=10..n-1,z = 2 (k1) x7_, (3.22)
j=i
As a consequence, according to the Property 1, X ; _ Iz; =M ; _ ]ki. One then simplify the
formulas (3.21) as follows:

Vi=0.n-1LkK=M_) X,y
(3.23)

Vi = 0...n—],q; = X;_]yt/(z;)

It appears then that there are two kinds of quantities to be computed: the finitely realiz-

able one, and the hereditary one as X ;7 ;¥ Note also M ; and (z;) are finitely realizable.

¢ Finitely recursive computations.

; ; o pn—1
Recall that, at each step ¢, M ; and X ; _ 1y, are assumed to be known, so are {k;, q;} i=0-
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The next value of (z;) is computed from system (3.21) as follows:

N = x o e
o (3.24)
Y = Y 2k X X () Y = 02

But accordlng to (3.22) and because of the orthogonality of the family
{X L X7 1} one has:

X, 1z, = X, (X,_)) K (3.25)

The system above may then be transform in:

N n—1 1
(z; ) = (k; )M[ ik
(3.26)
i+1.2 iT o i iy =
(Zt) =(z, ") +(k) M, k,Vi=0..n-2
In a similarly way, using system (3.19), the matrices M ; may be recursively computed as:
. j j i-1, i 1\T i, i—1\T i yi-1 1, i—-1\T
VZEIJX;—I(X;—]) =X I(X;—I) _q;(X;—I) Z 1; (q; ) 3.27)
_1.T
+q, (=, A )
Using (3.25) a second time, one has:
( 1 1 I .
My = Mg R M i
2 0,2 3.28
IV (CAR AN (3:28)
2
0 (z,)

Note that M to is well defined at step 7 because y; is assumed to be given data in the prob-

2
lem and (Z?) is computed from (3.24).
Hereditary computations (for infinite Hankel rank of y).

We use such an expression in the usual sense of non-finitely recursive computation (as a
function, here, of the time horizon of the autocorrelation function y,y_).

Although {X } ¢ are recursive quantities, the expectation X! ,_ 1Y,1snot so. In fact, its

i ~1
computation needs all the parameters {k., g., T < t}:l= o from the beginning of the algorithm.

System (3.18) allows us to derive the following formula:
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O R

VostT<t—1,] N (3.29)
T/t

X‘y = Xt ]]yt qi_]zi_lyt,Vi =1l..n—

T

It appears then that a second hereditary quantity is to be computed, that is zif ! y,. Asim-
ilar computation leads to:

-1 ~1.T —J
ze v = (k) Xy,
Vost=t-1, . o (3.30)
eV = Zi”yﬁ(ki) X, vy, ¥i=0..n-2

where the autocorrelation function of y, appears as the input of the hereditary recursion (3.29)-
(3.30). The figure 2 presents the sequence of computation.

Initialization

t =0

] -1
Computation of k75 ..., k;  (17)

Y

2
L ETHT o)

Computation of (z )

<—u'\>

~ O

—Z
Computation of 4,5 > q:l 17)

1

Computation of M " M:':I @2n

-

4——4——

Computation of Xt—Iyt’ s X:l__]]yt (22,23)

Figure 2 - Unnormalized Lattice Algorithm.

3.3.2 Additional formulas for singular initialization.

Without a priori information on the past, the initial estimator at # = 0 is the a priori ex-
pectation of the stochastic process to be estimated, so that z, = y,. For a zero mean process,
this value is zero.

At the first step(r = 1), the only relevant datais y, since no information on past values
of the predictor is available. As a consequence, the projection of y, on the past is
z; = Ply, | ¥] and only the first components of k(]) and qll) are determined, since M g 1s singu-
lar.

At the second step (¢ = 2), one may then prOJ ect y, on {y,, z,}. This yields the matrix
M non-singular but not ;. Therefore k 2) and ¢ 2 are well defined as M is regular

Atstept = 3, kg and q ; are well defined but the first components of K ; and qé are de-
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termined. And so on...
Continuing this procedure, one finds that:

Proposition 4. For all i < n, after 2i-2 iterations, one may just define:

o i-2
Z2i-2 P[yZi—2|X2i—3’ e X 5]

j j i-2 . . j i-2
and {k3; 5 q5;_,} ;- are well determined because the matrices {M5; _,},_, are

regular. After 2i-1 iterations, one may define.

z

o i—2 i—1
Z2i-1 ~ P[y2i7]|X2i72’ o X o [l 0i|X2i72]
. . i—2 . .
and {kéi],qéil}ljz()U{I:] O:Iklzifja I:] 0]9121'11} are well determined since

i j—2 i
{Méifl}lj _ o are regular but not Mlzl.fl.
Fromi = n (ie. t = 2n), all parameters k,, q, are well determined.l1

3.3.3 Completely finite recursive computation for finite Hankel rank of y.

Suppose that the state-space model of y is a finite-dimensional one. For example:

{XHI = Fx+Gw,yy (3.31)

v, = Hx,tv,

where x, ER", m =n, w, and v, are independent white noises of variances O and R respec-
tively.

; i 2
The computations of M i and (z;) are obviously still finitely recursive and are comput-

ed by the same formulas that in 3.3.1. The only difference lies in the computation of yf. It is
achieved through:

vi = Hxx H +R
(3.32)

xt(xt)T = Fxt_lxtT_IFT + GQGT

n—i

T

Computation of X i_ 1Y, 1s finitely recursive through the R**™ matrices { X! ;

t— 1%

i=0

; -1
as follows: since { X, 1};: o only depends on {w

o Veloo, ;> Onehas:

i T

X! x =X _x F'.¥i=0.n-] (3.33)
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- I T 0 T
¥’ I - X 1X—1 7% 1%—1
t— 1% 1 -
0 T 3.34
21X ( )
i T _ i-1T i-1 i—1 T .
X, X, =X, 0%, —q, 3z, %, pVi=1..n—1
n—1 T
i T j ;T .
ZgXp = > (k) Xy ox, ) Vi=0..n—1 (3.35)

j=i

Clearly, this recursion requires only the storage at each step of the finite dimensional ma-

n
i

- . T . . 1
trix { X ;_ ]xtT}. The parameters {k;, q;} _ o are obtained with (3.21).

4. Normalized lattice form.

Recall that the variances of the forward residuals are decreasing with the orthogonaliza-
. jyn—2 .
tion process. As a consequence, the values of the parameters {q;}i _ ¢ grow and their compu-
tation degenerates. Therefore, we now replace these residuals by normalized one.
Normalization of forward residuals is quite easy. One just considers the variables which
are colinear to the previous one and have a unit variance. These quantities being scalar, there is
a unique way to achieve it, that is:

; P02
Vi=0,..,n—1u = z/(z) 4.1)

n—1 2
Recall that the backward residuals { X ;}7: » are vectors of (L;) . So, the normalization

i n—1
procedure is not unique. If one looks for a matrix {Q;}i o of R’ such that:

Vi=0,..,n-1,V, = QX (4.2)

-7
are normalized ( V;( V;) = I ), the solution is undetermined. In fact, any product of a solution
with an orthogonal matrix will succeed. However, in such a special situation, there is a natural
way to make this normalization.

4.1. Backward residuals normalization.

S oz
-1/2 -
Define QtO = (Mto) _ 0=z B
5 —1/2
0 (z;)

~Itis clear that Vf = Q?X f is then normalized. Let us examine the recursive equation of
V; for i > 0. According to system (3.19), one has:
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i

: [ i —1 i1 i-1
~ V= 0ix g =) 4.3)

1/2
where ||z|| = (22) denotes the norm of z. But according to (3.22),

i—1|| i—1 i—1 i—1
7 z =X, v,/|z
t t || t—17t 1t || (4'4)
N i~ 1
= (i) it/
Define then
i i i i
TR G i | 4.5)
One may rewrite (4.3) as follows:
' PUNEY N S B R B B B
Vi= 000 (ViZi—p, up ) (4.6)

We have the following proposition:

. . i i—1, i-1.071/2 i :
Proposition 5. If Vi = 1,...n—-1, O, = (U—-p, (p, ) ) Q, ;. then the family
i iyl .
{Vv,=0,X,},_, is orthonormalized.Q

Proof: Recursively, the proposition is true for i = 0. Let us compute the covariance matrix

of Vﬁ. According to (4.3), one has:

V)T = 00D (Vi + e ) ey )
4.7)
i1 i-1, i-1.T i1 i-1, ,i-1.T 1T, iT
S R A (A B [(/ I (o)
But if V;:ﬁ and ui_ ! are normalized, according to the definition of pi , one has:
i T S 7 i-1.T. i_1-T ;T
Vi) =000 ) U=p; (e D) NQ ) (@) 4.8)

Substituting above the value of Qi, the result follows.Hl

4.2. Forward residuals normalization.

One has to compute the variances of each residual. System (3.19) leads to the expression
of the normalized forward residuals as:

j— 1 i1\ T, i—1.~1_i—1
T ARt Y
But according to (3.21) and the definition of p;, one has k; = (Q;f /) p;”z;” . Equation
(4.9) takes then the following form:

4.9)

i
Zy

i i—1
u, = (u,

) V,_)) (4.10)
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n—1
Equation (3 22)leadsto||zi||2 = > (k)) M7 ,k!. Asa conse ing the fact that
q . ; y ik quence, using the fact tha
j=i

i 1
M; = (Q;')f](Q;.)fT , one may derive: Z”; l” ” = (1—(Pi_1)TP§_])_I/2
%

Proposition 6. The normalized lattice form is therefore:

] i1 T i.-1/2 ;4 i~ 1. T i1
i ] uy=(I=(p, ) p) (g =(p ) V)
i=1,....,n—1,
' i—1, i—1\T\71/2 i1 i1 i
Vi=U-p, (p, ")) (Vi i=p, u )
o
u, = zt/||zt||
ith 2 2,712 ~1.3
wi ) V0= (yt_Zt) 0 Yy
! _1lz
0 lzd L

The figure 3 shows the lattice structure generated. The coefficients ¢' and Q' denote the
normalization factors.

Yo + 7

1/]z

Figure 3 - Normalized Lattice Structure.

Remarks:
- Note that, in this case, only 2n+/ parameters are used to derive the lattice form predic-

on—1
tor. That is { p;}?z o and ”z?” . It results from the fact that the forward and backward residuals

are both computed from the same set of parameters.
- Square roots of matrices may be computed here from scalar square roots, using the fol-

T

s PRV
lowing algebraic identity: (I — pp’) = [+ppT(( —pp) - ) , which derives
pp

from a straightforward calculation.
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4.3. Computation of parameters.

4.3.1 The general algorithm.

It is clear that:

@.11)

According to definition (4.5) and the first remark above, the computation of parameters

n—i

requires only the quantities { V;_ 1Y, . As it was noticed in the unnormalized case, these
i=0

n—1u

quantities are also hereditary ones and call for { Vi Ve ulT VpTst—1 } . In fact, suppose that
i=0
; ~1
{ppTst—1};_, and {

0 . . .
z |, T=t—1} are known, according to (4.11), their computation

is achieved by the following algorithm, with T going from 1 tot — /:

n—1i

* First, assuming that { Vi_ 1Y, is well defined, one computes:
i=0
-1 ~1\T n—1
w v, = (P ) Vely
S - 4.12)
u;yt = (plt) Vlt_]yt-ir A/I—(plt) pltulT v, Vi=10..n-2
* Then, one computes:
Y — (Wc_l’?ytzf )/< YViVa ™ Z‘S 2)
V‘C*]yl‘ o
J o (4.13)
UYy
j i—1, i-1\T 7172 50T il i1\ .
Veve=U=-p. (p ")) (Ve yy—py uy y)Vi=1l.n-1I

4.3.2 Additional formulas for singular initialization.

Asin 3.3.2, the first 2n steps of computation of the parameters lead to a singular problem
if one chooses to initialize the predictor in the absence of a priori information on the past. For
a zero mean process, one may consider that at # = 0, one has:
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) (4.14)

At the first step (¢t = 1), one can only project the observation on the first component of

0 . . 0 070
V,. As a consequence, according to Proposition 6, one has u; = (p;) V, and the second

component of p? is zero. But ¥’ and u’ being normalized, one has ” p?” = [ and so

p? = B} . Therefore, VI <i<n-1, Vil = 0.

At the second step (t = 2), pg is defined and Vi = 1...n— 1, p; = (. Remark that at
0
Pz” = 1.

At third step (r = 3), only p? is well defined but ” pg” = [ implies that the matrix

this step,

T
I- pg( pg) is singular. As a consequence, because ” pé” = [, one has pé = H .
0
And so on... Continuing this procedure, one find that:

Proposition 7. For all i <n, computation of the predictor’s parameters using definition (27)
proceeds as follows:
1 and
0

1, and

. . . j i-2 ; i~ 1
- after 2i—1 iterations, {péifl}j=0 are well determined, p5; ",

Vj= i...n—],péifl = 0.

i1
P

- after 2i iterations, {pé}lj:O are well determined, |
L i
Vji=i+1..n-1,p5 = 0.

- after 2n iterations, all parameters are well determined.q

Note that after these first singular steps, p” ! stands normalized. The figure 4 illustrates
the algorithm obtained:
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Initialization
t=1

Computation of V?7 Ve V?:JI)’: (32,33)

Y

. 0
Computation of Hth, oo

v

. 0 1
Computation of p,, ...,(37)

EA 63

Figure 4 - Normalized Lattice Algorithm.

Obviously, the finite Hankel rank case leads to a finitely computation of parameters with
the normalized lattice form, as in 3.3.3 for the unnormalized lattice form.

5. Examples of applications.

As is well known the optimal linear predictor of a finite Hankel rank signal process may
be viewed as a particular ARMA model (with zero inside the unit circle), the innovation process
y being a white noise input since the model and its whitening filter are inverse of one another.
Otherwise, the linear predictor in reduced dimension makes the innovation process a “pseudo-
white noise” in the sense that its orthogonalization property is limited to n delays. Its variance

is defined here by the asymptotic value (in the stationary case) of 5/2 = y2 — zf. In this sense,

the ARMA predictor yields the best n-th order approximate model of the signal in the L; met-

ric. This will be exploited to illustrate the accuracy of the method presented here because one
can compare easily the approximation of the model with the model itself.

The algorithm being particularly designed to the prediction of a signal which can only be
represented by an infinite dimensional system, we deal here with the two following cases:

- The low-pass filter.

- A fractional system.

5.1. Test on finite dimensional linear systems.

An obvious preliminary step before any application is to test the algorithm in a situation
analog to Kalman filtering (n-dimensional linear realization of the autocorrelation). The com-
pared impulse responses gave identical values up to the tenth significant number.

The figures 5 and 6 illustrate the convergence accuracy of the algorithm for a 4-dimen-
sional linear system. The module and phase of the model thus identified are plotted for the 20
first steps of computation.
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Figure 5 - Module of a 4-Dimensional System Identified.
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Figure 6 - Phase of a 4-Dimensional System Identified.

5.2. Low-pass filter.

Consider y, a signal resulting of the sum of a random frequency uniformly distributed in
the interval [0, /'] and a white noise of variance R. The autocorrelation of this signal is not

realizable by a finite dimension system. Its value is obtained by the inverse Fourier transform
of the function l[_f P Le.

YVt = waRéo(T) (5.1)

where §,(T) is the Kronecker discrete function.

Taking successively different dimensions n of the predictor (n = 2,4 and 12 here), we ob-
tained the optimal linear reduced predictor with its gain and phase characteristics of the figures
7 and 8 (with f = 0.1 x sampling-frequence, and R = 0./, ratio signal-noise).
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Figure 7 - Module of the Optimal Low-pass Predictor in Reduced Dimension
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Figure 8 - Phase of the Optimal Low-pass Predictor in Reduced Dimension

By inverting the input and roles of y, , the resulting model of the signal (best n-th order
L; approximation has characteristics represented in the figures 9 and 10).

Comparisons with the well-known Chebychev filters are made in the figures 11, 12, 13
and 14 with © = 0.25 x sampling-frequenct, and R = 0.0/ (ratio signal-noise). The module
and phases of the identified spectrum have been computed forn = 6 andn = 12.

The figures 15 and 16 show the module and phase identified during the first 20 step of the
algorithm for the 6-dimensional low-pass filter.
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Figure 9 - Module of the Optimal Low-pass Filter in Reduced Dimension
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Figure 10 - Phase of the Optimal Low-pass Filter in Reduced Dimension
Module
1.2 T T T T
1 - . . . ]
Lattice approximation
0.8 E
Chebychev filter
0.6 1
0.4 .
0.2r E
)
L
4
"l 7 T ,-"a
3 A R
] 1 1 l b 1
0 0.1 0.2 0.3 0.4 0.5
Frequency

Figure 11 - Comparison with Chebychev Filter. n = 6.
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Figure 12 - Comparison with Chebychev Filter. n = 6.
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Figure 13 - Comparison with Chebychev Filter. n = 12.
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Figure 14 - Comparison with Chebychev Filter. n = 12.
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Figure 16 - Evolution of the phase of Optimal Filter.

-1

5.3. Fractional system.
It can be shown that the use of fractional systems in control is of great interest with regard
z .
. It is clear that

to the robustness of the control involved [14].

Consider an irrational impulse response of the form F(z)
l—az

this system can’t be realized by a finite system. The autocorrelation of the signal is the inverse

z-transform of this spectrum. A series development of the square root leads to the following
1.3...(20 - ])a0+]

b, with b, = g
o.

Tt+to~ 0o

autocorrelation: y,y, . = E b
o=0

The figure 17 illustrates the approximation modelling yielded with z
continuous time situation). The power spectrum is plotted in the “loglog” coordinates to show

the singular attenuation of 3dB by octave (or /0dB by decade) which characterizes this frac-

= 0.99¢ (near the

tional system.
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Figure 17 - Power Spectrum of the Optimal Approximation
of a Fractional System.

6. Conclusion.

Let us recall as a conclusion that our problem deals with the computation of the exact
time-varying ARMA predictor of order n for any square-integrable signal y,, in the basis of its
correlation function C(t) . It is well known that such a general problem has no finite dimen-
sional solution, in term of a dynamical system with C(t) as the input. It is however an essen-
tial objective to design the optimal predictor in a recursive fashion which:

* preserves exact optimality at each step (minimum variance of predictor error)

* uses a minimum amount of new computations when the number of points of the auto-
correlation function increases.

Our paper derives an algorithm which fulfills these goals, at the expense of the hereditary
computation of the coefficients, in terms of the autocorrelation function. The hereditary aspect
of the algorithm makes it essentially different from other algorithms. It is crucial throughout
the paper and accounts for:

* exact optimality, for each 7, as a time-varying predictor of fixed order.

* convergence behavior, as a (unique) minimum-phase synthesis of L, approximations.
P

The usefulness of the algorithm derived is that it yields the exact solution of best L;-ap-
proximation in infinite-dimensional situations such as ideal filters, distributed parameters, etc.
The lattice form involved by the orthogonalization process is of interest concerning numerical
calculus and allows to deal with greater dimensions than with classical ARMA forms.

A final point concerns the extension of these ideas when applied to raw data This is a
quite different problem, since one has to replace theoretical minimum variance in L by effec-
tive least square residuals which comes a maximum likelihood formulation (with a necessarﬂy
gaussian assumption for the problem to make sense). Contrarily to the kind of separation prin-
ciple often invoked, the optimal result does not consist in replacing the autocorrelation terms
by the experimental average of corresponding correlation products, since this is suboptimal in
the adaptive transient. This is the object of a forthcoming paper which extends to real-time ap-
plications the approach introduced here.
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