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Abstract

The focus of this thesis is on the development of theory and methods of statisti-
cal signal processing for noncircular quaternion random variables. Although it is
straightforward to model three- and four-dimensional signals as real-valued trivari-
ate and quadrivariate vectors, the division algebra of quaternions provides several
crucial advantages. These include nonexistence of the gimbal lock associated with
vector algebras and generic extensions of real and complex learning algorithms.
However, traditional quaternion techniques are based on the assumption of circu-
lar (rotation-invariantly distributed) quaternion variables, a very limiting assump-
tion for real-world applications. Only recently, advances in augmented quaternion
statistics have revealed the suboptimality of such an assumption and have intro-
duced the widely linear processing methodlogy, which is suitable for second-order

noncircular signals.

First, a simultaneous diagonalisation of the covariance matrix and the three
complementary covariance matrices of noncircular quaternion variables is develo-
ped. This forms a basis for the proposed quaternion approximate uncorrelating
transform (QAUT), which can be used to decorrelate noncircular quaternion varia-

bles, and offers both computational and practical advantages in many applications.

Using the QAUT, the performance of existing minimum mean square error
estimation techniques for noncircular quaternion signals is thoroughly explored.
The performance advantage of widely linear estimation over strictly linear esti-
mation is theoretically quantified, and the convergence performance of a class of

quaternion adaptive filters is established in the mean and mean square sense.

Several novel adaptive estimation techniques for noncircular quaternion sig-
nals are proposed. A novel quaternion least mean magnitude-phase adaptive filter
is shown to outperform the quaternion least mean square filter in several practical
scenarios. Computationally efficient algorithms are also introduced for the quater-

nion estimation framework, through a special decomposition of the mean square



error. Finally, a class of quaternion multiple model adaptive estimation algorithms
are proposed to effectively deal with model uncertainty in quaternion-valued state

estimation.
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Chapter 1

Introduction

Overview

In recent years advances in sensing technology have enabled more recording from
three- and four-dimensional data sources, sparking a resurgence of study on sta-
tistical signal processing based on quaternions, as quaternions are a compact and
natural representation of those multidimensional phenomena and avoid problems
associated with vector algebras. Compared to real variables, quaternion variables
have different statistics like the noncircularity, which have not been fully exploited
in the literature. In this chapter, a survey of statistical signal processing in the
real, complex, and quaternion domains that are relevant to the work in this thesis
is presented. This helps clarify the motivations and contributions of the work in

this thesis.

1.1 Statistical Signal Processing in the Real Dom-
ain

A stochastic process is a mathematical model for a phenomenon that evolves in

time in an unpredictable manner, where the unpredictability arises from effects

such as interference or noise in the information link. Statistical signal processing,

a popular approach to signal processing, treats signals as stochastic processes and

utilises their statistical properties to perform processing. A recurring theme in

statistical signal processing is estimating some sets of signals based on informa-

tion obtained from measurements of other signals. This has found a number of

24



applications, such as signal enhancement, system identification, and noise can-
cellation. The quantitative metrics for the assessment of estimation performance
include mean square error (MSE), mean absolute error, mean mean signed er-
ror, etc., within which the MSE is the dominant metric. Aiming at minimising the
MSE between the desired signal and the estimate, the minimum mean square error
(MMSE) estimation has been extensively used since the method of least squares

was proposed by Carl Friedrich Gauss in the late 18th century [1].

The Wiener filter is the optimal MMSE estimator when the statistics of the
signal are known and time-invariant [2]. However, the design of the Wiener filter
is impossible when the statistical information is unknown or time-varying. To mi-
tigate this limitation, adaptive filters have been proposed and widely used in the
past decades [3-5]. An adaptive filter, starting from some predetermined set of
initial conditions, is self-designing in that it relies on a recursive algorithm making
it adapt to variations in statistics and from their interactions with the environ-
ment. In a stationary environment, the filter converges to the optimum Wiener
solution in some statistical sense after successive iterations (steady state), while in
a non-stationary environment, the filter can track time variations in the statistics
of the input data. The convergence performance of an adaptive filter is generally
evaluated in terms of its transient and steady-state behaviours. The former cha-
racterises the stability and convergence rate of the adaptive filter, whereas the
latter quantifies the filtering error at the steady state. It is a standard means
of analysing filtering performance to evaluate the convergence performance in the

sense of mean and mean square errors [3,4].

1.2 Statistical Signal Processing in the Complex

Domain

The need for processing multidimensional signals has been highlighted by deve-
lopment in sensing technology. The complex domain, C, provides a natural and

convenient manner to represent the physical characteristics of signals and the trans-
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formations they go through. To fully exploit the complete information carried by
the interrelationship of the real and imaginary parts or the magnitude and phase
of the complex-valued signal, it is desirable to carry out signal processing directly

in the complex domain.

Traditionally, statistics in C was regarded as an extension of that in the real
domain R, and consequently complex-valued algorithms were considered as simple
extensions of the established corresponding algorithms in the real domain. For in-
stance, the covariance matrix of a complex random vector x, F {(x —FE{x})(x—FE {X})H}
(E {-} is the statistical expectation operator), was transformed from the covariance
matrix F {(X —FE{x})(x—F {x})T} in R by replacing the transpose operator
()7 with the conjugate transpose (Hermitian) operator (-)# [6]. In this manner,
the second-order moments of the complex-valued random variables were impli-
citly assumed to be circular (rotation-invariant) in the complex domain. Thus,
the complex-valued algorithms based on this implicit assumption are only optimal
for circular complex signals, and suffer performance degradation for noncircular
complex signals, as the covariance does not describe the inner-relation and power
imbalance between the real and imaginary components of complex random varia-
bles. Further research found that both the covariance and the pseudo-covariance,
E {(x - E{x})(x—FE {x})T}, should be considered to fully describe the second-
order statistical information of general complex-valued variables [7]. This is the
basis of widely linear complex signal processing, which uses the augmented vec-
tor x* = [XT, x }T, contrary to the strictly linear processing using only x. The
study of covariance and pseudo-covariance matrices in widely linear complex signal

processing have received significant attention.

In gradient-based optimisation with respect to complex-valued variables, the
CR calculus (also known as Wirtinger calculus) [8,9] has been introduced to calcu-
late the partial derivatives of real-valued functions with respect to complex-valued
variables, which are not complex analytic, conditioned by the Cauchy-Riemann

equations, and therefore are not differentiable in the standard complex derivative
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sense. The resulted complex derivatives are an extension of the standard com-
plex derivatives to non-analytic complex functions. The CR calculus allows for
the consideration of general complex functions in a unified manner, and greatly
simplifies the differentiation and analysis of the complex functions. The gradient
decent method based on the CR calculus has been applied to a number of complex

signal processing techniques, like the complex adaptive filtering algorithms [10].

1.3 Statistical Signal Processing in the Quater-

nion Domain

Quaternions, a four-dimensional skew field, were first described by William Rowan
Hamilton in 1843 when he was posed with the problem to extend complex numbers
into higher dimensions [11]. A quaternion has one-dimensional real component and
three-dimensional imaginary component. Frobenius’ finding that quaternion alge-
bra is the highest associative division algebra made it more attractive to work with
as compared to other hypercomplex spaces. Quaternions were also the first non-
commutative division algebra to be discovered. Because of the non-commutativity
of the quaternion algebra, quaternions have many different properties from real

and complex numbers [12,13].

Quaternions have been extensively used in mathematics and physics, in par-
ticular for calculations involving three-dimensional rotations, as their division al-
gebra rectifies the gimbal lock problem associated with vector algebras, and pure
quaternions provide a more concise and computationally efficient representation of
three-dimensional rotations than rotation matrices [14]. With the four-dimensional
nature, quaternions have been used to represent a number of three- and four-
dimensional phenomena, such as image data, voltages in three-phase electric po-
wer systems, locations and orientations of objects in three-dimensional space,
space—time-polarization block codes in communications, and Pauli matrices in
quantum mechanics. Quaternions provide a compact model of mutual information

between multiple dimensions and the inherent physically meaningful interpretation
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for multidimensional data. Recently, quaternions have seen increasing applicati-
ons in communications, motion tracking, and biomedical signal processing [15-18],
since the state-of-the-art advances in sensing technology have enabled more recor-
ding from three- and four-dimensional data sources, such as measurements from

seismometers [19], ultrasonic anemometers [20], and inertial body sensors [17].

Compared to real- and complex-valued statistical signal processing, quaternion-
valued statistical signal processing is still in its infancy. Due to the lack of a
suitable mathematical framework, most traditional quaternion signal processing
techniques took the approach of essentially transforming quaternions into a vector
of quadrivariate real-valued components, where most advantages of quaternions
such as their division algebra and their underlying physical interpretation were
lost. Within the quaternion domain, some algorithms were introduced as a straig-
htforward extension of the counterpart algorithms in real and complex domains,
where the freedom inherent in quaternions were lost and the performance degra-
ded for general quaternion signals. The recently introduced mathematical tools
for developing rigorous quaternion signal processing techniques, such as augmen-
ted second-order quaternion statistics [21,22] and the HR and generalised HR
calculi [23,24], have triggered a resurgence of research on quaternion-valued signal
processing including estimation [25], neural networks [26], independent component

analysis [27], and Fourier transforms [28].

A mathematical framework termed augmented quaternion statistics has been
established to exploit complete second-order statistical information of noncircular
quaternion random variables [21,22]. A quaternion variable is called circular if its
probability distribution is rotation invariant, implying the independence and po-
wer balance between the real and imaginary components. Specifically, it is called
second-order circular (proper) if its second-order moments are rotationally inva-

riant; otherwise it is called second-order noncircular (improper)!. Although the

'In this thesis, only the lower-order quaternion statistics is considered, so the terms “circu-
lar/noncircular” and “proper/improper” are used interchangeably.
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standard covariance fully explains the second-order statistics of circular quaternion
variables, it does not characterise the unique second-order statistics of noncircular
quaternion variables. Whereas, the unique statistical information is contained in
the complementary covariances, the cross-covariances between the quaternion vari-
able, x, and its rotations around the three imaginary axes (involutions), x*, x’, x".
The augmented quaternion statistics form a basis for widely linear quaternion

T ZT’XJT’X

signal processing, which uses the augmented vector x* = [X X ”T]T, con-
trary to the strictly linear processing, which uses only x [21,29]. The performance
advantage of widely linear processing over the strictly linear counterpart has been
proven in an indirect fashion via an intermediate, the semi-widely linear proces-

sing [30, 31].

Similar to the complex case, the non-differentiability of quaternion functions
is a major block in gradient-based optimisation with respect to quaternion varia-
bles. It is known that a quaternion-valued function of quaternion-valued variables
is quaternion differentiable if and only if its partial derivatives satisfy the Cauchy-
Riemann-Fueter equation. But this condition does not hold for general polynomial
functions or real-valued functions. Following the same path as the CR calculus, a
framework termed the HR calculus [23], which allows for calculating the derivati-
ves of quaternion functions directly in the quaternion domain, was developed by
establishing a duality between quaternion functions in H and their corresponding
quadrivariate real functions in R*. This theory has been further developed into the
generalized HIR calculus [24,32,33] by employing quaternion rotations in a general
orthogonal system, leading to novel product and chain rules of derivatives, which

can be used to solve complicated quaternion optimisation problems.

1.4 Contributions of the Thesis

The focus of this work is on the development of theory and methods of statistical
signal processing for noncircular quaternion random variables. The contributions

of this thesis can be divided into three areas, roughly corresponding to how this
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thesis is organised, as shown in Figure 1.1.

1. Simultaneous approximate diagonalisation of covariance and complementary

covariance matrices

A novel technique is proposed for a simultaneous approximate decomposition
of the covariance matrix and the three complementary covariance matrices
of noncircular quaternion random variables. A singular value decomposition
is proven to be sufficient to approximately diagonalise all of the four covari-
ance matrices. This forms a basis for the proposed quaternion approximate
uncorrelating transform (QAUT) which can be used to decorrelate improper
quaternion signals. This contribution is elaborated in Chapter 3 and was

introduced in [34].
Relevant Publication:

[34] Min Xiang, Shirin Enshaeifar, Alexander Stott, Clive Cheong Took, Yili
Xia, Sithan Kanna, and Danilo P. Mandic, “Simultaneous diagonalisation
of covariance and complementary covariance matrices in quaternion widely

linear signal processing,” submitted to Signal Processing.
2. Performance analysis of existing MMSE estimation techniques

e Performance advantage of widely linear quaternion estimation

The performance advantage of widely linear processing over strictly li-
near processing in quaternion MMSE estimation is proved by comparing
their optimal solutions. The relationship between this performance ad-
vantage and the properties of the quaternion input signal, especially
the noncircularity, is established. This is achieved by examining the
structure of the covariance and complementary covariance matrices of
the input signal and by employing the QAUT. This contribution is ela-
borated in Chapter 4 and was introduced in [35].

Relevant Publication:
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[35] Min Xiang, Sithan Kanna, Scott C. Douglas and Danilo P. Man-
dic, “Performance advantage of quaternion widely linear estimation:
An approximate uncorrelating transform approach,” in Proceedings of
2016 IEEFE International Conference on Acoustics, Speech and Signal
Processing (ICASSP), Shanghai, 2016, pp. 4348-4352.

e Convergence performance of quaternion adaptive filters

An analysis framework for the mean and mean square convergence ana-
lyses of general quaternion adaptive filters in non-stationary environ-
ments is established. Transient and steady-state performance of a ge-
neral class of quaternion adaptive filters for noncircular input signals
are provided by exploiting the augmented quaternion statistics. The
exploitation of QAUT produces intuitive closed-form expressions for
the performance of quaternion least mean square (QLMS) filters with
Gaussian inputs, providing new insights into the relationship between
the filter behaviour and the complete second-order statistics of the input
signal, that is, quaternion noncircularity. The closed-form expressions
for the performance of strictly linear, semi-widely linear, and widely
linear QLMS filters are investigated in detail. This contribution is ela-

borated in Chapter 5 and was introduced in [36].
Relevant Publication:

[36] Min Xiang, Sithan Kanna, and Danilo P. Mandic, “Performance
analysis of quaternion-valued adaptive filters in non-stationary environ-

ments”, submitted to IEEE Transactions on Signal Processing.
3. Novel adaptive estimation algorithms

e Quaternion least mean magnitude-phase adaptive filtering algorithm

The MSE criterion widely used in existing quaternion-valued estimation
techniques has only one degree of freedom. For the separate control of

the magnitude and phase, a novel estimation criterion allowing for more
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degrees of freedom is proposed. Based on the criterion, a quaternion
least mean magnitude-phase (QLMMP) filtering algorithm is derived
and is shown to provide a unified form for the QLMS algorithm, a mag-
nitude filtering algorithm, and a phase filtering algorithm. The conver-
gence analysis of QLMMP employs a connection to that of the QLMS
with a quaternion-valued stepsize. This contribution is elaborated in

Chapter 6 and was introduced in [37].
Relevant Publication:

[37] Min Xiang, Scott C. Douglas, and Danilo P. Mandic, “The qua-
ternion least mean magnitude phase adaptive filtering algorithm,” in
the 22nd International Conference on Digital Signal Processing (DSP),
London, 2017.

Four-channel quaternion estimation

Quaternion-valued estimation algorithms are computationally intensive
(e.g. one quaternion multiplication requires eight real multiplications)
while standard methods to reduce this computational complexity cast
the problem in the real domain, where the physical meaning inherent
in the quaternion domain is lost. A four-channel quaternion estima-
tion method is proposed by decomposing the standard MSE into the
MSEs in estimating the real and imaginary parts. This allows for the
development of computationally efficient quaternion-valued estimation
algorithms while the processing still remains within the quaternion dom-
ain. This contribution is elaborated in Chapter 7 and was introduced
in [38].

Relevant Publication:

[38] Min Xiang, Clive Cheong Took, and Danilo P. Mandic, “Cost-
effective quaternion minimum mean square error estimation: From wi-
dely linear to four-channel processing,” Signal Processing, vol. 136, pp.

81-91, 2017.
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e Widely linear quaternion multiple model adaptive estimation

Existing quaternion state estimation techniques are only suitable for dy-
namical systems represented by a single known model [39]. To deal with
model uncertainty in real-world problems, a class of widely linear qua-
ternion multiple model adaptive estimation (QMMAE) algorithms are
introduced, based on widely linear quaternion Kalman filters and Baye-
sian inference. Within the widely linear QMMAE framework, a widely
linear quaternion interacting multiple model algorithm is proposed to
track time-variant model uncertainty, while a widely linear quaternion
static multiple model algorithm is proposed for time-invariant model
uncertainty. To efficiently evaluate the estimation error, a recursive
algorithm for the performance analysis of the QMMAE algorithms is
also proposed. This contribution is elaborated in Chapter 8 and was

introduced in [40].
Relevant Publication:

[37] Min Xiang, Bruno Scalzo Dees, and Danilo P. Mandic, “Multi-
ple model adaptive estimation for 3D and 4D signals: A widely linear
quaternion approach”, submitted to IEEE Transactions on Neural Net-

works and Learning Systems.

1.5 Organisation of the Thesis

Figure 1.1 shows an overview of structure of the thesis which is organised as follows:

e Chapter 2: Statistical signal processing in the quaternion domain

The aim of this chapter is to provide the reader with the fundamental kno-
wledge of quaternions and the necessary background on quaternion-valued
statistical signal processing. This chapter includes an introduction to qua-
ternion algebra, generalised HR calculus, augmented second-order quater-

nion statistics, and widely linear quaternion estimation, within which some
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estimation algorithms including QLMS and quaternion Kalman filtering al-

gorithms are introduced.

The chapters outlining the contribution of the thesis are grouped into three parts.

Part I: Simultaneous diagonalisation of covariance and complemen-

tary covariance matrices

e Chapter 3: Quaternion approximate uncorrelating transform

This chapter introduces a simultaneous approximate decomposition of the
covariance matrix and the three complementary covariance matrices of non-
circular quaternion random variables. It has been shown that a singular
value decomposition is sufficient to diagonalise approximately all of the four
covariance matrices. This forms a basis for the proposed QAUT which can

be used to decorrelate noncircular quaternion variables.

Part 1I: Performance analysis of existing MMSE estimation techniques

e Chapter 4: Performance advantage of widely linear quaternion estimation

This chapter provides a proof of the performance advantage of widely linear
processing over strictly linear processing in quaternion MMSE estimation.
By examining the structure of the covariance and complementary covariance
matrices of the input signal and by employing the QAUT, the relationship
between the performance advantage and the signal properties, including the
noncircularity and power of the input signal and the degree of widely linear

nature of the system, is established.
e Chapter 5: Convergence performance of quaternion adaptive filters in non-
stationary environments

This chapter extends an analysis framework for real-valued adaptive filters

to the mean and mean square convergence analyses of a general class of
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quaternion adaptive filters in non-stationary environments. To model a non-
stationary environment, the system weights are assumed to vary according
to a first-order random-walk model. Transient and steady-state performance
of the filters for noncircular input signals are derived. The exploitation
of QAUT produces intuitive closed-form expressions for the performance of
QLMS filters with Gaussian inputs, providing new insights into the relations-
hip between the filter behaviour and the complete second-order statistics of
the input signal, that is, quaternion noncircularity. The convergence perfor-
mance of strictly linear, semi-widely linear, and widely linear QLMS filters

are investigated in detail.

Part III: Novel adaptive estimation algorithms

e Chapter 6: Quaternion least mean magnitude-phase adaptive filter

This chapter decomposes the MSE cost function into the cost functions for
estimating the magnitude and phase of a quaternion signal, whereby the
magnitude and phase can be estimated separately. Accordingly, a QLMMP
adaptive filtering algorithm is proposed. The QLMMP not only outperforms
the existing QLMS algorithm by virtue of the enhanced degrees of freedom,
but also provides a unified form for the QLMS, a magnitude filtering, and a
phase filtering algorithm. Employing a connection to the normalised QLMS
with a quaternion-valued step size, the convergence performance of the nor-

malised QLMMP is analysed.

e Chapter 7: Low-complexity quaternion adaptive filters

This chapter elaborates on the four-channel estimation methodology which
decomposes the MSE cost function into the MSEs in estimating the real
and imaginary parts of a signal so that separate estimators can be used to
minimise the our cost functions independently. The four-channel estima-

tion scheme allows for the necessary degrees of freedom to model general
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quaternion-valued signals, and enables computationally efficient quaternion
adaptive filters while the processing still remains within the quaternion dom-

ain.

Chapter 8: Widely linear quaternion multiple model adaptive estimation

In order to deal with model uncertainty in quaternion state estimation, this
chapter proposes a class of widely linear quaternion multiple model adap-
tive estimation QMMAE algorithms based on Kalman filters and Bayesian
inference. Within the proposed framework, a widely linear quaternion in-
teracting multiple model algorithm is proposed to track time-variant model
uncertainty, while a widely linear quaternion static multiple model algorithm
is proposed for time-invariant model uncertainty. As a cost-effective alter-
native to the traditionally used Monte Carlo simulation method, a recursive
algorithm for the performance analysis of the QMMAE algorithms is also
proposed.

Chapter 9: Conclusions and future work

Concluding remarks drawn from the thesis and ideas for future works are

outlined in this chapter.
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Chapter 2

Statistical Signal Processing in

the Quaternion Domain

Overview

This chapter provides the reader with the fundamental knowledge of quaternions
and necessary background on quaternion-valued statistical signal processing. It
includes an introduction to quaternion algebra, generalised HR calculus, augmen-
ted second-order quaternion statistics, and widely linear quaternion estimation.
Some popular quaternion estimation algorithms including QLMS and quaternion

Kalman filtering algorithms are reviewed.

2.1 Quaternion Algebra

The quaternion domain H is a four-dimensional vector space over the real field
R, spanned by the basis {1,1,7,x}. A random quaternion variable z € H consists
of a real part R[] and an imaginary part J[-] which comprises three imaginary

components, so that

r=R[z]+T[z]|=Rz] + T, [z] e+ T, [z] )+ Ty [z] & (2.1)
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where R [z],7, [z],T, [z], T, [z] are real variables and ¢, 7, k are imaginary units

with the properties

12 =P =kr?=—1, 1)=—N=K

Ik = —K) =1, Kl = —1Kk =)

A quaternion can be represented by a pair of complex numbers through the Cayley-

Dickson construction [41,42], that is

T =z + 22 (2.2)

where

2 =Rx]+ T, [z]1, 20 =T, [z] + T, [z]e (2.3)

r =Rz -Tx]=Rz] -T, (] —T,[z])— T [z] k (2.4)

The modulus of x is given by

2| = \/9%2 2] + 32 [2] + 3

< N
=
_l’_
[}
PN
=

and the product of two quaternions x,y € H by
zy = Rz|R[y] — I[z] - I[y] + Rz|3[y] + R[y|I[z] + I[z] x T[y]

where “” denotes the scalar product and “x” the vector product. The presence
of the vector product causes non-commutativity of the quaternion product, that

is, xy # yx. The quaternion product has the following properties:

vyl = |z|lyl, (xy) " =yt (vy)" =yt
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A quaternion z is called a pure quaternion if R [x] = 0, and it is called a
unit quaternion if |x| = 1. Similar to complex numbers, a quaternion = can be
represented in the polar form as z = |z| €, where ( is a pure quaternion, and the

o0
exponential can be represented by the sum e¢ = Y & and satisfies (e¢)" = e~¢ [43].
n=0

Another important notion is the quaternion involution [44], which defines a self-
inverse mapping, analogous to the complex conjugate. The general involution of
the quaternion variable x is defined as 2% = —aza, which represents the rotation
of the vector part of x by 7 about a unit pure quaternion «. The quaternion
involutions have the property: (z%)* = z. Accordingly, (x*)" = (z*)%, and they
can be compactly denoted by z**. Widely used in quaternion signal processing,
three special cases of involutions about the 2, 3 and x imaginary axes are given

by [44]

vt =—wwr=R[z]+ T, [x]—T,[z])— T[]k (2.5)
v =—jpxg=Rx]-T,[x]e+T,[z]y— T[] & (2.6)
2" = —krk =Rz] =T, [x]—T,[z] g+ T [z] & (2.7)

Through the above defined quaternion involutions, the four real-valued components

of x can be expressed as

R[z] = le (x4 2" + 27 + 2") (2.8)
5. = (et ot — 29— o) (2.9)
3, (2] = —}Lj(x—xwxf—x“) (2.10)
3, [2] = —%/ﬂ(ﬂ:—x’—x]—{—x“) (2.11)
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2.1.1 Quaternion Matrices

For a general quaternion matrix A, (A*)T = (AT)*, (A" = (AY)*, (AY)T =
(AT)>, (AN = (AF)>, (A*)P = (AP)* = A7, for distinct a, 3,7 € {1,7,K}.
Two general multiplicative quaternion matrices, A and B, have the properties:

(AB)” = BHAY (AB)* = A°B.

Due to the non-commutativity of quaternion products, quaternion matrices
have many different properties from real and complex matrices. For example,
for two general multiplicative quaternion matrices, A and B, (AB)? # BTAT,
(AB)* # A*B*. A quaternion square matrix A € HX*L has two types of eigen-
values [12]. If Ax = x\ for A € H and some non-zero x € HX*! then \ is called
a right eigenvalue of A, and x is a right eigenvector of A. If Ax = Ax for A € H
and some non-zero x € HX*! then \ is called a left eigenvalue of A, and x is a
left eigenvector of A. Right eigenvalues have been well studied in literature, while
left eigenvalues are less known and are not computationally well-posed [12,45-47].
Relevant to our analysis, a Hermitian quaternion matrix H € H*" has exactly
L right eigenvalues, which are also left eigenvalues and are real-valued. Note that
H can also have non-real left eigenvalues. There exists a unitary quaternion ma-
trix U € HY*®, which satisfies UYU = UU" = I, such that H = UAU" is
the eigendecomposition of H with the right eigenvalues of H on the diagonal of
a diagonal real matrix, A. A Hermitian quaternion matrix is called positive defi-
nite, positive semi-definite, negative definite, or negative semi-definite if xHx is
respectively positive, non-negative, negative, or non-positive for any non-zero qua-
ternion vector x € HE*!, This is the case if and only if all right eigenvalues of H
are positive, non-negative, negative, or non-positive. In the rest of the thesis, wit-
hout loss in generality, the eigendecomposition of Hermitian quaternion matrices,
H = UAU¥ which only involves right eigenvalues, will be applied. For concise-
ness, use the terminology, eigenvalues and eigenvectors, to denote right eigenvalues

and right eigenvectors of Hermitian quaternion matrices [13].
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The Weyl’s inequality about the eigenvalues of Hermitian complex matrices
also applies to Hermitian quaternion matrices. If A and B are Hermitian qua-
ternion matrices with eigenvalues A; (A) > A (A) > -+ > A (A), A (B) >
A (B) > -+ > A (B), then C = A + B is also Hermitian with eigenvalues
M (C) > X (C) > -+ > A, (C), satisfying

A (A)+ X (B) < An (C) < Ak (A) + A (B)
if  k4+l-1<m<i+j—1

(2.12)

Vi, gkl € {1,2,... L} [48].

The singular value decomposition (SVD) has also been recently extended to
the quaternion domain [12]. For any A € HL1*L2 there exist unitary quaternion
matrices U € HF I and V € HP2*%2 such that A = UMYV, where M € RE1x L2
is a diagonal matrix (may be rectangular) with non-negative diagonal elements.

The positive diagonal elements of M are singular values of A.

2.2 Generalised HR Calculus

The differentiability of quaternion-valued functions of quaternion variables is chal-
lenging to deal with due to the non-commutative product. A function f(zx) :
H — H is defined to be quaternion-differentiable on the left at a point x € H if
the limit

limh ™" [f (z +h) — f (2)]

h—0

exists. It has been proven that f(z) is quaternion-differentiable on the left if and
only if the partial derivatives of f satisfy the left Cauchy-Riemann-Fueter equation

given by
of of of of
=0
AR A AN

Likewise, f(z) is defined to be quaternion-differentiable on the right at + € H if
the limit

lim [f (2 + h) = f (x)] A

h—0
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exists. f(x) is quaternion-differentiable on the right if and only if the partial

derivatives of f satisfy the right Cauchy-Riemann-Fueter equation given by

of of of of
OR[z] 07,[z] 07,z

However, general polynomial functions (even the identity f(z) = x) and real-
valued functions (f(z) : H — R) do not satisfy the above Cauchy-Riemann-
Fueter equations. This has been a major block in solving quaternion optimisation
problems, most of which require the minimisation of a real-valued function of
quaternion-valued variables. An elegant solution to this problem is the generalised
HR calculus [24], which includes the left and right forms because of the non-
commutative quaternion multiplication. The left generalised HIR derivatives are

defined as

1

ang( of af , of , 9f qu)

ozt~ A\oR[z] 03 [z]  93,[z]  03.[q]
of a1 of of af af
doe 4 (asn R AL AR AR “q)

while the right generalised HR derivatives are defined as

&fél(af »Of o, of 8f)

ozt 4 \OM[z] ' 93,[a] *03,[a] " 93.[x]
of w1( Of |, 0f ., 0f . 0f
o 4 (am R AR AT AR [:c])

for any ¢ € H and ¢ # 0.

Based on the left and right generalised HR derivatives, the differential of f(x)
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can be represented by various forms given by

df =%Lde + 2Ldy' + 2Ldw? + 2L da”
= %dw* + %dmz* + ai%dx]* + %dm”*
= d:v%—j + d:ﬁ% + dxj% + dm“%
= dﬂ?*% + da* 2L g OeL 4 oy OeL

ox** oxI* Oxr*

Both the left and right generalised HR derivatives can be used in optimisation
in the quaternion domain. For f(z): H — R, the left and right generalised HR
derivatives are identical. As the optimisation of real-valued functions of quaternion
variables are studied in the thesis, the left generalised HIR derivatives will be used

in subsequent analysis. They satisfy the product and chain rules given by

d(fg9) _ f dg , Of
ox4 drd | 9gea?
d(f9) _ s dg  Of
0xd* drer | agear
of(g(z)) _ ﬁM—F af 8g”* + of 9g”I + af ogv*
Ox4 ~ Og¥ Ox4 Og¥r Oz OgvJy Ox4 dgvk Ox4
o 8f agu* 8f agui* 8f aguj* 8f 8gljk*
~ Ogv* Oxd + Og¥* Qx4 + dgvIi* Ox4 + Ogvk*  Oxd
of(g(®)) _ Of 9g” + of dg¥* of ag”I + of agvk
Oxa*  Og¥ Oz9* Og¥t Oza* 0g¥I Oza* dgvk dxa*
8f agu* 8f 8gw’* 8f aguj* 8f 8ng*

- agu* Oxa* + agui* Oxa* + aguj* Oxa* + agyk* Oxd*

of

e defines the direction of the maxi-

It has been proven that the derivative

mum rate of the change in f (z).

It is straightforward to extend the above theory to the derivatives of quaternion-

valued scalar functions with respect to quaternion vectors [32].
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2.3 Augmented Second-order Quaternion Statis-
tics
2.3.1 Quaternion Properness

The set of involutions in (2.5)-(2.7), together with the original quaternion z,
forms the most frequently used basis for augmented quaternion statistics, the
core of the recently proposed widely linear processing methodology [21,22]. Be-
nefiting from the involution basis, the augmented second-order statistics of a
zero-mean random quaternion variable x is exploited by the -, 7-, and k- co-
variances, Cppo = E{(x — E{a}) (x — E{2})*"},a = 1,7, k, which are referred
to as complementary covariances, together with the standard covariance C,, =
E{(x — E{x})(x — E{x})"}. These covariances, taken together, enable the cha-
racterisation of quaternion impropriety (second-order noncircularity) arising from
the degree of correlation and/or power imbalance between the imaginary compo-
nents relative to the real component. The impropriety coefficients of a random

quaternion variable z are defined as [49, 50]

., a=1,K (2.13)

which measure the correlation between x and each of its involutions, normalised
by the signal power. Note that r, € [0,1]. The four degrees of freedom in the
quaternion domain allow for different notions of properness: H-properness, R*-

properness and C*-properness.

A random quaternion variable x is H-proper if it is uncorrelated with its
involutions x', 27 and z", so that C,. = C,p = Crpw = 0; x is R%proper if it
is only uncorrelated with the involution x, so that only ().« among the three
complementary covariances vanishes; x is C*-improper if it is only correlated with

the involution x® ;| so that all complementary covariances except C,,« vanish; x
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is maximally improper (rectilinear) if its impropriety coefficients are maximal, so

that r, =7, =r, = 1.

Similarly, the augmented second-order statistics of a zero-mean random qua-
ternion column vector x are exploited by the -, - and k- covariance matrices,
Cuxe 2 B{(x— E{x}) (x — E{x})*"}, a € {1,,k}, referred to as complemen-
tary covariance matrices, together with the standard Hermitian covariance matrix,
Cyx 2 E{(x — E{x}) (x — E{x})"}. The a-complementary covariance matrix is
a-Hermitian, which means Cyxe = (Cyxxa ). The knowledge of both the covari-
ance and the three complementary covariance matrices is necessary to ensure the

utilisation of complete second-order statistical information of x in HI.

A random quaternion vector x is H-proper if it is uncorrelated with its in-
volutions x*, x? and x", so that Cyx: = Cyy = Cyxx = 0; x is R*proper if it
is only uncorrelated with the involution x®, so that only Cyx« among the three
complementary covariances vanishes; x is C*-improper if it is only correlated with
the involution x* | so that all complementary covariances except Cyxa vanish; x is
maximally improper (rectilinear) if it is maximally correlated with its involutions,

so that the impropriety coefficients of the elements of x are all unit.

In order to explore the statistical relationship between two quaternion random
vectors, the concept of cross properness has been defined [21]. Two quaternion
random vectors, x and y, are cross H-proper if the three complementary cross-
covariance matrices vanish, that is, Cxy» = Cyxyy = Cyxyr = 0; x and y are
cross R%proper if only Cyye among the three complementary cross-covariances
vanishes; x and y are cross C*-proper if all complementary cross-covariances except

Cxyovanishes.

Note that when x is zero-mean, the expressions of the covariance and com-

. . . . A H A

plementary covariance matrices are simplified, e.g., Cyx = E{xx"}, Cyxa =
E{xx*}.  In Chapters 3-7, zero-mean quaternion random vectors are conside-

red for simplicity, but this does not affect generality of the analysis results. In
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Chapter 8, nonzero-mean quaternion random vectors are studied to analyse biased

estimators.

2.3.2 Quaternion Multivariate Gaussian Distribution

The augmented second-order statistics pave the way for the theory of the Gaussian

distribution of quaternion random variables. Using the augmented vector
S [XT,XZT,XJT,X”T]T (2.14)

the Gaussian distribution of an N-dimensional improper quaternion random vec-
tor, x, can be characterised by x* "N (u? Cyexa), where u® = E{x%}, with a
probability density function given by [22]
P exp {1 (x" — )" Cheo (x* = 1?) }
fo (x* | p*,C*) = (2.15)

72NV /| Cxaxal

For a C"-improper quaternion random vector, the generic form of the quaternion
multivariate Gaussian distribution (QMGD) in (2.15) simplifies to x*" A/ (ub, bexb),
where x* £ [XT,x”T}T, n e {1,7,K}, ub = E{xb}, with a probability density
function given by

N b b H -1 b b
- — b .

b b b
fo (x" [ w’,C%) = peaTe (2.16)

xbxb |

For an H-proper quaternion random vector, the QMGD in (2.15) simplifies to
XN (i, Cyy), where p = E {x}, with a probability density function given by

AN exp {—2 (x— )" Ol (x— u)}

2N ’Cxx|2

(2.17)

fG(X|,1’>C):
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2.4 Widely Linear Quaternion Estimation

Consider the estimation of a quaternion-valued variable, y € Hl, conditional to a set
of quaternion-valued observations, x € H**!. Quaternion estimation techniques
aim to find the optimal estimate § = E {y|x}. The estimation model § = f (x),
which represents the prior knowledge about the relation between y and x, is cru-
cial for estimation performance. Traditionally, the strictly linear (SL) model is
employed as [25]

§=hx (2.18)

where h € HE¥! is the weight vector. This model achieves optimal estimation for
quaternion signals driven by SL systems but is suboptimal for general quaternion
signals because the lack of the knowledge about complementary covariances. To
exploit the complete second-order statistical information, involutions of x can be

incorporated to produce a widely linear (WL) model given by [29]

§=htx + glx' + afx? + vHxr = wolH xo (2.19)

A T . S A A A
where x* £ [x7,x7,x?", x"T]" is the augmented vector of the x, and h, g, 0, v €

HE*! are the estimated weight vectors which can be compactly represented in the

. T
~ A N N N
augmented form, w* = [hT, gl al, VT] :

For semi-widely linear (SWL) systems, the WL model reduces to a SWL model
given by [51,52]
§ = wHxb (2.20)

T . . .
where x* £ [x”,x""|", n € {1, ), £}, is the semi-augmented vector, and W € H*!

the weight vector.

Similar to the duality between complex filters and bivariate real filters [7,53],
quadrivariate real filters are isomorphic to widely linear quaternion filters, but are

totally different from strictly and semi-widely linear quaternion filters.
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2.4.1 Quaternion Least Mean Square Filters

A widely linear quaternion least mean square (WL-QLMS) filter for quaternion
MMSE estimation has been introduced by implementing the WL model in an ite-
rative fashion [24,29]. In each iteration, the weights in the WL model are updated
in the opposite direction of the gradient of the squared error J, = |y, — Qn\2,

where g, = w?x?. The gradient of .J,, with respect to w is calculated through

the generalised HR calculus, and is given by

o ‘yn — walxa
Voar Sy = —n Tl 0.5% (g — G)”
n 8wa* (y y )

Incorporating a step size, u, and absorbing the constant, 0.5, the weight is updated
as

= WV er I = Wi+ x5 (Y — Gn)” (2:21)

1 is fixed and real-valued in most applications and also in most part of this thesis,
except in Section 7.4.4, where p is time-varying, and in Section 6.3, where p is

quaternion-valued.

If x,, and y,, are cross C"-improper, the WL-QLMS reduces to the semi-widely
linear quaternion least mean square (SWL-QLMS) based on the SWL model in
(2.20), that is [54]

If x,, and y,, are cross H-proper, the WL-QLMS reduces to strictly linear quaternion
least mean square (SL-QLMS) based on the SL model in (2.18), that is

VAVn-I-l = VAVn + uxy (yn - @n)*
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2.4.2 Quaternion Kalman Filters

The widely linear quaternion state estimation based on the model

a _ a a a
Xy, = Fn—lxn—l + un—l

3

(2.22)
=H!x! +v?

3 e

has been proposed and has shown its optimality for processing widely linear qua-

ternion dynamical systems with general (circular or noncircular) noise [39]. In

(2.22), x%, 7

u?_,, and v? are the augmented forms of the state variable vector

a
n’
X,, the observation vector z,, the state noise vector u,_;, and the observation
noise vector v, as in (2.14), while the state transition and observation matrices

F? and H? have the structures

Fn—l Fz,n—l Fj,n—l FH,TL—l
FZ,1 _ Fi,n—l F:’L—l F;Lf,n F;,n—l
F;,n—l Ffe,n—l F7]1—1 Fg,n—l

g,nfl ;nfl anl Ffzfl |

Hn Hz,n H],n Hn,n
2 7 2 7
Hz,n Hn Hn,n Hy,n

J J J J
H],n HH,’!L Hn Hz,n
K K K K
L Hf@n H],n Hz,n Hn

where ¥, 1, F,,, 1, F, 1, Fen1, Hy, Hy, Hy , Hy, ), are quaternion matrices.

The widely linear quaternion Kalman filtering (WL-QKF) algorithm is given
by Algorithm 2.1, where Q2_, and R? are the augmented covariance matrices of

a

a o sa e S : a
u;_ and vy, X3, and X, the a priori and a posteriori estimates of xj, and

P?L\n—1 and P,,, the augmented covariance matrices of the a priori and a posteriori

state estimation error vectors.

Under the condition of C’-improperness, the WL state space model in (2.22)
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Algorithm 2.1: Widely linear quaternion Kalman filter.

Initialisation: %, = E {x3}, Popp = E {(xg CE{xt)) (xt— B {xg})H}.
To estimate x,, from the observation z,, the previous estimate X,_1|,—1, and the

previous augmented covariance matrix P¢

n—1jn—1>
1. predict
fii\nq = szlizfunfl
H
Ph.1 =¥ Po ,  Fio +Qn
2. update
S —HiPy,  Hi +R:
H -1
K, =P, H"S;
Xpjn = Xpjn—1 + KJ (Z% - ff(fqnq)
P?L\n = (I o KZH%) P?L|n71

reduces to the SWL model given by [55]

St (2.23)

where the state transition and observation matrices F® and H® have the following

structure
b Fn—l Fn,n—l b Hn Hr],n
Fn—l = n n ) Hn =
7 n
Fr],n—l Fn—l Hn,n Hn

The state estimation based on the SWL model in (2.23) is therefore optimal when
the true system model is SWL with C7-improper u,_; and v,. Correspondingly,
the SWL-QKF can be deduced from the WL-QKF by replacing the augmented

forms of matrices and vectors with their semi-augmented forms, e.g., x¢ with x°.

Under the condition of H-properness, the WL state space model in (2.22)
reduces to the SL model given by

Xpn = anlxnfl +u, (2 24)

Z, = Han + Vi
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The state estimation based on the SL model in (2.24) is optimal only when the
true system model is SL while u,,_; and v,, are H-proper. Under this condition,
the SL-QKF can be deduced from the WL-QKF by replacing the augmented forms

of matrices and vectors with their original forms, e.g., x? with x,.
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Part 1

Simultaneous Diagonalisation of
the Covariance and
Complementary Covariance

Matrices
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Chapter 3

Quaternion Approximate

Uncorrelating Transform

Overview

Recent developments in quaternion-valued widely linear processing have establis-
hed that the exploitation of complete second-order statistics requires consideration
of both the standard covariance and three complementary covariance matrices.
Although such matrices have a tremendous amount of structure and their decom-
position is a powerful tool in a variety of applications, the noncommutative nature
of the quaternion product has been prohibitive to the development of quaternion
uncorrelating transforms. To this end, this chapter introduces a novel technique for
simultaneous decomposition of the covariance and three complementary covariance
matrices of noncircular quaternion variables, whereby the quaternion approximate

uncorrelating transform is proposed.

3.1 Introduction

Diagonalisable matrices play a fundamental role in engineering applications, whe-
reby the related uncorrelating transforms greatly simplify the analysis of complex
problems, both in terms of enabling a solution and providing a methodological fra-
mework (e.g. performance bounds). Computational advantages associated with
matrix diagonalisation include a reduction in the size of the parameter space from
N? to N, while the statistical advantages include the possibility to match source

properties (e.g., orthogonality) in blind source separation. In addition, joint dia-
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gonalisation of matrices in some blind source separation applications has a close
link with the canonical decomposition problem for tensors [56,57]. The real linear
algebra is a maturing area, however, covariance matrices in widely linear signal
processing in the complex and quaternion division algebras and their structures

have recently received significant attention.

In the context of complex-valued signal processing, for a complex random vec-
tor, both its covariance and pseudo-covariance matrices are necessary to capture
complete second-order statistical information [7]. This is achieved by simultane-
ous diagonalisation of the Hermitian covariance matrix and the symmetric pseudo-
covariance matrix, which is performed respectively via the eigenvalue decomposi-
tion (eigendecomposition) and the Takagi factorisation. While such decorrelations
exist in their general forms in mathematics [58], De Lathauwer and De Moor [59]
and Eriksson and Koivunen [60] have given them a practical value through an im-
portant engineering contribution called the strong uncorrelating transform (SUT),
together with its extension, the generalised uncorrelating transform (GUT) [61].
The SUT and GUT not only decorrelate the complex variables in the random vec-
tor, but also eliminate the correlation between the real and imaginary components
within each complex variable. Recent contributions in this case include a com-
putationally efficient approximate uncorrelating transform (AUT) [62]. In some
application scenarios, the multiple bivariate sources are required to be mutually
decorrelated, while at the same time, the correlation between the constitutive com-
ponents of each individual bivariate source must be preserved. To this end, the
correlation preserving transform (CPT) has been proposed, preserving the corre-
lation between the real and imaginary components within each complex variable

in the random vector [63].

Whilst real-valued and complex-valued matrices are well understood [58], the
quaternion-valued matrix algebra is still under development [12,64]. The recently
introduced theory of quaternion matrix derivatives provides a systematic frame-

work for the calculation of derivatives of quaternion matrix functions with respect
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to quaternion matrix variables [32]. Advances in structural quaternion matrix de-
compositions include tools to diagonalise quaternion matrices [65,66], and in the
context of quaternion widely linear processing, it was shown that for a quater-
nion random vector x, the diagonalisation of the Hermitian covariance matrix can
be performed straightforwardly using the quaternion eigendecomposition, whereas
the diagonalisation of the complementary covariance matrices can be computed
via the quaternion SVD [64]. To jointly diagonalise the covariance and comple-
mentary covariance matrices, the SUT was extended from the complex domain to

the quaternion domain in [67]. However, the following issues remain unsolved.

e There is no closed-form solution! to perform a simultaneous diagonalisation

of the covariance matrix and the three complementary covariance matrices.

e Given the dimensionality of the problem, a simple approximate diagonalising
transform which would apply to both the covariance and pseudo-covariance

matrices would be beneficial.

This chapter sets out to propose solutions to these open problems, and supports

the analysis with illustrative examples.

3.2 Simultaneous Diagonalisation of the Covari-
ance Matrix and One Complementary Cova-

riance Matrix

The eigendecomposition of the covariance matrix Cyy is given by Cyx = QA QY
where Q is a quaternion unitary matrix, and Ay is a real-valued non-negative di-
agonal matrix with the eigenvalues of Cyx on the diagonal [12]. It has been proven
that the a-complementary covariance matrix, Cyxo, a € {2,, K}, can be factori-

sed as a special quaternion SVD, Cyyxa = QuAxxa Q2 where Q, is a quaternion

Tterative solutions were proposed in the context of quaternion ICA [50].
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Algorithm 3.1: Quaternion Uncorrelating Transform (QUT).

1. Compute the eigendecomposition of Cyy, as Cyx = QA Q™.
_1
2. Compute the whitening matrix, W = QA2 Q.

3. For an « € {u,, k}, calculate the a-complementary covariance matrix of the
whitened data, s = Wx, as Cgeo = E{ss*}.

4. Compute the SVD of Cge, as Cggo = Qo Agsa QgH.

5. Compute the QUT matrix, V = QYW. Transform x to y = Vx, then,
ny - I, nya — ASSQ'

unitary matrix and Ayyge is a real-valued non-negative diagonal matrix with the
singular values of Cyxa on the diagonal [64]. This enables the diagonalisation of
quaternion complementary covariance matrices and degenerates into the Takagi
factorisation of complex symmetric matrices if the quaternion vector x has two

vanishing imaginary parts [68].

In order to simultaneously diagonalise the covariance matrix and a comple-
mentary covariance matrix of a zero-mean quaternion random vector x, [67] has
proposed the quaternion uncorrelating transform (QUT), which is summarised as

Algorithm 3.1.

Recall that for a C*-improper vector x, only the a-complementary covariance
is non-vanishing while the other two complementary covariances vanish. Thus, the

QUT of C*-improper signals, for example, for the case o = &, satisfies

ny =1 nyl = Ayyl ny] = Ayy] ny“ = Ayy”

where Ayyx is a diagonal matrix and Ayy. = Ayyy = 0. In other words, for a
C*-improper quaternion vector, the QUT can be regarded as the quaternion ver-
sion of the SUT [59,60]. For a general improper quaternion vector, however, the

remaining two complementary covariance matrices are still not diagonalised by the
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QUT. In fact, so far there is no closed-form solution to joint diagonalisation of four
covariance matrices for general improper quaternion vectors. To circumvent this
problem, the next section will introduce an approximate way to simultaneously di-
agonalise all four covariance matrices, a practically useful tool in most applications

of quaternions.

3.3 Simultaneous Approximate Diagonalisation
of the Covariance Matrix and Three Com-

plementary Covariance Matrices

Following the approach in Section 3.2, the quaternion analogue of the AUT for
complex-valued data [62] shall be derived. For a zero-mean quaternion random
vector x, consider finding a unitary transform y = ®x which simultaneously dia-
gonalises the covariance matrix, Cyy = E {yyH } = $Cy, @, and the three com-
plementary covariance matrices, Cyyo = F {yyo“H } = ®C (@ o € {1,7, Kk}
For N samples of x, N > L, the covariance matrix, and the a-complementary

covariance matrix can be estimated as

1 & "
Cxx:NZx(nl)x (n1) (3.1)

Their quadratic forms, CxxC and Cyye CH . are calculated as

XX

H 1 Y H 1 Y H
CuxCHL = NZx(m)x (n1) NZx(ng)x (n2) (3.3)
ni=1 no=1
1 N N
= —QZ Z (nq) [le ni) x n2] (ng2)
ni=1ngs=1
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1 N N «
=7 2. 2 x(m) [sz" (n1) <n2>] x" (ns) (3.4)

If
Z.Z'l n1 I TLQ

then, CyCl = C,,CZ

le ny) n2] (3.5)

and hence nyC = nyaC

X&) yye» which implies that

o, and vice versa. Furthermore, if

if Cyy is diagonal, so too is Cyya,

Zx}“ (n1)z(ng) € R (3.6)

then, (3.5) holds for any « € {1,7,x}, and thus the simultaneous diagonalisation
applies to the covariance matrix and all of the three complementary covariance
matrices. As shown in Section 3.3.1, (3.6) holds approximately if the four com-
ponents of each quaternion variable in x are highly correlated. Therefore, the
following quaternion approzimate uncorrelating transform (QAUT) can be conclu-
ded.

QAUT: Fach of Cxx, Cxxt, Cxxs and Cyxx can be diagonalised by some unitary
tramform. A wunitary transform, ®, that diagonalises one of the four matrices
can approximately diagonalise the other three, owing to their structural similarity.
As B{xxT} = %(Cxxz + Cxxo + Cxxr — Cxx) [22], the pseudo-covariance matriz,

E{xxT}, is also approzimately diagonalised in this way.

The QAUT agrees with the intuition that similar statistical information is
contained in the covariance and complementary covariance matrices of a quater-
nion random vector, in which the variables consist of highly correlated real and
imaginary components, so that the diagonalisation of one of the four matrices

could also diagonalise the other three. For example, the transformation matrix ®
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can take the form of the eigenvector matrix of Cyy, that is

Cax = QAQ"
Cooe ~ QA Q"
Croo & QA Q"
Cxx” ~ QAxx'iQHH

3.3.1 Principle of QAUT

The QAUT is based on the assumption in (3.6). To examine the validity of this
assumption for highly improper quaternion signals, consider the case where the
four components of the quaternion variable, x;, are highly correlated. x; fits the

Cayley-Dickson construction

Ty = Tg + Tpl + Te) + Tgh = C1 + C2)

where ¢; = x, + 11 and ¢y = . + x4 are complex variables defined in the plane

spanned by {1,2}. This gives

z (n1) 21 (ng) = ¢f (m) e1 (n2) + ¢z (n1) &5 (n2) +

(3.8)
[c] (n1) 2 (n2) — c2 (n1) ¢ (n2)] g
Applying the statistical expectation operator to (3.8) yields
Efat (m) i (n2)} = EA{ci(n1) cr(n2)} + E{cz (n1) &5 (n2)} (3.9)

+E{c] (n1) ca (n2) — ca (n1) cf (n2)} g
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where

E{ci (n1) e1 (n2)} =E{z, (n1) va (n2) + x5 (n1) 23 (n2) }+
E{xq (n1) zp (n2) — 24 (n2) 23 (1)}
~E{x, (n1) 2o (n2) + 23 (n1) 75 (N2) }

eR

in which the approximation is due to the high correlation between z, and .
Likewise, E{cy (n1) ¢ (n2)} is also approximately real-valued. Moreover, as ¢; and
co are highly correlated, they can be expressed as ¢y (t) ~ kc; (t), where k is

complex-valued, to give

E{ci (n1) ca (n2) — ca (n1) cf (n2)}

~ E{c] (n1) kei (ng) — key (n1) ¢f (n2)}
=2k E{J[c (ny) c1 (n2)]}

~ 0

Therefore, it follows from (3.8) that
E{z] (n1)x (n2)} € R (3.10)

approximately holds. Given the assumption

B {of () a1 (ma)} ~ 7 (m)i(no)
=1

(3.6) holds approximately. The above analysis implies that the simultaneous dia-
gonalisation holds exactly when four components of each quaternion variable are
perfectly correlated (maximally improper). For general quaternion signals, ho-

wever, these components are not perfectly correlated, causing the approximation
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error influenced by the correlation coefficients defined by

A COV[Zq, Tp] A COV[Z4, 2] A COV[Zq, 4]

Pab— —— > Pac— ——— _ > Pad— —— >
Oy Oy OO, Oy Oy

A COV[Tp, T.] A COV[Tp, 24] A COV[Z¢, 4]

Poe=—""—""3 Pd= " Pd= "
Oy O, Oy Oy OOz,

within the range [—1, 1], where “cov” denotes the covariance and o the standard
deviation. From the simultaneous diagonalisation condition in (3.5), the diagona-

lisation error of Cyxa arises from and is positively correlated with

xf (n1) zp (n2) — [27 (1) 21 (n)]™ = 20 [} (n1) 21 (n2)] B + 2T, [ (n1) 21 (n2)]

for distinct, o, B,y € {1,7, k}

(3.11)
Note that the imaginary part of x} (ny) x; (ny) is given by
I (na) @ (ny)]
= [0 (n1) 25 (n2) — x4 (n2) 25 (1) + e (n2) T4 (1) — e (1) T4 (12)] (3.12)

+ [z (M) e (n2) — T4 (n2) e (n1) + 25 (1) T4 (R2) — ) (N2) T4 (71)]

[
8
k=l
z
8
o
S
=
=

+ (2o (n1) 24 (n2) — x4 (n2) x4 (N1) + 23 (N2) e (N

Similar to the complex AUT proposed in [62], (3.12) can be rewritten as

e () w1 (n2)) = (Eans/T= 0%, + Eear/T= P2+ (aer/T = 2 + Goan/T— P2
+ <5ad V I Pgd + gbc\/ 1— pzc) K

(3.13)

where .1, Ecd, Eacy Ebds Eads Epe are Teal-valued coefficients dependent on the statistics

of xj.

It is now obvious that as the components of quaternion data become more
correlated, (3.13) decreases and the diagonalisation error hence decreases. Owing

to the cumulative nature, the error in assuming (3.6) increases with the data
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segment length, L. Since this error leads to errors in all off-diagonal elements of
the matrices in (3.3) and (3.4), the simultaneous diagonalisation error increases

with L.

Remark 3.1. The simultaneous diagonalisation of the covariance and complemen-
tary covariance matrices becomes exact for quaternion variables with special second-
order statistical properties, such as H-proper variables, the variables with fully
correlated components, and the variables for which the covariance and comple-
mentary covariance matrices have the same singular vectors. This can be verified

by exploring the structures of the matrices.

3.4 Simulations

The effectiveness of the proposed QAUT techniques is illustrated via simulations
on both synthetic and real-world quaternion signals. In the experiments, the
covariance and complementary covariance matrices were estimated based on (3.1)

and (3.2).

3.4.1 Performance of QAUT for Synthetic Improper Sig-

nals

To assess the performance of QAUT, the squared diagonal error of the comple-
mentary covariance matrix Cyya was measured by an average power ratio of the
off-diagonal, A, ;;, versus diagonal, A, ;;, elements of the approximately diagonal
matrix Ayxe, given by

L 2

> Aasjl

ij=1
= 7 - x 100%

(N — 1)2&14
1=
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Synthetic quaternion signals with a varying degree of correlation between the real,
1, 7 and kK components were considered. For simplicity, the six correlation coeffi-
cients of the four components were assumed to be equally distributed in (0, 1] and
denoted by p, where p = 1 indicates full correlation and p = 0 no correlation. A
synthetic quaternion data vector with a varying p was generated from a quater-
nion white Gaussian signal. Then, the performance of the QAUT was assessed
comprehensively against the degree of correlation present in the data components,
p € 10.5,1], and the length of data segment, L € [5,20]. Conforming with the ana-
lysis, Figure 3.1 shows that the diagonalisation error increased as p or L increased.
The increase with L reflects that the added data in the segment complicated the
data correlation and hence hindered the simultaneous diagonalisation. The per-
formance was excellent, for example, for a moderate correlation degree, p = 0.5,
and a long data segment, L = 20, where the squared diagonalisation error was less
than 1%, while for a high correlation degree, p is close to unit, where the error

was negligible.

3.4.2 Performance of QAUT for Real-World Signals

The QAUT was also applied to 4-D real-world electroencephalogram (EEG) signals
by combining four adjacent channels of real-valued EEG signals into a quaternion-
valued signal. The four channels measuring adjacent brain regions exhibited strong
correlation with each other while the channels measuring distant brain regions were
relatively weakly correlated [69,70]. The QAUT was tested on such quaternion
EEG signals with low, medium and high correlations between the four dimensions,
with the data segment length L varying between 5 and 20. Figure 3.2 illustrates
that the diagonalisation error increased with either an increase in L or a decrease
in the degree of correlation present in the data. The squared diagonal error was

less than 0.2%.
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data segment length for synthetic data.
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3.4.3 QAUT for Rank Reduction

In many practical applications the acquired data are highly correlated or even
collinear, with redundant elements that do not contribute to the accuracy of pro-
cessing but require excessive computational resources and may affect stability of
algorithms through the associated singular correlation matrices. It is therefore de-
sirable to use the minimum number of variables to describe the information within
a data set; this is typically achieved through a low-rank matrix approximation.
For data requiring rank reduction, the assumption that the components of vari-
ables are highly correlated is sensible, that is, the approximation conditions for
the QAUT hold. The QAUT can be therefore rearranged to decompose the data

matrix X into a sum of uncorrelated rank one vector outer products

M
X ="y =) ¢y,
m=1
where ¢,, and y,, are rows in the matrices ® and Y, respectively, and the trans-
formed variables, y,,, are monotonically non-increasing in the variance. The use
of variables for which the variance is above a defined threshold and the disposal
of the remaining variables, which account for noise, provides the reduced rank

approximation of X in the form
P
X = Zcﬁgym, where P < M
m=1

which is illustrated in Figure 3.3. This is analogous to the real domain where the
SVD provides a change of coordinates to yield uncorrelated variables for which the

variance is monotonically non-increasing.

To illustrate the potential of the QAUT in rank reduction of quaternion data,
a 2D quaternion process, xj, X2, was generated where x; and x5 were highly

correlated as shown in Figure 3.4, which plots the component relationship in the
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Figure 3.3: Rank reduction using the QAUT.

real, 7, y and k planes. The QAUT decorrelated x;, x5 into y; and y». Figure 3.5
shows significant variation only in the y, axis while the y; variation corresponds
to noise, indicating that the true dimensionality of the process is one rather than
two. Note that this method is not suitable when the noise power is comparable to

signal power.
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Figure 3.4: Scatter plots showing high correlation between the original x; and x5
variables.
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Figure 3.5: Scatter plots showing no correlation between the original y; and y,
variables.
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Rank reduction is commonly used in chemometrics where many sets of mea-
surements are required to examine a process and the important information may
not be directly observable. For example, Near Infrared Spectra (NIR) are used to
examine the chemical content of a data sample and are often highly correlated or
collinear. The QAUT was applied to the NIR obtained from 80 samples of corn
using three different spectrometers [71]. A pure quaternion variable was formed
for each corn sample by combining its spectra from the three spectrometers. The
QAUT diagonalised the data covariance matrices successfully to show that one
quaternion variable was sufficient to express most of the information, as the lar-
gest diagonal element was 39 compared to 0.01 for the next largest, as shown in
Figure 3.6, which displays the logarithm of the ratio of variance explained by each
variable, compared to the total variance in the data. The insert plot in Figure
3.6 shows the cumulative ratio of variance explained by including further variables
for the original and transformed data. Observe that the transformed data with
much fewer variables explain the same information as the original, thus verifying

the QAUT.

0

— Original variables —— QAUT variables

—_
(=]

—

._.
(e}
&
©
n

0
0 40 80

Number of variables

Cumulative explained
variance ratio

|
=
T

Ratio of total variance explained

0 26 46 66 80
Variable number
Figure 3.6: The logarithm of the ratio of the variance explained by each variable
to the total variance. Insert diagram: The cumulative ratio of variance against
the number of variables for the original and decorrelated corn data.
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3.4.4 QAUT for Imbalance Detection in Three-Phase Po-

wer Systems

As shown in Section 3.3, when the components of data are highly correlated, the
QAUT diagonalises all complementary covariance matrices at the expense of a
small error, however, this error increases for lower degrees of correlation. This
data dependence of the QAUT can be exploited to detect imbalance in a three-

phase power system.

In general, the instantaneous voltages of a three-phase power system are given

by [72)

vi(n) = Visin2rfTn + ;)
ve(n) = Vasin(2w fTn + ps) (3.14)
vs(n) = Vasin(2wfTn + p3)

where Vi, V5, V3 are the amplitudes, o1, @9, ¢35 the phases, f the system frequency,
and T the sampling interval. In a balanced three-phase system, A; = Ay = Ajs,
Y2 — Y1 = %”, O3 — Yo = %’r, and the correlation between each component is
equivalent [73]. The power grid is usually designed to operate optimally under
balanced conditions; however, faults in the power system can cause imbalanced
operating conditions that propagate through the network, threatening its stability.

Therefore, it is important in fault detection and mitigation applications to identify

the incidences when the power grid is operating in an unbalanced fashion [74].

Pure quaternions have been used to deal with data recordings from all three
phases simultaneously as z(n) = vi(n)r + va(n)jy + vs(n)x [72]. Organise the re-
corded data into a pure quaternion vector, x = vy2 + Vo) + v3k, where v, =
[V (1), 0(2), - .., vm(n)]T, m = 1,2,3. Then, the QAUT can be applied to x and
the diagonalisation errors of the complementary covariance matrices can be em-

ployed as an indicator of power imbalance. This can be explained by the overall
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diagonalisation error given by

J [z} (n1) @1 (ng)]=[va (n2) v3 (n1)—v2 (1) v3 (n)] 2 +[v1 (n1) v3 (N2)—v1 (2) V3 (N1)])

+v1 (n2) va (n1)—vy1 (n1) v (n2)]k

(3.15)

which is a reduced form of (3.12) and is positively correlated with the diagonali-
sation error. When the system is balanced, by substituting (3.14) into (3.15), it
can be derived that the three imaginary parts of x; (ny) x; (n2) in (3.15) are equal,
leading to identical diagonalisation errors of the three complementary covariance
matrices, which is an implication of (3.11). On the other hand, when the system
becomes unbalanced, the three imaginary parts of x} (ny) z; (ng) differ, resulting
in different diagonalisation errors of the three complementary covariance matrices,
which is implied by (3.11). This allows the QAUT to be used in an imbalance de-
tection application. To this end, the QAUT was applied to a sliding window of 0.04
seconds of a three-phase power system for which a fault occurred at 0.25s lasting for
0.25s before the system returned to a balanced state. During this fault, v; decrea-
sed significantly in amplitude whereas v, and vj increased in amplitude (vo > v3).
Figure 3.7 shows that the diagonalisation error for Cyy; and Cyy« increased while
the error for Cyy decreased and therefore analysing the difference between the
errors is an appropriate detection method for the power imbalance. This can be
explained via (3.14), (3.15) and (3.11). The decrease in the amplitude of v; and
the increase in the amplitudes of v, and v3 induced an increased -imaginary part
and decreased j-imaginary and k-imaginary parts of x; (n1)x; (ng), so that the
diagonalisation error of Cyy: declined and the diagonalisation errors of Cy,; and

Cyxr TOSse.
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Figure 3.7: Three-phase power signal and imbalance detection.

3.5 Summary

A novel simultaneous matrix factorisation technique for the covariance and com-
plementary covariance matrices, which arises in widely linear quaternion algebra,
have been introduced. It has also been shown that for improper quaternion data,
a typical case in quaternion signal processing applications, a single eigendecompo-
sition of the covariance matrix is sufficient to diagonalise approximately the three
complementary matrices. The analysis of the so introduced QAUT has demonstra-
ted its usefulness for improper quaternion signals. Simulation studies on synthetic

and real-world signals support the proposed QAUT technique.
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Chapter 4

Performance Advantage of
Widely Linear Quaternion

Estimation

Overview

Widely linear processing has been shown to be superior to the traditional strictly
linear processing in quaternion minimum mean square error (MMSE) estimation.
However, a quantifiable performance difference between strictly and widely linear
processing and the relationship between the performance and quaternion impro-
priety are still lacking. To this end, this chapter presents a proof for the perfor-
mance advantage of widely linear estimation and relates the performance bounds to
signal properties by exploiting the approximate joint diagonalisation of quaternion
covariance matrices. This work can be seen as a generalisation of complex-valued

MMSE estimation, and can thus also be applied to the complex-valued case.

4.1 Introduction

Conventional strictly linear quaternion MMSE estimators utilise the standard co-
variance and are optimal only for estimating second-order circular quaternion sig-
nals. Advances in quaternion statistics have established that in order to capture
complete second-order statistics of quaternion signals, widely linear MMSE esti-
mators that exploit three complementary covariances in addition to the standard

covariance are needed [21,22,29]. Due to the non-trivial nature of quaternion al-
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gebra, a closed-form performance comparison between strictly and widely linear
MMSE estimators has not yet been presented. The only available result was achie-
ved in an indirect fashion via the semi-widely linear estimator [30,31,75], which is
a generalisation of the corresponding analysis for complex estimation [76] to the
quaternion domain. In addition, the extent to which the performance bounds of

these estimators are affected by the impropriety of signals remains unclear.

This chapter provides an analytical understanding and second-order perfor-
mance comparison between strictly and widely linear estimators. This is achieved
by examining the structure of the covariance and complementary covariance ma-
trices of the input signal, and by employing the QAUT proposed in Chapter 3. In
this way, the relationship between the MMSE and second-order statistics of the
input signal is established, and the effect of signal properties on the performance

is quantified. The analysis is supported by illustrative simulations.

4.2 Performance Advantage of Widely Linear Es-

timation

Consider the desired signal, y, which is generated by a widely linear system driven

by noise, v, to give
y=hx +glx + ullx) + viix* + v =hflx + wlx® + v =wx* + v (4.1

where w* = [h7, g7, uT,VT]T denotes the true augmented weight vector of the
widely linear system, while w® = [g7, u”, v7] " designates the true complementary
weight vector of the widely linear system, x¢ = [sz, /7T X”T}T, and v is quater-
nion white Gaussian noise that is statistically independent of x. The variance of

v is denoted by 2.
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4.2.1 MMSE in Strictly Linear Estimation

It has been proved that the optimal weight of the strictly linear estimator in (2.18)
is provided by the Wiener solution [75], given by

h, = E {xxH}f1 E{xy*} = h + C_lCyW* (4.2)

Note that h, # h if C_Cyew® # 0, which occurs when the system is widely
linear (w® # 0) and x is not H-proper (Cxxe # 0). The strictly linear estimator

yields the steady-state error, egy, given by

eq 2y —hl'x = wllx® —wellCll .Clx 4+ v
and the corresponding MMSE is given by
E {|esl|2} =02 + wMw* (4.3)

where M = Cyeye — CEZ C_1C, is the Schur complement of the augmented

xx°¢

covariance matrix Cyayxa, which has the following block structure:

Cxx Cxxc
Cxaxa — (44)
Cxcx Cxcxc

4.2.2 MMSE in Widely Linear Estimation

The optimal weight vector of the widely linear estimator in (2.19) is given by the
Wiener solution

Ag — E{XaXaH}*lE {Xay*} = wo
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resulting in the steady-state error, ey = v, and the corresponding MMSE

E {|6W1|2} =0’ (4.5)

4.2.3 MMSE Comparison Between Strictly and Widely Li-

near Estimation

The difference between the MMSEs of the strictly and widely linear quaternion
estimators, de?, is obtained from (4.3) and (4.5), to yield

8¢ 2 E {lea*} — E {lew]*} = wMw* (4.6)

Since Cyaya is positive semi-definite, its Schur complement, M, is also positive
semi-definite [77], and thus de? > 0, indicating that the widely linear estimator has
a smaller or equal MMSE compared to its strictly linear counterpart. However,
their MMSEs are equal, that is, de? = 0, if at least one of the following three

conditions is satisfied:

1. The system being modelled is strictly linear, that is, w® = 0.

2. The input signal vector x is rectilinear, that is, x = p,x' = p,x) = p.x" with
probability 1, where p, (o € {1,7,+}) is a unit quaternion with a vanishing

a-imaginary component. In this case, Cyyoe = Cxxpa, and M = 0.
3. The complementary weight vector w¢ falls within the nullspace of M, that is,
Mw* = 0. This case is highly unlikely in practical engineering applications.

Remark 4.1. Widely linear processing has a lower MMSE than strictly linear pro-
cessing when estimating signals generated by widely linear systems, unless the

second or third condition holds. Otherwise, their MMSEs are equal.

Also notice that

562 S WCH Cxcxc w°
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This equality holds if at least one of the following two conditions is satisfied:

1. x is H-proper, that is, Cyxc = 0.

2. The complementary weight vector w* falls within the nullspace of CZ .C_1C e,

xx°

that is, (CZ.CiCxxe) w¢ = 0. This case is highly unlikely in practice.

xX°

4.3 Performance Analysis Using the QAUT

The QAUT introduced in Chapter 3 allows for a simultaneous diagonalisation of
the covariance matrix, Cyy, and the complementary covariance matrices, Cyx:,Cyxs,Cxxr,
using a unitary transform. To understand the effect of matrix M on de? in (4.6),

the following assumption shall be used.

Assumption 4.1. There exists a quaternion unitary matrix Q such that

Cxx - QAxeHa Cxx“ - QAxx“ QaH7 o =17k (47)

where Ay, is a diagonal real-valued matrix containing the eigenvalues of Cyy on

the diagonal, and Age are diagonal quaternion matrices.

It can be verified that Assumption 4.1 holds exactly when one of the following

conditions on x is met:

1. The covariance and complementary covariance matrices of x are related by
scalar multiplication. This condition holds for quaternion random vectors
with special second-order statistics, such as an H-proper vector (Cyxe =

0Cxx) and a rectilinear vector (Cxxe = Cxxpa)-
2. x can be expressed by applying the unitary transform, Q, to a white Gaussian
random quaternion vector v, that is, x = Qv.
For quaternion inputs that do not meet the above two conditions, Assumption

3.1 holds approximately as the result of the QAUT. Under this assumption, the
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block partitioned matrices in (4.4) can be expressed as

Cixe = Q A Ar Asxcr ] U’ (48)
AXX A;x” A:(xﬂ

Crexe =U | AL, A Al |U" (4.9)
Aixﬂ A;x’ AXX

where U = bdiag (Q’, Q?, Q") is a unitary block diagonal matrix with the involu-
tions of Q as the block diagonal entries. Therefore, the Schur complement matrix,

M, in (4.6), can be factorised as M = USU* where

* —1 7 * —1 7 * —1

Axx — Axxl Axx Axx: Axx“ - Axx”b Axx Axxs AxxJ - Axxl Axx Axexr
_ 7 * —1 * —1 i * —1

S = Axx” - ‘Axxljxxx‘/xxxZ AXX o AxxJAxxAXXJ Axxl - AxxJAxxAXX“
K * -1 K * —1 * —1

Axx] - Axx” AxxAXX’ Axxl - Axx"”" AxxAXXj AXX - Axx"”" AxxAXXH

and (4.6) becomes de? = wUSUH we.

4.3.1 Impact of Impropriety of the Input Signal

In order to clarify the relationship between the performance advantage of widely
linear estimation and impropriety of x, it is useful to discuss the following two

special cases prior to the general case.

H-proper signal
For an H-proper x,

66 = Wl Crepew” = g/ QA6 Q g + 1 QAW Q" 1 + v/ QAL Qv
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If Axx = AL, where I is the identity matrix, then,
0 = A (llgll* + flull* + [v]*) = Allwe|l® (4.10)

Remark 4.2. Without loss in generality, the performance difference between widely
linear and strictly linear estimation increases as the Euclidean norm of the com-
plementary weight vector, ||[w¢||, increases. This statement is true regardless of
the impropriety of the input signal since the complementary weight of the widely

linear system cannot be modelled by the strictly linear estimator.

Uncorrelated improper signal

For an improper random quaternion vector x for which the elements are uncorre-
lated and have equal power and impropriety degree, the covariance and comple-
mentary covariance matrices are Cyx = I, Cyxe = ¢ I, Cxxr = ¢)I, Cyxn = ¢, 1,
where ¢, is a real-valued constant, and ¢,, ¢, ¢, are quaternion-valued constants.

The performance difference in (4.6) therefore becomes

-1 2 2 —1 2 —1 .
Cx = la|” e —cice ¢ —c e,

— — 2 — c
d—clce —ctlel d-clde, | T WS (4.11)

1 -1

_ - 2
& —ctcie, o —ctcie, e — oyt e

J

where “®” denotes the Kronecker product [78].

General improper signal

To examine the effect of matrix M on the performance difference de?, its trace

shall be inspected. Since U is unitary, the trace of M is

Tr (M) = <3Axx — ) ALeA 1Axxa> = ixl <3 - @,) (4.12)
=1

=13,k a=1t,],K
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where ); is the [-th diagonal element of Ay, and 7,; the a-impropriety coefficient
of the [-th element of the transformed random vector, Q¥x. As the degree of signal
impropriety, which is reflected in 7, ;, increases, Tr [M] decreases, so do eigenvalues

of M, and hence de? decreases.

Remark 4.3. An H-proper quaternion random vector x and its involutions are
uncorrelated, and the Wiener solution of strictly linear estimation is equal to h,
the system weight of x in (4.1). In contrast, an H-improper quaternion random
vector x and its involutions are correlated, therefore some information about the
involutions that is embedded in x can be exploited using the strictly linear model,
in which case the low performance of strictly linear estimation is compensated for
by the additional term C_lCyyew® in (4.2). This could explain why widely linear
estimation shows only slight improvement in MSE performance over strictly linear

estimation for highly improper signals, such as the 4D wind data in [79].

4.3.2 MMSE Analysis for Complex MMSE Estimation

The above analysis reduces to the complex case when the quaternion signal reduces
to the complex one, that is, x = x; + 1Xy, where x;,xy € REXL Tt follows that
Cix = Cix, Cuwv = Cyxr = E{xxT}. Define the pseudo-covariance of x as
P, = E{xx"}. The difference between the MMSEs of strictly linear and widely
linear complex estimators [7] can now be obtained through a degeneration of (4.6),

and is given by
0’ = E {|651’2} - F {|ewl‘2} = gH (C;kcx - P;xC;iPXX) g (4.13)

which conforms with the previous work [80], while (4.12) reduces to

L
Tr (M) = Tr (Ax — AJAGIA,) =D\ (1 _ |2t
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)‘p,l

W reflects the

where A, is a diagonal matrix with diagonal elements, A, ;, and
degree of impropriety of the complex-valued x. The performance advantage de?
of complex widely linear estimation increases with the widely linear nature of the
system, propriety of x, or power of x. A higher degree of impropriety indicates
higher correlation between x and its conjugate x*, meaning that some information
about x* that is embedded in x can be exploited via the strictly linear model,

which compensates for the performance loss of strictly linear estimation.

4.4 Simulations

The simulation study was conducted by averaging the steady-state error power
from 100 independent trials of quaternion least mean square (QLMS) algorithms.
A quaternion random vector x with a varying degree of impropriety was generated
and the widely linear system in (4.1) was constructed. To avoid the excess MSE of
QLMS [4], the noise v was omitted from the system. The length of x was 4, and the
complementary weights of the system were set as g = u =v = fh with g € R, a
varying coefficient reflecting the widely linear nature of the system. For simplicity,
elements of x were generated to be uncorrelated and with equal power, so the
theoretical performance advantage of widely linear estimation could be calculated
from (4.11). The impropriety coefficients r,, r,, 7, of x were equalised to a unique r.
The QLMS algorithms based on the strictly linear and widely linear models were
employed to estimate y. As shown in Figure 4.1 | the theoretical and simulated
performance advantage of the widely linear QLMS over the strictly linear QLMS
were in agreement, and they both increased with the norm of the complementary
weight vector of the widely linear system and the variance of the input signal, and
decreased as the impropriety coefficient of x increased. The curves in Figure 4.1
(a) and (b) are parabolas, conforming with the quadratic forms of w® and r, in
(4.6) and (4.12). The linear trend shown in Figure 4.1 (¢) conforms with the linear
form of A in (4.12).
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Figure 4.1: Effects of (a) widely linear nature of the system, (b) impropriety of
the input signal, and (c) variance of the input signal on the MMSE advantage of
the widely linear QLMS estimator.

4.5 Summary

This chapter has compared the performance of the strictly linear and and widely
linear models for MMSE estimation of quaternion signals. The widely linear model
has been proved to achieve a lower or equal MSE than the strictly linear model,
and this performance advantage has been found to be dependent on the degree
of widely linear nature of the system, impropriety and power of the input signal.

Simulations on synthetic signals support the analysis.
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Chapter 5

Convergence Performance of
Quaternion Adaptive Filters in

Non-stationary Environments

Overview

Quaternion adaptive filters have been extensively used, but complete analysis of
their performance is still lacking, partly due to the cumbersomeness of multi-
variate quaternion analysis. This causes difficulties in both understanding their
behaviour and designing optimal filters. This chapter extends an analysis frame-
work for real-valued adaptive filters to convergence analysis of a general class of
quaternion adaptive filters in non-stationary environments. The extension is non-
trivial, considering the non-commutative quaternion algebra, quaternion gradient,
and multidimensional augmented quaternion statistics. Transient and steady-state
performance of the considered filters is established. For the analysis of QLMS fil-
ters with Gaussian inputs, the QAUT proposed in Chapter 3 is utilised to yield
intuitive closed-form solutions, which relates the filter behaviour to the complete
second-order statistics of the input signal, that is, quaternion noncircularity. The
closed-form expressions of the performance of widely, semi-widely, and strictly

linear QLMS filters are investigated in detail.
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5.1 Introduction

Contrary to the research on real-valued adaptive filters [4,5,81,82], complete per-
formance analysis of quaternion adaptive filters is still an open problem, causing
difficulties in understanding their behaviour and in the design of optimal filtering
strategies. Since the quadrivariate real filters are not isomorphic to the whole
class of quaternion filters, it is impossible to use the performance of the former
to straightforwardly analyse the latter, and thus the performance analysis of the
latter must be undertaken in the quaternion domain. The mean convergence ana-
lysis for the QLMS filters was proposed in [83], but the non-commutativity of
quaternion products poses a challenge to the application of classical mean square
convergence analysis methods for real-valued and complex-valued adaptive filters
to the quaternion domain. For the mean square convergence analysis, the work
in [49] discussed a simple case, the univariate strictly linear QLMS algorithm, and
derived the bounds of the step size. However, considering the difficulty in multi-
variate quaternion analysis due to the non-commutativity of quaternion products
and the lack of quaternion matrix factorisation methods, it is challenging to extend

the analysis in [49] to general multivariate QLMS algorithms.

Based on the analysis framework for real-valued adaptive filters developed
in [81,82], this chapter analyses the mean and mean square convergence of general
quaternion adaptive filters with general (proper or improper) quaternion inputs in
non-stationary environments, and thus quantifies their transient and steady-state
performance. The proposed analysis not only treats different adaptation appro-
aches uniformly, but also caters for different linear models for quaternion signal
estimation. In order to model a non-stationary environment, the system weights
are assumed to vary according to a first-order random-walk model. By decor-
relating the quaternion regressor vector, the analysis of the QLMS filters with
Gaussian inputs yields closed-form solutions relating to the second-order statistics

of input data. The analytical results of the strictly linear QLMS (SL-QLMS),
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widely linear QLMS (WL-QLMS), and semi-widely linear QLMS (SWL-QLMS)
filters are investigated in detail. The key contributions of our work are as fol-
lows: (i) a unified performance analysis for a general class of quaternion adaptive
filters, encompassing various adaptation approaches and quaternion linear esti-
mation models; (ii) the mean square performance of QLMS filters with Gaussian
inputs is linked to the second-order statistics of quaternion inputs by representing
a fourth-order quaternion moment matrix in terms of covariance and complemen-
tary covariance matrices; (iii) the application of a new decorrelation technique for
random quaternion vectors to the Gaussian regressors of QLMS filters leads to
concise and physically meaningful closed-form results. This work is therefore a
non-trivial extension of the real-valued analysis [81,82] to the quaternion domain.
Compared to [81,82], careful attention is paid to the non-commutative quaternion
algebra, and quaternion analysis techniques are employed to deal with augmen-
ted quaternion statistics. Compared to the mean square analysis of univariate
SL-QLMS in [49], a general class of multivariate quaternion adaptive filters are
considered by using a generic filter form and quaternion multivariate statistics.
The so established analytical results bring new insights into the behaviour of the

quaternion adaptive filters.

After an introduction to a class of quaternion adaptive filters to be considered,
this chapter presents a convergence analysis framework to obtain the bounds of
stability conditions and steady-state performances of such filters, from which the
performance of QLMS filters with Gaussian regressors is deduced. Then, the
QAUT proposed in Chapter 3 is used to derive concise and intuitive closed-form
analytical results, which are exemplified with the SL-QLMS, SWL-QLMS and
WL-QLMS.
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5.2 A Class of Quaternion Adaptive Filters in

Non-stationary Environments

Consider the problem of estimating y,, € H from x,, € H¥*!. Given a general form
of linear estimation model

A

where s, € H™*! is the regressor vector and w,, € HM*! the weight vector,
the three linear estimation models introduced in (2.18)-(2.20) arise from (5.1) as

follows

e Strictly linear model:

Sp =X, M=1L (5.2)
e Semi-widely linear model:

s, =x), M=2L (5.3)
e Widely linear model:

Sp,=Xp, M=4L (5.4)

Based on (5.1) and the stochastic gradient decent approach to the minimisation of

MSE, a number of quaternion adaptive filtering algorithms fit the following form:

gn = VAvgsn
VAVn—i—l = VAVn + ﬂf (Sn) Sne;kL

where p is the fixed real-valued step size, f(s,) a real-valued scalar function of
Sp, [ (s,) : HM*1 — R. Specific values of f(s,) correspond to specific filtering
algorithms. For example, f (s,) = 1 results in the QLMS, f (s,) = ||s,|| > results
in the normalised QLMS, and f (s,) = (e + ||sn||2)_1 results in the e-normalised
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QLMS [84]. The case of f (s,) being a matrix-valued linear or nonlinear function
worth further research. Equation (5.5) is similar to the quaternion nonlinear gra-

dient decent algorithm given by [33]

@n =¥ (VAV{? Sn)
en = UYn — Un (5.6)
Woil =Wn+us, >, %Z)V | mwiis, €4
ve{lu,g,k}
which aims to minimise the cost function, ]en|2, in a stochastic gradient de-
cent manner, where ¢ (+) is a quaternion-valued nonlinear function. Note that

> %g)u ‘qzwgsn is an counterpart to f(s,). In the reduced case of linear

ve{lp,y,k}
function, e.g., ¢ (¢) = ¢, (5.6) degenerates into the QLMS.

The estimation model in (5.1) is actually based on the assumption that the

desired signal arises from the following linear system:
Yn = wis, + v, (5.7)

where the system noise v, is i.i.d., zero-mean, independent of s,,, and with variance
o2. For the desired signal in (5.7), the optimal weight in the MMSE estimation

based on (5.1) can be calculated as
E{s,s"} " E{s,yi} = E{w,} (5.8)

which is time-varying. To explore the filter behaviour in non-stationary environ-
ments, the system weight vector w,, € HM*! is assumed to vary according to a

widely used first-order random-walk model given by [4,5,84,85]

where q,, € H*! is a random quaternion vector that is i.i.d, zero-mean and
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independent of s,,. The expression in (5.9) is an approximation of a Markov model
given by [86]
W, = Aw,_| +q, (5.10)

where the coefficient matrix A is assumed to be close to I, in a number of practi-
cal applications. For example, in modelling Rayleigh fading channels in a wireless
communications environment, (5.10) is a first-order approximation of the variation
of fading coefficients, and A is usually close to I, [5]. In order to simplify the
derivation during the convergence analysis, the real-valued adaptive filtering litera-
ture customarily assumes A = I, to employ the first-order random-walk model in
(5.9), which can be straightforwardly extended to the quaternion domain. Despite
the simplified non-stationary scenarios studied here, the essence of the problem

that is common to more complicated situations is retained.

5.3 Convergence Performance Analysis of Qua-

ternion Adaptive Filters

To analyse the convergence performance of the filters in the form of (5.5), define the
weight-error vector as w,, = w,, —W,,, and express the filter error as e,, = v~vf Sp+Up,.

Then the weight-error vector recursion is expressed as

V~Vn+1 :VNVn_,uf (Sn) sne;kz+Qn: []:M_Nf (Sn) snsrlj] wn_/vbf (Sn) SnU;_’_qn (5'11)

5.3.1 Mean Analysis

Since v, and q, are i.i.d., zero-mean and independent of s,, the expectation of

(5.11) is given by

E{Wni1} = E{Ty — puf (sn) susl } E{%,} (5.12)
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A convenient change of coordinates is enabled by the eigendecomposition given
by FE {f (sn) Snsff} = UAU? | where U is a unitary quaternion matrix and A is
a real diagonal matrix containing eigenvalues of E { f(sn)sust } on the diagonal.

Define w/, = Ufw,,. Then, (5.12) becomes
E{w,\} = E{Ly — pA) E{w!} (513

from which one can observe that lim F {w/} = 0 if and only if the eigenvalues of
n—oo

the matrix E {Iy; — pA} are all within (—1, 1), or equivalently [4]

0 < it < 2Max (E {f (sn) snsf})_1 (5.14)

5.3.2 Mean Square Analysis

Define the a priori and a posteriori estimation errors as

A N
Can = Wfsn — W

A H CH - H
€pn = Wy Sp — Wy, 1 1Sp = (W1 —dn)” s

A

S A gH S A
= w, Xs, and €;, =

and the weighted a priori and a posteriori errors as e,

(Wni1 — qn)H ¥ls,,, where X is a quaternion Hermitian positive definite weighting

matrix. For notation conciseness, denote s¥3s, by |[s,||%. From (5.11) and

ey =ern— if (sn) enstiBs, = €2, — nuf (su) en [sall% (5.15)
it can be derived that
v~vn+1—|—sn( ’ )2 :Wn—%sn%jtqn (5.16)
l[snlls [snll5
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Evaluating energies of both sides of (5.16) yields

P

=+ ||qn||§3 + 2% [qu (VNVTL + S, (ep,n) ):|

Isn 3

2 2
b)) >
a,n| ’epv”|

lIsn 3

L T

~ 2
Hwn+1||2 + HSn||22

which can be rewritten by combining (5.15) as

2
||Sn||):

- 2 -2 2 2 2 2 - e,
W |2 = Wl + 42 [oal? £ (802 [0l + a3 + 298 [qﬁfz (wn T u)]

2uR [f (Sn) (ech:,n —uf (Sn) HSnH; eayn) Un}
12X — uf (sn) (88EE + Bs,sl) 4+ 12 f (80)” |80 |z Sns?

The application of the statistical expectation operator to the above equation yields

E{|Wonlz}=E{IWalls, } + E{llanlls} +#2o2EB{f (s0)" Isulls}  (5:17)

For simplicity, assume that the sequence of s, is i.i.d.. Thus (5.17) becomes
- 2 <2 2 2 2
E{lWnnls} =E{lIWallg } + E{lanlls} + #?o2E{f (s2)" lIsulz}  (5.18)

EléE{El}ZZ+M2E {f (Sn)2 ||Sn||22 SnSnH}_N (E{f (sn) Snsg} E+2E{f (sn) Snsﬁ})

Stability condition

Consider now the transient behaviour of £ {H\7vn||2} by letting 3 = I, in (5.18).
Similar to the analysis in [81], matrix X’ can be vectorised into a vector referred

to as vec (X') by stacking the columns of 3’ on top of one another. Refer to ||-||5

2

as ||'||Vec(

0 and define

E21,:— uA -+ °B

where

AéIM®E{f(sn)snsfj}+(E{f(sn)snsg})T@z)IM
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B2 B {7 ()" (ssl) on (s.50)}

in which “®” denotes the left Kronecker product

Then, (5.18) can be rewritten as

B {1t} =B {19 ety |+ B Ll 22028 {1 (50 0]} (5.19)

Notice that the eigenvalues of E are all real-valued as E is a Hermitian quaternion

matrix [13].

Based on the Cayley-Hamilton theorem, [81] has proved that (5.19) is stable

for real variables if and only if all eigenvalues of E are within (—1,1), which is

-1
) € R*} (5.20)

This conclusion also holds for quaternion variables since the Cayley-Hamilton the-

equivalent to

A/2 —B)2

0 < p < min < Apax (Ale)_1 ,max { A
IM2 0

orem applies to the quaternion domain [12], implying that (5.20) is also the mean
square stability condition of quaternion adaptive filters. In contrast to real and
complex analyses [5,7], the steady-state performance of quaternion adaptive filters

is difficult to quantify in a closed form via the above analysis approach, since the re-
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quired vectorisation of quaternion matrices is hindered by the non-commutativity

of quaternion products.

Performance bounds

The sufficient and necessary stability condition shown in (5.20) is difficult to in-
terpret owing to the complicated structure of matrices A and B. Next, simple
sufficient and necessary conditions for the mean square stability shall be derived.

Set ¥ = I, then the evolution of £ {||\7vn+1||2} can be deduced from (5.18) as

E{[WnlI"} = E{IWallsy } + E{llaall”} +2o0E{f (s0)"lIsal*}  (5.21)

where
¥ =1y —2uE {f (sn) Snsg} + MQE {f (Sn)2 ||Sn||2 SnSrIL{}
Notice that the Cauchy—Schwarz inequality can be applied to the Hermitian qua-

ternion matrix E { f (s,)? |[sa]|* s, } [87], yielding

X =Ty —2uE { f (sn) sust Y +12E { f (sy) snsfl{}Qz (Lng — pE { f (sn) snsﬁ"})2
(5.22)
Observe that X' is positive semi-definite, and its eigendecomposition is given by
¥ = TAsx'TH, where T is a quaternion unitary matrix, and Ay a real diagonal

matrix with non-negative eigenvalues of ¥’ on the diagonal. Thus,

E{|w.|%) = E{w/TAsT"%,)} (5.23)

From (5.23), observe

E{I%all5} < Anax () B { W]} (5.24)
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where Apay (') is bounded by

Amax () &2 1= 2uhin (E{f (80) 808 }) + 12 max (B {f (50)% [[80]|” 50887 })

which is based on (2.12). This inequality, together with (5.21) and (5.24), yields

E{|Woill} < &E{IWa|?} + E{llanll?} + p202E{f (s,) |Isal?}  (5:25)

which is stable if &; < 1, thus implying the following sufficient condition for the

mean square stability

2Amin (E {f (Sn) snsff})

0<pu< (5.26)
Ammax (B {f (82)" 181" 8052 })
From (5.23), observe
E{[Wallz } = Min () E {[[Wa|*} (5.27)

where Ay, (2') is bounded by

Amin (£) > & 21— 20 max (B {f (50) 887 }) + 112 min (B {f (50)7 80" 80857 })

This inequality, together with (5.21) and (5.27), yields

E{|[Woill’} > GE{|Wal*} + E{llanll*} + p202E {f (s.) |Is.]*}  (5:28)

Thus, a necessary condition for the convergence of E {||\7vn||2} is & < 1, or equi-

valently
2)\max (E {f (S”> S”STILJ})

0<pu<
>\min (E {f (STL)Q Hsn||2 S”STIl{})

(5.29)

From (5.22), another necessary condition for the convergence of F {||\ifn||2}

is that the eigenvalues of the matrix (Iy — pE { f (s,)spst! })2 are all less than
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unit, which yields the same step size bound as in (5.14).

Remark 5.1. Any value of i that satisfies the mean square stability condition given

in (5.20) also guarantees the mean stability.

Next, the steady-state performance of quaternion adaptive filters will be
bounded through a similar approach. At the steady state, lim F {||\7vn+1||2} =
n—oo
lim £ {H\?V,LHQ}, and thus the bounds of MSD = lim £ {Hv~vn\|2} can be derived
n—o0 n—o0
from (5.25) and (5.28) as

< 1202 Tr(Css)+Tr(Cqq)
LIRS 2 Amin (B{f (sn)sn8H }) =12 Amax (E{ f(sn)*||sn|*snsH }) (5.30)
MSD > p2a%Tr(CSS)+Tr(qu) ’
= 2 max (B{f (sn)snst 1) =12 Amin (B{ F(s0)* [Isn*snst })
Since
E{|Walle,} = E{WIKAK" W, }
where KA K is the eigendecomposition of Cgg, it follows that
Amin (Css) E{|[Wo ||’} < E{Wallz,} < Max (Css) B {[[Wa|*}
so that EMSE = lim B {|[W, 5.} is bounded by
n—00 ss
Amin (Css) - MSD < EMSE < A\jax (Cgs) - MSD (5.31)

5.3.3 Performance Analysis of QLMS

As mentioned in Section 5.2, when f (s,) = 1, the general filter form in (5.5) re-
duces to the QLMS. Therefore, the performance of QLMS filters can be obtained
by substituting f (s,) = 1 into the above analysis results for general quaternion
adaptive filters. Specifically, the mean weight-error vector recursion in (5.12) be-

coimes

E{Wpi1} = (Iny — pCss) E{Wy} (5.32)
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while the mean stability condition in (5.14) reduces to

0<p<2X\1 (Cg) (5.33)

max

which is the same as the mean stability condition obtained in [83].

The mean square stability condition in (5.20), which is also the overall stability

condition, becomes

-1

A2 —-B/2
IM2 0

__1-\—1
0 < i < min Am(A 1B) ‘max{ A e R*

A=21,®Cs+CLaIy

B2E { (snsg)T QR (snsf)}
(5.34)

Furthermore, if the regressor vector s, arises from a Gaussian distribution,
the analysis results shown in (5.26), (5.29), (5.30) and (5.31) can be simplified by
expressing the fourth-order moment matrix £ {||sn\|2 snsf} in terms of covariance

and complementary covariance matrices of s,, as

1
E{|lsu]*sns} = Tr (Cys) Css + 3 (cgs + Z Cssacga> (5.35)

a=1,],Kk

which can be proved as follows.

Represent the quaternion variables using the Cayley-Dickson construction,
that is, the m-th element of s, is written as s,, = ¢, + d,,), where ¢,, and d,,
are complex variables defined on the basis {1,2} [42], and then apply Isserlis’
theorem [88] to the constitutive complex variables. This leads to the element on

the a-th row and b-th column of the fourth-order moment matrix £ {Han2 spst}
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as

5 {sall*s05'},,
M
=F { > smsjnsasZ}
li
= B 52 (on i) (6~ ) 0+ ) (65— i)
=
Z (E{cmct,cacti+emet, dody +dnd cocy+donds, dod;

+EA{cnct docy+dnd:, docy— e, cody— dpd, codp} )

M
- ZE {Cmc:kn—f—dmdjn} E {Cacz+dadz+(dacb_cadb) ]}
m=1

M
+ 22 (E{cmeat E{c.c} + E{cmey} E{c] ca} +
m=1

E{cnd.} E{c,d;} + E{cnd;} E{cd.} + E{dnc.} E{d},c;} +
E{dmci} EX{d},ca} + E{dmda} E{d},dj} + E{dnd;} E{d},da})

—|—m§€1 (E{cmdy} E{ct e} + E{cna} E{c d.} +
E {dmda} E {d:;zcb} +E {dmcb} E {d:;zda} - E {Cmca} E {C:ndb} -
E{enmdy} E{cp,da} — E{dmeca} E{d},dp} — E{dmdy} E{dy},ca})

Observe that

Caslay = E{sasp) = E{(ca + dag) (5 — du3)}
= E{cocp + dody} + E{ducy, — codp} g

[Costluy = E{sast'} = E{(ca+day) (¢ + dby)}
= E{c.¢} — dod;} + E{ducy, + cadp} 7

[Cssﬂ]a,b = E{sasy } = E{(ca+day) (co — d;3)}
= E{cocp + dodp} + E{duci — codi} g

[Cssrlay = E{sasy"} = E{(ca+ dug) (co — dy3) }
= E{cacp — dodp} + E{duci + codi} g
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From the above equations, one can verify

[E {||Sn||2 Snsg}}a,b = Tr (Cqs) [CSSJa,b + % [Cgs]a,b + % Y [Cese Cssa]a,b

a=1,3,Kk

Therefore, (5.35) holds.

It follows (5.35) that

Amax (E {HSnH2 Sns‘g})S Tr (Css) Amax(Css) + % )\?nax (Ces)+ > p?nax (Cese )}

=13,k

Amin (E {HSnH2 snsﬁl})z Tr (Css) Amin(Cess) + % )\I2nin (Ces)+ > p?nin (Cese )}
L a=1,),Kk

where prax (Csse) and ppin (Csse ) are maximum and minimum singular values of

Csso respectively. A sufficient stability condition is deduced from (5.26) as

4>\min (CSS)
O<pu< 5.36
# S T (o) s (Cot) + Mo (Car) + 5 Pone (o) )
0:17]7’{
while a necessary stability condition is deduced from (5.29) as
4>\max (CSS)
O<pu< 5.37
H S T (Cot) dun (Cot) #2023 (Cor) - 5 Py (Ca) 07
a=1],Kk
The upper and lower bounds of MSD are then deduced from (5.30), as in
MSD < 20202 Tr(Css)+2Tr(Cqq)
4N)\rnin(css)_ﬂ2 2T1"(Css)>\max(css)+>\?nax(css)+ p?nax(cssa)]
. e (5.38)
MSD > 21705 Tr(Css)+2Tr(Cqq)
4ﬂ)\max(css)_ﬂ2 |:2Tr(css)>\min(css)+>\l2nin(Css)+ men(cssa ):|
a=1,7,K

The upper and lower bounds of EMSE can be calculated based on the MSD bounds
in (5.38), as in (5.31).
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5.4 Mean Square Analysis of QLMS with Gaus-

sian Regressors Using QAUT

As shown in Section 5.3.2 and Section 5.3.3, unlike the analysis for real and complex
adaptive filters [5,7], the mean square performance of quaternion adaptive filters
is difficult to evaluate exactly in a closed form, owing to the non-commutative
quaternion algebra and the lack of structural quaternion matrix decomposition
methods. To obtain a concise closed-form solution to the mean square conver-
gence equation, (5.18), for QLMS with Gaussian regressors, the structures of the
involved quaternion covariance matrices can be simplified by using the following

assumption.

Assumption 5.1. There exists a unitary transform s, = G*s, such that
Css = Ass, Csso = Agee, a=1,),k (5.39)

where Ag is a diagonal real matrix containing the eigenvalues of Cgs on the dia-

gonal, and Age are diagonal quaternion matrices.

It can be verified that Assumption 5.1 holds exactly when one of the following

conditions on s,, is met:

1. The covariance and complementary covariance matrices of s, are related
by scalar multiplication. This condition holds for regressor vectors with
specific second-order statistics, such as an H-proper regressor vector (Cgga =
0Cqs) and a rectilinear regressor vector (Cgga = Cggpa, Where p, is a unit

quaternion).

2. s, can be expressed by applying a unitary transform to a white Gaussian
random quaternion vector v,, that is, s, = Gv,, where G is a unitary

quaternion matrix.
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For quaternion inputs that do not meet the above two conditions, Assumption
5.1 holds approximately as the result of the QAUT. Under this assumption, define
w, = G¥w,, q, = Gfq,, ¥ = G¥XG and convert (5.18) into

E{|[Wnalls} = E{IWalls } + 102 E {[8a]5} + £ {lanlls}

B B T (5.40)
Y =% u(E{58I}+EE{557}) + p?E {|[5.]|55.57 }

where

E{lslbas} = T (SAx) At 13 (AL + F Awhlo) (541
a=1,),k
is derived similarly to the derivation of (5.35). Let X be a diagonal real matrix,
then ¥’ is also diagonal and real, and hence these two matrices can be completely
characterised by their diagonal entries. Define & £ diag (2_]), &' £ diag (X_]’ ),
As £ diag (Ass), Aq = diag (E {q,al’}), and refer to ||||3 and ||| as ||-||Z and
|||,. The compact forms of (5.40) and (5.41) can be obtained as

E{|Woi1|2} = E {|[Wallge } + (120225 + A)' & (5.42)
E = IM — ,uA + MZB
A =2A,
B=1 (Ags + 3 ASSQA;SQ> + AN
a=1,),K

Stability condition

Similar to the stability condition of (5.20), (5.42) is stable if and only if all ei-
genvalues of E are within (—1,1). These eigenvalues are easily seen to be always

greater than -1. It can be proved that they are upper bounded by unit if and only
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if 0 < pt < Amax (Ale)_l, which is verified to be equivalent to

M 20\
0<Y HAsm <1 (5.43)
m=14 — MAS,m <1 + Z Tga,m)

a=1,],K

where Ag,, is the m-th element of A, and 754, is the a-impropriety coefficient
of the m-th element of §,. According to Remark 5.1, the condition in (5.43) is
sufficient and necessary for the algorithm stability both in the mean and mean

square sense.

Remark 5.2. The stability condition in (5.43) indicates that the upper bound of x
decreases with the increase in the length of the regressor vector, M, the increase
in the power of the regressor reflected by As,,, and the increase in the impropriety

degree of s,, reflected by 75, 1m, 7s5.m» Tsk,m-

MSD and EMSE

Iterating (5.42) gives
- n—1
E{Iw 2} = E{IWol30) + (Ph+2g)" Y Be  (5.40)
1=0

The MSD and EMSE at iteration n can now be derived from (5.44) by letting

o = 1) and & = A, respectively. Equation (5.44) also yields the iteration
_ 2 _ 2 _ 2 T o —
B 532 {19l } 4 B {0lli 1,00 | + (2020 4 20) B'G - (5.45)

which characterises the evolution of MSD when & = 1,;, and characterises the

evolution of EMSE when & = As.

At the steady state, nll_{loloE{HWn_,_l“Z_} = JLHC}OE{HWTIHE}’ so that (5.42)
yields

. _ T _
lim F {”WnH?uAfMQB)&} = (1Po2As+Aq) @

n—o0
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Finally, the steady-state MSD and EMSE become

. _ 2 T 71

MSD = lim B {[[W, [, } = (12032 + Xa) " (uA — 4?B) ™" 1y
1 0 T _

EMSE = nh_)n;OE {HWnHiS} = (,UQU?;)\S + )\q) (MA _ MQB) 1 AL

which can be rewritten as

9 % p2od 4 2q,mAs m
m:14—HAs,m <1+ > Tga m)
MSD = - o (5.46)
p—p? 3 St ;
m:14*M>\s,m <1+a:;7j,ﬂr§a’m>
M
2 Z /»Lga'g)\s,m‘i‘)\q,m
m=14—pdg | 1+ 3 TgaJ,L)
a=1,],k
EMSE = _ (5.47)
2 2)\s,m
=2y
m:14_:u“)‘s1m <1+ rga,m)
a=1,),k

Remark 5.3. Observe from (5.46) and (5.47) that the steady-state EMSE and MSD
increase with the length of the regressor vector, M, the power of the regressor
reflected by As,,, the impropriety degree of s,, reflected by 7s, m, 7s;m, Tskm, and

the variance of the system weight variation reflected by Aq .-

Table 5.1 summarises the sufficient stability conditions, necessary stability
conditions, necessary and sufficient stability conditions, MSDs, and EMSEs for
general quaternion adaptive filters and QLMS filters with Gaussian inputs. The
closed-form representations of the performance of SL-QLMS, SWL-QLMS, and
WL-QLMS with Gaussian regressors satisfying Assumption 5.1 can be obtained by
replacing s with x,,, X,,, and X, respectively in (5.43), (5.46) and (5.47). Exploring
the second-order statistics of input signal, the following three subsections further

address the performance of the three classes of QLMS algorithms.
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Table 5.1: Analysis results of quaternion adaptive filters. S: sufficient; N: necessary.

Stability condition Steady state
S N N&S MSD EMSE
General quaternion Eq.(5.30) | Eq.(5.31)
Eq.(5.2 Eq.(5.2 Eq.(5.2
adaptive filter 4-(5:26) | Bq.(5-29) | Ea.(5.20) (bounds) | (bounds)
QLMS with Eq.(5.38) | Eq.(5.31)
Eq.(5. Eq.(5. Eq.(5.34
Gaussian inputs a-(5-36) | Baq.(5.37) | Ea.(5.34) (bounds) | (bounds)
QLMS with
Gaussian inputs on | Eq.(5.36) | Eq.(5.37) | Eq.(5.43) | Eq.(5.46) | Eq.(5.47)
Assumption 5.1

5.4.1 SL-QLMS

Scalar input

The stability condition of the SL-QLMS with a scalar regressor x,, is obtained from

(5.43) as
4

o2 (3+7r2, +r2 +12,)

0<p< (5.48)

where o2 is the variance of x,,. This condition is the same as the analysis result

xT

obtained in [49]. The steady-state performance can be derived from (5.46) and

(5.47) as
2 (pPolo? +02)

MSD = 5.49
po? [4 — po? (3 +r2 42+ 7”920,{)} (5.49)

o Z(NQU%ongJg)
EMSE - N[4_NJ% (3+T%Z+T%]+T%m)] (550)

where 02 is the variance of the weight variation g,,.

H-proper input vector

The diagonalisation of Cyy completely decorrelates an H-proper quaternion input

vector x,. For such inputs, 750, = 0,Vm, a, so that the stability condition in
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(5.43) and the steady-state performance in (5.46) and (5.47) become

M

Z 20 A m
1 x,m

] 4—pAx,m
MSD = T (5.52)
'u (1 o Hjn;l 4_l/'>:x,7n)
2 M HQUEAx,m+/\q,m
EMSE = —z=1_"=m

#< N m) (5.53)

17“ Z 4—pArAx,m
m=1 ’

Rectilinear input vector

If the Gaussian input vector x,, is rectilinear, it can be expressed as x,, = €°z,,
where z, is a random Gaussian real vector, and ( a constant pure quaternion
scalar [89]. For such inputs, the covariance and complementary covariance matrices
can be represented by Cyx = C,y, Cyyxe = €° (e‘g)a C,z, @ = 1,7, k. Therefore,
Cyxx and Cyye can be simultaneously diagonalised via the diagonalisation of the
real symmetric matrix C,,. Note %o, = 1,Vm, a, so that the stability condition

in (5.43) and the steady-state performance in (5.46) and (5.47) become

M LA
0< 2 <1 5.54
25 o (5.54)
12024 Aqm Axin
-1 2_2M>\x,m
MSD = T (5.55)
,u (1 - /,L 2_1 2_2:7)7:(7m>
EMSE = 2= - (5.56)
W l—umX_:IQ_QZQ,m>
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5.4.2 SWL-QLMS

H-proper input vector

If the random quaternion vector x,, is H-proper, Cyx reduces to a block diagonal
matrix. Denote the eigendecomposition of Cyyx by Cyx = QA Q! , where Ay is
a diagonal real matrix containing all eigenvalues of Cy on the diagonal, and Q is
a unitary quaternion matrix containing eigenvectors of Cyx. By using the unitary

transform
G = 1 Q -Q
V2 Q" Q"

s, = GHx? is a C"-improper vector and satisfies
C§g = 12 X Axxa ngn = Dlag(l, —1) &® Axx

This reduces the stability condition in (5.43) and the steady-state performance in

(5.46) and (5.47) to
0< xm <1 5.57
mZ:12 - :u)‘x,m ( )
M/2 2#20'12))\x,m+)\q,m+>\q,m+M/2
)\x,m(27}1)‘x,m)

MSD = 2= (5.58)
M2
p (1 —2p 212_;1’,’5,m)

M/2 24203 e, mA-Aa,m A q im0 /2

EMSE = 7= < ;/‘Q“A’:” ) (5.59)
L ,m

Rectilinear input vector

As shown in Section 5.4.1, the covariance matrix of a rectilinear quaternion random

vector x,, is real-valued, so its eigendecomposition can be represented by Cyy =
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QA QT, where Q is a real orthogonal matrix. By using the unitary transform

1 Q —¢ (e79)"Q
G=__
V2| (e9)"eQ Q

s, = Gxb satisfies

Css = Dlag<2a O) ® Axx
Cgsn = Diag(2¢¢ (e‘C)Q ,0) @ Ay, @ =1,), K

which reduces the stability condition in (5.43) and the steady-state EMSE in (5.47)

to
M2 A
0< 2 <1 5.60
Z 1 —2p m ( )
M/2 2H20%>\x,m+)\ ,m M
_ mz=1 =D T +m71§M/2)\q’m
EMSE = (5.61)

M/2 A
2M 1- MZ 1-2pAx,m

In this case, the steady-state MSD is uncertain as the weight solution is not unique.

5.4.3 WL-QLMS

H-proper input vector

If x,, is H-proper, Cyxaxa reduces to a block diagonal matrix. Consider the eigen-

decomposition of Cyxyx, Cxx = QAxxQ". By using the unitary transform
Q -Q -Q —-Q
Qz _Qz Qz Qz
Q¥ Q@ -
Qn QH Qn _Qn

| —
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s, = Gx? satisfies

Css =1, ® Ai

Css = Diag(1,1,—-1,—1) ® Axx
Cssr = Diag(1,—1,1,—1) ® Ay
Cuaer = Diag(1, —1, —1,1) @ As

The stability condition in (5.43) and the steady-state performance in (5.46) and

(5.47) become
M/4

20 m
m=1 x,m

4p2 02 Ae;mA+Aa,m+Aq,mt M/aFAq,m+ 02+ Aq,m430/4

2X5¢,m (1= pA%,m)

MSD = 2= (5.63)
M/a

2
opAx,mtAG,mTAG M/ 4T A m+ M /2T A qm+3M /4
2(1_H>\x,'m)

M/4 Ax.m
K 172# Z 1*!’«)’\x m
m=1 ?

M/4
>

M/4 4,2

EMSE = ==

(5.64)

Rectilinear input vector

If x,, is rectilinear, the quaternion unitary matrix

Q -Q -Q -Q
(e)'eQ —(9)'eQ (e9)eQ (e eQ
€ (e —(Eea (e
(e (@ (e (@) eq

| —

allows the transformed vector 8, = G7x% to satisfy

ng - Dlag(4, O, O, O) ® A-xx
nga = D1ag(4ec (674)0[ s O, 07 0) ® Axx7 a=17]kK
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which reduces the stability condition in (5.43) and the steady-state EMSE in (5.47)

to )
M/4
201 m
0< — <1 5.65
7; 1 —4prem ( )
M/44H20'12;/\x,m+)\ ,m M
_ e 174H>\x,mq +m:12+21\4/4Ava
EMSE = (5.66)

M/
2u| 1-2p > 1*4H,Axm
m=1 )

In this case, the steady-state MSD is uncertain as the weight solution is not unique.

5.5 Simulations

The performance of the three considered classes of QLMS algorithms with Gaus-
sian inputs was evaluated by averaging results over 1000 independent numerical
simulation trials. Throughout the simulations, the length of the synthetic corre-
lated input vector x,, was L = 4, and the eigenvalues of Cy, were kept the same.
For simplicity, the elements of x,, were set to have an equal impropriety coefficient,

that is, 1y, = 1y, = Tmir = 7.

5.5.1 SL-QLMS

In the simulations for the SL-QLMS, the desired signal was generated from the
strictly linear model in (5.2) and (5.7). The variance of the additive Gaussian
noise v, was o2 = 0.01, and the Euclidean norm of the Gaussian weight variation
q, was 0.0016. Figure 5.1 depicts the theoretical and simulated EMSE and MSD
learning curves of the SL-QLMS for an improper input with » = 0.5 and pu = 0.02.
These curves exhibit a good match between the theory and simulation results.
Figures 5.2 and 5.3 illustrate the theoretical and simulated steady-state EMSEs
for different values of the step size u when x,, is H-proper and when x,, is improper
with r = 0.5, respectively. The theoretical bounds of u are also indicated. Both
figures show that there was a good match between theory and simulations and their

difference increased with g, which is similar to the behaviour of real-valued LMS
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Figure 5.1: Theoretical and simulated learning curves of SL-QLMS for an improper
input with » = 0.5 and p = 0.02.

filters [81]. Observe that the decrease in the stability bound for the improper input
conforms with Remark 5.2. Figure 5.8 illustrates a match between the theoretical
and simulated steady-state EMSEs for inputs with various impropriety coefficients
r € [0,1] and g = 0.2. The increase in the steady-state EMSEs with r conforms
with Remark 5.3. As shown in Remark 5.2, Figure 5.2, and Figure 5.3, the upper
bound of i1 decreases with the increase in r. So, for a fixed i, the theoretical EMSE
for more improper inputs is less accurate, as p is closer to the upper bound. This
explains the difference between the theoretical and simulated steady-state EMSEs
for a large r in Figure 5.4 as well as in Figures 5.8 and 5.12. The underlying cause
of the performance degradation for highly improper input signals might be the

complicated structure of those signals, which is worth further research.
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Figure 5.2: Theoretical and simulated EMSEs of SL-QLMS as a function of the
step size, for an H-proper input.
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Figure 5.3: Theoretical and simulated EMSEs of SL-QLMS as a function of the
step size, for an improper input with r» = 0.5.

5.5.2 SWL-QLMS

In the simulations for the SWL-QLMS, the desired signal was generated from
the semi-widely linear model in (5.3) and (5.7). The variance of the additive
Gaussian noise v,, was 02 = 0.01, and the Euclidean norm of the Gaussian weight
variation, q,, was 0.0008. Figure 5.5 depicts theoretical and simulated EMSE and
MSD learning curves of the SL-QLMS for an improper input with » = 0.5 and
= 0.02. These curves exhibit a good match between the theory and simulation
results. Figures 5.6 and 5.7 show theoretical and simulated steady-state EMSEs
for different values of the step size u when x,, is H-proper and when x,, is improper
with » = 0.5. The theoretical bounds of i are also indicated. Both figures illustrate
a good match between theory and simulations and an increase in their difference

with p. The decrease in the stability bound for the improper input conforms with
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Figure 5.4: Theoretical and simulated EMSEs of SL-QLMS as a function of the
impropriety coefficient, for p = 0.2.

Remark 5.2. Figure 5.8 illustrates a match between theoretical and simulated
steady-state EMSEs for inputs with various impropriety coefficients r € [0, 1] and
i = 0.1. The increase in the steady-state EMSEs with r conforms with Remark
5.3.

5.5.3 WL-QLMS

In the simulations for the WL-QLMS, the desired signal was generated from the
widely linear model in (5.4) and (5.7). The variance of the additive Gaussian noise
v, was 02 = 0.01, and the Euclidean norm of the Gaussian weight variation q,
was (0.0004. Figure 5.9 depicts theoretical and simulated EMSE and MSD learning
curves of the SL-QLMS for an improper input with » = 0.5 and g = 0.02. These
curves exhibit a good match between the theory and simulation results. Figures
5.10 and 5.11 show theoretical and simulated steady-state EMSEs for different
values of the step size u when x, is H-proper and when x, is improper with
r = 0.5. The theoretical bounds of p are also indicated. Both figures display a
good match between theory and simulations and an increase in their difference
with p. The decrease in the stability bound for the improper input conforms with
Remark 5.2. Figure 5.12 illustrates a match between theoretical and simulated
steady-state EMSEs for inputs with various impropriety coefficients r € [0, 1] and

i = 0.05. The increase in the steady-state EMSEs with r conforms with Remark
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Figure 5.5: Theoretical and simulated learning curves of SWL-QLMS for an im-
proper input with » = 0.5 and p = 0.02.

5.3.
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Figure 5.6: Theoretical and simulated EMSEs of SWL-QLMS as a function of the
step size, for an H-proper input.
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Figure 5.7: Theoretical and simulated EMSEs of SWL-QLMS as a function of the
step size, for an improper input with » = 0.5.
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Figure 5.9: Theoretical and simulated learning curves of WL-QLMS for an impro-

per input with » = 0.5 and pu = 0.02.
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Figure 5.10: Theoretical and simulated EMSEs of WL-QLMS as a function of the
step size, for an H-proper input.
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5.6 Summary

Convergence of quaternion adaptive filtering algorithms in non-stationary envi-
ronments has been analysed by extending an analysis framework for real-valued
adaptive filters to the quaternion domain. For rigour, the first-order random-walk
model has been employed to model the variation of system weights in a non-
stationary environment. The bounds on transient and steady-state performance
of general quaternion adaptive filters have been derived. For QLMS filters with
Gaussian inputs, an innovative quaternion decorrelation technique has simplified
the analysis and enabled the step size bounds, MSDs and EMSEs to be expressed
in closed forms. The analytical results, which are shown to be influenced by the
second-order statistics of input signals, provide new insights into the statistical
behaviour of the considered filtering algorithms. FEffectiveness of the proposed
analysis has been verified by numerical simulations for SL-QLMS, SWL-QLMS
and WL-QLMS filters with correlated Gaussian inputs.
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Chapter 6

The Quaternion Least Mean
Magnitude-Phase Adaptive

Filtering Algorithm

Overview

Quaternion-valued adaptive filters based on the MSE criterion have been extensi-
vely studied in recent years. However, the MSE cost function has only one degree
of freedom. To circumvent this problem, this chapter introduces another criterion
which enables separate control of the magnitude and phase. Accordingly, a quater-
nion least mean magnitude-phase (QLMMP) filtering algorithm is proposed and
is shown to provide a unified form for the quaternion least mean square (QLMS)
algorithm, a magnitude-only filtering algorithm, and a phase filtering algorithm.
The convergence analysis of the normalised version of the QLMMP employs a con-
nection to the normalised QLMS with a quaternion-valued step size. The proposed
algorithms are validated over case studies of the identification in three-phase power

systems.

6.1 Introduction

The LMS algorithm is known not to perform most efficiently for complex- and
quaternion-valued signals with different dynamics in their magnitudes and phases,
like those caused by Doppler effects [90]. To improve the filtering performance, se-

veral criteria have been proposed to separately extract the magnitude and /or phase
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information from complex-valued signals, such as the least mean phase (LMP) al-
gorithm for phase estimation [90], the constant modulus channel estimator for
magnitude estimation [91], and the least mean magnitude-phase (LMMP) algo-
rithm for advanced estimation of magnitude and phase variations [92,93]. The
LMMP has shown superior performance for the applications where different con-
vergence performances in the magnitude and phase are needed. For example, when
the signal is contaminated by larger magnitude noise and smaller phase noise, slo-

wer adaption in magnitude and faster adaption in phase is desired.

Magnitude/phase coupling is inherent to quaternion-valued signals. Based
on a definition of phase in the quaternion domain, a quaternion LMP (QLMP)
algorithm has been introduced [94]. However, it requires complicated computati-
ons and the phase change in each iteration is restricted to be less than 7/2. To
this end, this chapter proposes a quaternion LMMP (QLMMP) filtering algorithm
which decomposes the instantaneous squared error cost into a composite of the
squared magnitude error and a term representing the phase error between the de-
sired signal and the estimate. In this way, a separate control of magnitude and
phase is achieved, together with the corresponding weight updates. The conver-
gence analysis for the normalised QLMMP algorithm is proposed by regarding
the QLMMP as a special case of QLMS with an adaptive quaternion-valued step
size. This provides a very general algorithm. By setting equal step sizes for the
magnitude and phase update, the QLMMP is equivalent to the standard QLMS
with a real-valued step size, while the vanishing phase (or magnitude) step size re-
duces the QLMMP to a magnitude-only (or phase) filtering algorithm. The phase
filtering algorithm is shown to converge faster than the QLMP, and can be an
alternative to the QLMS when combined with a simple magnitude adjustment.
The performances of the proposed algorithms are validated by simulations in the

context of frequency estimation of three-phase power systems.

119



6.2 The QLMMP Algorithm

Assume that the desired quaternion-valued signal at time n arises from a strictly
linear model, vy, = w¥x, + v,, where x,, € HY*! is the known input vector,

w € H*! is the unknown optimal weight vector of the system, and v, € H is

2

zero-mean white Gaussian noise with variance ;. To get the estimate of y,, as

Un = Wix,, where w, € H¥*! is the weight vector, the QLMS algorithm, based
on the minimisation of the instantaneous squared error cost J,, = |y, — g)n|2, has
been proposed [25]. Using a step size p; and the gradient of .J,, with respect to the
conjugate of the weight vector, Vg J, = —X;, (Y — 9n)", the weight update rule
of the normalised QLMS is given by [24]

LQ wrdn = W, +
1%l

~

Wnt+1 = VAVn - (yn - gn)* . (61)

n

—X
Ica*

Following the LMMP approach for estimating complex-valued signals [92], the

squared error cost can be decomposed into

~ N2 N
Jn - £|yn| - |yn|) +g |yn| |yn| (1 — COS enz (6.2)
T o

where J, ,, is the magnitude cost, J, ,, the phase cost, 6,, € [0, 7] the absolute value
of the angle between §, and y,, and cosf, = R [y 7n] |Ynbn| . Similar to the
complex LMMP algorithm [92], the minimisation of a linear weighted combination
of Jmn and Jp 1, Jimmpn = OmJmn +0pJpn, Where ay,, a, € RY denote the weights,
leads to a new algorithm referred to as the QLMMP. Note that Jimmp,, > 0, where
the equality holds only when y,, = ¢,. The gradients of Jimmp,» With respect to the

conjugate of the weight vector are then calculated as [23,24]

v\?v;gjlmmp,n - 05Xn |:am (1 - ‘yn‘) lgn + ap (’yn|@ - yn):| .

|l [ ™"
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With the step size p € R, the weight update of the normalised QLMMP becomes

Wpt1 = VAVn — U HXnH_2 v\iv;ﬁt]lmmp,n

2
[l

(6.3)

where pt,, = 0.5p0y, and p, = 0.5p1a;, control the respective convergence rates in
the magnitude and phase, so that they are termed magnitude and phase step sizes.
By adjusting pum, and pi,, the QLMMP provides enhanced degrees of freedom in the
minimisation of the cost function, and different convergence rates and accuracies
in the magnitude and phase estimation. In contrast, the QLMS does not allow for

such separate control of magnitude and phase.

From (6.3), given the new weight estimate w,;, the improvement in the

estimate for d,, is

. A - Yn . Yn|

TV
Afm Agp

where Agy, aligns with ¢, and Ay, rotates g, towards y,. Figure 6.1 visualises
the estimation improvements in an iteration of QLMS [24], QLMP [94], and the
proposed QLMMP. On the plane where y,, and ¢, lie, the estimation improvement
in the QLMS, Agqims, points to y,,, while the estimation improvement in the QLMP,
Afqimp, is perpendicular to 7,, indicating that the rotation angle of Aggm, is
always less than 7/2. By weighting Ag,, and Ay, via u, and p,, the estimation
improvement in the QLMMP spans the area between Agqims and Afgimp.
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W

Figure 6.1: Geometric interpretations of the QLMMP, QLMS, and QLMP. Alt-
hough H is a four-dimensional vector space over R, y,,, 9, and Ay are on the same
plane.

The above QLMMP algorithm can be extended to the widely linear QLMMP

algorithm by incorporating the widely linear model. That is,

~a A~ a X?L |y'fl| )A ( ‘yn|A>:|*
Wn :Wn+ m ~ _1 n"‘ n = T~ n
+ Pk [" (lyn| Tl g1

6.3 Convergence Analysis

The step size of QLMS is confined to a real number in most applications but can be
quaternion-valued alternatively. The quaternion-valued step size is an extension
of the complex-valued step size in complex gradient learning algorithms [95-97].
From (6.1) and (6.3), at time n, the QLMMP and QLMS are equivalent if the step

size in (6.1) is quaternion-valued, that is,

(1 — pp) (lyn| — |z?n|)@n( = )" (6.4)

= fp + -2~
‘yn_yn| ‘yn‘

This connection between the QLMMP and the QLMS with a quaternion-valued

step size provides new insights into the convergence of the QLMMP, which is
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difficult to analyse straightforwardly, owing to the high nonlinearity of the cost
function, pimJm pn+ ftpJpn. For aset of py, and py, if all values of 14 calculated from
(6.4) for all y,, and g, fall into the convergence region of the normalised QLMS, the
corresponding normalised QLMMP achieves a monotonic decrease in MSE. The-
refore, the convergence performance of the normalised QLMS with a quaternion-

valued step size is a prerequisite for the convergence analysis of QLMMMP.

6.3.1 Convergence Analysis of Normalised QLMS with a

Quaternion Step Size

Denote the weight error vector by v,, = w — w,,, and (6.1) leads to

Vol = (I — ||Xn||_2 anf) Vo — ||Xn||_2 XnU: (65)

Applying the statistical expectation operator to (6.5) yields
B (v} = (L= g lxall *5,) B v} (6.6)

The eigendecomposition, E {x,x7} = QAQ", enables a coordinate transform
given by %, = Qx, and v, = Qfv,. Applying the statistical expectation
operator to (6.5) yields

B (¥} = (1 B {5, %% }) B (9. (6.7)
Thus, the sufficient condition for the mean convergence is
1= A (E {1zl 2 50x}) ] < 1

which implies

2R [pu] — [* X (E {l1%a] 0%l }) > 0 (6.8)
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where A (E {||%a]| > %,X7}) represents any eigenvalue of E {||%,| *x,x}. It
can be proved that 0 < X (E {||>_cn||72 x,%x1}) <1, and so the expression in (6.8)

can be tightened to 29 [iu] — | |* > 0.

To analyse the convergence in the mean square sense, the variance of the

weight error vector can be calculated from (6.5) as

Vs * = viavisr = (lal” = 29 []) Ixall ™ Vi3] vt

vilv, + |l* 02 ||x,| 7 + cross terms.

Upon taking statistical expectations of both sides of the above equation, the MSD

is given by

E{|[Varl"} = E{v}'Ev,} + |u]* op B {llxal| 7}

2 2 (6.9)
E =1+ (lul” = 2% 1)) E {|xull " x,x1} .

The recursion in (6.9) converges if and only if all eigenvalues of E are within

(—1,1) [81], which is equivalent to
-2 < (|,u1|2 — 2R [p]) \ (E {HXHH_Q x, x4 }) < 0.
It can be proved that 0 < A (E {HXnH;2 x,x}) <1, and so the above inequality

can be tightened to 298 [u] — |pu|” > 0.

Therefore, the normalised QLMS converges in the mean and mean square

sense for 298 [pu] — |u|* > 0.

Note that (6.9) yields

E{[varsll*} =E {Ivall’} + 1?03 B {lxal 7} + (Ital® — 298 [1a]) E {lIx]l 7 e’}

H

a __
where e} = v,

X, is the a priori error. At the steady state, lim £ {||vn+1||2} =
n—o0

lim £ {anﬂz} Through a further assumption that [|x,||* is statistically indepen-
n—o0
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dent, from [e?|?, the steady-state EMSE can be derived as

1

Tim B {|e*} = 02 (298 ] — [puf?) " (6.10)

6.3.2 Convergence Analysis of Normalised QLMMP

(6.4) yields

(ftm — t1p) ([Yn] = |9nl)

9%[Ml] = fp + N (|yn|0089n— |@n|)
|yn - yn|
| = (el 0D (2,08 6+ iy — 1) [l = (pim + 1) 1G] + 12
from where
2R 1] — ) = g(cos 0,) [yl [y — Gul (6.11)

with

g(cosby)= 2cosb, [(1 = pip) (fm = i) + (fhm + pp — fmpip) %] +
|9 [*
lyn

. N 2
2Mp_ﬂg+2/~5m +2(/“Lp_/flm)%_<ﬂm_up_um%>

being a linear function of cosé, € [—1, 1] which attains the extrema when cos @,
attains the extrema. Therefore, if g(1) > 0 and g(—1) > 0, then g(cos6,) >
0,¥60, € [0, 7], so that 29 [14] — |u|* > 0 always holds.

Now the sufficient condition for g(1) > 0 and g(—1) > 0 can be deduced. It
is obvious that ¢g(1) > 0 if and only if 0 < u,, < 2. Also note that

| 2

9(=1) = (2ptm — p2) 22 + 2 (2, — 2t + 2p1p) E2H (24t — i) (2 + fimn — 21p)

[yn|

When |g,| = 0, it can be proved that g(—1) > 0 if and only if £* < p, <1+ &=,
Under the condition &* <, < 1+ &2, g(—1) increases with % € [0,400), so

g(=1) > 0 for all y, and g,. This yields a sufficient convergence condition for
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QLMMP:

0 < pim <2, %Nm <pp <1+ %Nm' (6.12)

Practically, the step sizes can exceed the sufficient condition given by (6.12),

as shown in Section 6.5.

6.4 Special Cases of QLMMP

1) For iy, = 1, the QLMMP is equivalent to the QLMS with a real-valued step
size pm. The sufficient convergence condition in (6.12) reduces to 0 < py, < 2, and

the steady-state EMSE is obtained from (5.31) as (2 — i)~ fim0?>.

2) For p,, # 0, pp = 0, the QLMMP becomes a magnitude-only filtering
algorithm which is equivalent to the QLMS with a real-valued step size p,, under
the constraint that the estimate g, always aligns with the desired signal y,,, that
is, 0, = 0, n = 1,2,.... The sufficient convergence condition in (6.12) then

reduces to 0 < py, < 2, while the steady-state EMSE is obtained from (5.31) as

(2- Mm)il TN

3) For py,, = 0, pp, # 0, the QLMMP reduces to a phase filtering algorithm
for which the following holds:

?)n—i—l = gn + Hp (yn - ‘yn| ’gnrl ?)n) (613)

o If i, = |Un| |yn|71, phase estimation is completed in one iteration, regardless
of the value of phase difference. This is a fundamental advantage over the
set of LMP algorithms introduced in [90,94], for which the phase change in

one iteration must be less than 7/2.

o If yuy, < |7y \yn\fl, then |Un+1| < |9n|, and the phase difference 6,, monotoni-

cally converges to zero.

o If 11, > |Un| || ™", then §,41 and 4, lie on two sides of y,, on the plane shown

in Figure 6.1, and |11 > |9/, so that the magnitude of the estimate incre-
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ases until f1, < |Jn| [yn| ™" This adaptive behaviour indicates the stability of

the phase filtering algorithm for all positive f,.

When g, = 0, pp, # 0, and for stationary signals, the steady-state condition
iS LU0 = ZLYn, |Un| = |Yns1l, |Un] = |Jns1|. Therefore, after each weight up-
date, a magnitude adjustment to the output can be implemented by 7% =
Y| |yjn\_1 Uns1, resulting in the complete estimation of both phase and magni-
tude of y,,1. This algorithm, termed modified QLMMP (MQLMMP), can be

used as an approximate alternative, but with superior stability, to the QLMS.

6.5 Simulations

The considered class of QLMS algorithms were used to estimate the frequency of
a simulated balanced three-phase power system for which the voltages at time n

are given by [73]

2 2
Um,n:VSin (QWan‘i‘(,O‘i‘?ﬂ-m—?ﬂ-) , M = 1,2,3 (614)

where V' is the instantaneous magnitude, ¢ the initial phase, f the frequency,
and 7' the sampling interval. The three voltages can be combined into a pure

quaternion given by [72]

In = Win + JU2n + KU,
= V1.5V [(sin(2rfTn + ¢) + (' cos(2mfTn + ¢)] (6.15)
= V1.5Ve ¢ @niTnte) s

where ¢ = \/g(z— 11— 3kr),( =vV05(—k), ("= \/g(l—i-j-i-/i) are the ima-

ginary units. (6.15) leads to

ny1 = e <2y, (6.16)
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Through the identification of the autoregressive (AR) system in (6.16), the fre-
quency of the three-phase power system can be adaptively tracked, and one-step
ahead prediction of the voltages can be achieved. A three-phase power system was
simulated, for which f = 50Hz, V =1V, T = 1ms, and the following two cases
of voltage measurements corrupted by different time-varying noise on magnitude

and phase were considered.

Signal 1: The magnitudes of the three voltages in (6.14) were corrupted by
the same white Gaussian noise, a,, with mean 1 and variance changing from
0.01 to 0.04 at 0.5 s. The quaternion-valued measurements of the voltages were
additionally subject to additive noise, hence v/1.5a,Ve ¢ Cm/Tr+e)¢! 44 where

v, was quaternion-valued circular white Gaussian noise with variance 0.0003.

Signal 2: The phases of the three voltages in (6.14) were corrupted by the
same zero-mean white Gaussian noise, 3, with variance changing from 0.01 to 0.04
at 0.5 s. The quaternion-valued measurements of the voltages were additionally

subject to additive noise, hence /1.5V e ¢ CrfTntetbn) el 4o,

Figure 6.2 illustrates the evolution of the MSD averaged over 200 simulation
runs for three algorithms: 1) normalised QLMMP with fi,,, = 0.04 and i, = 0.4, 2)
normalised QLMS with z = 0.4, and 3) normalised QLMS with ¢ = 0.04. As shown
in Figure 6.2 (a), for Signal 1, the QLMMP achieved a lower steady-state MSD than
the QLMS with u = 0.4. Although the QLMS with x = 0.04 had a similar steady-
state MSD to the QLMMP, its convergence was slower. Figure 6.2 (b) indicates
that the QLMMP attained the least steady-state MSD among the three algorithms
and also converged faster than the QLMS with g = 0.04. The performances of
QLMMP and QLMP were compared in one-step ahead prediction of the phase of
the quaternion variable, ¢,. Figure 6.3 shows the evolution of the phase error power
averaged over 200 simulation runs for two algorithms: 1) normalised QLMMP
with i, = 0 and p, = 0.4, and 2) normalised QLMP with p = 0.4 [94]. Observe
that the QLMMP converged faster than the QLMP in the phase estimation. The
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Figure 6.2: MSD curves for identification of the three-phase power system using
the normalised QLMMP and normalised QLMS.
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Figure 6.3: Phase error power curves for filtering three-phase voltages using the
normalised QLMMP and normalised QLMP.
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Figure 6.4: MSD curves for one-step ahead prediction of three-phase voltages using
the normalised MQLMMP.
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Figure 6.5: MSE curves for one-step ahead prediction of three-phase voltages using
the normalised MQLMMP.

normalised MQLMMP was tested for one-step ahead prediction of the quaternion
variable, ¢,. Figures 6.4 and 6.5 show the evolution of the MSD and MSE averaged
over 200 simulation runs for the normalised MQLMMP with p,, = 0.4 introduced
in Section 6.4. Figures 6.2 and 6.4 indicate that, as expected, the MQLMMP can
achieve one-step prediction of ¢,, although with lower accuracy than the QLMMP
and QLMS. Since the phase cost function, J,, in (6.2), is not quadratic, the
estimation errors of the QLMMP and MQLMMP decreased to a lower point before
reaching their steady state when the signal is contaminated by high noise in phase,

as shown in Figure 6.2 (b), 6.4 (b), and 6.5 (b).
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6.6 Summary

This chapter has defined a novel cost function for quaternion adaptive filtering
which represents a weighted combination of the magnitude error and phase error.
The QLMMP algorithm has been derived based on such a cost function, and
theoretical analysis has been conducted to find a range for the step sizes that
guarantees the convergence. The QLMMP has been shown to outperform the
QLMS and the QLMP by virtue of the enhanced degrees of freedom in the cost

function.
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Chapter 7

Low-Complexity Quaternion

Adaptive Filters

Overview

Widely linear quaternion estimation caters for both proper and improper quater-
nion signals, but are computationally expensive owing to the use of augmented
variables and statistics. To reduce the computation cost while maintaining the
performance level, this chapter proposes a four-channel estimation framework as
an efficient alternative to quaternion widely linear estimation. This is achieved by
using four linear models to estimate the four components of quaternion signals.
Furthermore, any of the four channels is able to replace a strictly linear quaternion
estimator when estimating strictly linear systems. The proposed method is shown
to reduce computational complexity and provide more flexible algorithms, while
preserving the physical meaning inherent in the quaternion domain. The frame-
work is applied to quaternion MMSE estimation to yield the reduced-complexity
versions of the QLMS, quaternion recursive least squares (QRLS), and quaternion
nonlinear gradient decent (QNGD) algorithms. The convergence performance of

the proposed QLMS algorithm is investigated.

7.1 Introduction

Advances in quaternion statistics have established that in order to capture com-
plete second-order statistics of quaternion signals, widely linear estimators which

use the complementary covariances, in addition to the standard covariance, are
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needed for estimation of general quaternion signals [29,98]. However, the widely
linear approach requires four times the number of parameters to update, inducing
higher computational complexity. To reduce the computation cost, efficient algo-
rithms casting the computations from H to R have been proposed, for example, the
reduced-complexity widely linear quaternion least mean square (RC-WL-QLMS)
algorithm employs a quaternion-valued weight vector and a real-valued input vec-
tor [99], while the multi-channel LMS (MLMS) algorithm exploits the duality
between R* and H [100]. Despite computational efficiency, these algorithms have
no means of exploring the physical meaning inherent in H, as the input and weight

vectors no longer reside in H.

In order to obtain physically meaningful estimates of quaternion signals at low
computation cost, this chapter extends the recently proposed complex dual chan-
nel estimation [101] to a four-channel quaternion estimation framework, which
comprises four sub-estimators for the four components of the quaternion. In this
way, four degrees of freedom are provided to capture complete second-order sta-
tistical information; the so introduced estimation model and weight update rule
reduce the computational cost compared with the conventional widely linear es-
timation, while achieving equivalent estimation performance. In this way, the
physical meaning inherent to the quaternion domain is also preserved, together
with enhanced flexibility as the convergence of the four sub-estimators can be
controlled individually. When estimating strictly linear quaternion systems, the
proposed four-channel estimation simplifies to a single-channel problem, which can
also be used as an efficient alternative to conventional strictly linear estimation.
For rigour, a class of four-channel quaternion MMSE estimation algorithms are
derived, including the four-channel quaternion least mean square (FC-QLMS), the
four-channel quaternion recursive least squares (FC-QRLS), and the four-channel
quaternion nonlinear gradient decent (FC-QNGD). The convergence performance
and computational complexity of the FC-QLMS algorithm are established, and

an adaptive step size strategy based on the Barzilai-Borwein method is introdu-
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ced. Simulations on synthetic and real-world multi-dimensional signals support

the analysis.

7.2 Four-channel Quaternion Estimation Model

Consider a quaternion-valued desired signal, y, given by a widely linear system

corrupted by independent noise, v, in the form
y = hfix + glix' + uflx? + viix" + v (7.1)

where h, g, u,v € HY*! are the true weight vectors. According to the relationship
between the components of a quaternion and its involutions, shown in (2.8)-(2.11),

the four real-valued components of y can be represented by four linear models, as

. (7.2)
J,ly] =7, [(h—gz—l—uf—v”) X v}
Je.ly] =73x [(h —g w4+ v x U}
Therefore, the desired signal (7.1) can be expressed as
y =R [wix] +3, [w'x]| + 53, [wlx] + &3, [wlx] + v (7.3)

where wi, w,, w,, w,, are quaternion-valued weight vectors. This motivates us to

separately estimate the four real-valued components, R [t1], T, [9.], T, [9,], Ts [Us].

of y, in the form
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which are respectively referred to as channel 1, 2, y and . Then, these components

can be combined into a quaternion-valued estimate

~

g = R[] +3,[9.] + 53, [9,] + T [9:] (7.5)
for which the estimation error is given by
e=y—y=e +1e+je + Keg,

where

are the respective estimation errors in the four channels (components). Refer
to the equations in (7.4) and (7.5) as the four-channel linear estimation model,
which avoids the summation of the four quaternion quantities in the widely linear

estimation model (2.19) and consequently reduces the computation cost.

7.3 Four-channel Quaternion MMSE Estimation

On the basis of the four-channel linear model in (7.4) and (7.5), MMSE estimation
of quaternion signals can be undertaken by analysing the four individual channels.
Let w; , denote the optimal estimate of the system weight w;. Then, the optimal

estimate of R [y] is given by

~ H ~ 1 H ~9H 4 ~ kH K
|:W170X + Wl,ox + vvl,oX + Wl,o X

which is the projection of R [y] onto a Hilbert subspace spanned by the involution
basis, and obeys the orthogonality principle

e1 Lx e Lx e Lx e LX°
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where “1” refers to orthogonality. This orthogonality condition is equivalent to
E{xe]} = E{x'e]} = E{xe]} = E{x"e]} =0 (7.6)

Substituting e; = R [(Wl — W) X} + M [v] into (7.6) yields

Wio Wi
) A
Wio w3
E {xxaH} ’ =F {XX”’H}
-7 J
Wio w3
2K K
Wio Wi

which implies w; , = w. Similarly, the remaining three optimal estimated weights
can be derived as w,, = w,, W,, = W,, W, = W,.. This indicates that the four-

channel estimator is the optimal estimator for the desired signal shown in (7.1).

For wi = w, = w, = w,,, Equation (7.3) reduces to a strictly linear model y =
wilx + v, and the optimal estimated weight vectors of the four-channel estimator
are Wi, = W, = W,, = W, = Wi. Therefore, a single sub-channel is sufficient
for the estimation of the weight vector wy, and the signal estimate is consequently

given by
g =R [wix] +3, [wix] + 57, [Wi'x] + kT, [wi'x] = w{lx

This reduced form of the four-channel estimation is referred to as single-channel

estimation.

Next, three adaptive algorithms for quaternion MMSE estimation within the

proposed four-channel framework will be introduced.
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Figure 7.1: Architecture of the FC-QLMS algorithm.

7.3.1 FC-QLMS Algorithm

Based on the four-channel linear estimation model in (7.4) and (7.5), a FC-QLMS
algorithm shall be derived. As shown in Figure 7.1, the desired signal at the n-th

iteration, y,, is estimated as
Up =R [W{{nxn} + 17, [vAlenxn} + 77, [anxn] + KT, [Wﬁnxn]
while the weights are updated to minimise the cost function
TS =y = Gal” = (el + €l + €5 +eb)

where

€n = j’L [yn] - jz [VAVZ’an]
& =Tyl =7, [vAijnxn}
€kn — jli [yn] - jfc [Wﬁ{nxn}

As the maximum change of JY™S occurs when the weight update is collinear with

the conjugate derivative of J“MS which has been introduced in Chapter 2, the
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weight vectors at the (n 4 1)-th iteration can be derived from the n-th iteration
as

VAVoz,nJrl = VAVoz,n - ,ufcv\?vg JkMSa o€ {17 (2D 'Li} (77)

where p. is a positive step size. The derivative in (7.7) is calculated based on the

generalised HR calculus as
Vi JJ;MS = —0.5ea7nxn0f1 (7.8)
Therefore, the component-wise weight updates are given by
Wontl = Wan + ,ufceamxnofl (7.9)

where the constant 0.5 in (7.8) is absorbed into the step size ps..

If the desired signal obeys the strictly linear model, the four-channel esti-
mation can be replaced with single-channel estimation, so that the FC-QLMS
simplifies to a single-channel QLMS (SC-QLMS) algorithm. The SC-QLMS using
channel 1 is therefore given by

gn = VAV{—{an

(7.10)

~

Wint1 = Wi+ e (R [Yn] — R [Un]) X

The proposed model is also scalable, for example, when the quaternion in-
put signal reduces to a complex one, that is, x = R [x] + S, [x], the FC-QLMS

algorithm reduces to a complex algorithm, as

gn = R[Wi x| +13, [wix,]
VAVl,n+1 - vAvl,n + ,ufcSR [y - VAanXn} Xn
VAVz,n—‘rl - VAVz,n - ,ufcjz [y - Wz{{nxn} Xnl

which is equivalent to the dual channel complex LMS algorithm in [101].
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In addition to the reduction of computational cost owing to the four-channel
estimation model, by comparing (7.9) to (2.21), it is observed that the FC-QLMS
has a more efficient weight update rule than existing QLMS algorithms [24, 33].
Another advantage of FC-QLMS is that the step sizes of the four channels can be
different, and thus the convergence rate of each channel can be controlled indivi-

dually, which provides the algorithm with more flexibility in practical applications.

7.3.2 FC-QRLS Algorithm

The class of QRLS algorithms include the strictly linear QRLS (SL-QRLS) algo-
rithm given by [102]

N
e = y,—h, x,

Pn_lxn (p + Xan_lxn) - (711)

o
3
I

~ ~

hn = hnfl + pneg*
P, = P_l (Pn—l - an,Ian—l)

and the widely linear QRLS (WL-QRLS) algorithm given by [102]

eh = y,—wilx:
pe 2 PLxt(p+xP, xd)
= W, +ple (7.12)

P = p (P —pix P )

where P, € H-*L and P2 € H**4L are the estimated inverses of the covariance
and augmented covariance matrices, and p € (0,1] is the forgetting factor. A

FC-QRLS version of the WL-QRLS algorithm can be derived to minimise the cost
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function

JRLS Z pn m |€m|

em = Ym — R [\?V{Inxm} — 17, [anxm] - 13, [W xm] — KkJ, [\?vfnxm}

where the weight update is derived from the WL-QRLS weight in (7.12) according

to the isomorphism in (7.2), to yield
Wan = Wan1 +4V [P r,a o€ {1,1,7,K} (7.13)

In (7.13), r, € HE*! contains the first L entries of p2, ¥ [-] = R[] when a = 1,
U[]=73,[] when o =1, V[|] =7, ][] when o = 3, ¥ [-] = J, || when a = k. The
weight calculation in (7.13) is more efficient than the weight update of WL-QRLS
n (7.12). If the desired signal obeys the strictly linear model, a single sub-channel

is sufficient for optimal estimation, leading to a more efficient single-channel QRLS

(SC-QRLS) algorithm.

7.3.3 FC-QNGD Algorithm

The class of QNGD algorithms include the strictly linear QNGD (SL-QNGD)
algorithm, given by [33,103]

qn - flnH
gn = 90( )
~ ~ Oo(gn)” NN 2
by =hy+px, 3 2585 (y, — )
ve{la,y,k}

and the widely linear QNGD (WL-QNGD) algorithm, given by [103]

Qn - W'ZHX?L

Un = ()

xrQ a a 0 n)” A \Uk
Woi =W, + ux, Z —%(;In) (yn - yn)

ve{lugr}
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where ¢ (g,) is a nonlinear function of ¢,, 1 € R a step size.

The FC-QNGD algorithm can also be derived on the basis of the four-channel

estimation model. Consider the minimisation of the cost function

TN = e, |* = [y — 0 (q2)]

where
Gn =R [VAV{{TZX,J + 17, [W xn} + 73, [W Xn] + KJ,. [\?vgnxn]

The maximum change of JNP occurs when the weight update is collinear with

NGD
Jn

the conjugate derivative of , so0 the weight vectors can be updated as

JNGD

Wan+l = Wan — ,Ufcv\?vj; n , € {17'&’]7 K’}

where the derivative is calculated based on the generalised HR calculus as

~ INGD _ Aenl® et 1 v 0(qn)” —1
VWZ?,Jn - Z der OWL , 8 Z n wga] *n (7-14)
ve{l,e,y,k} ’ ve{l,gk}

Therefore, the weight update is given by

= = I/>k(9 n v —
Woni1 = Wan + e D e i a1 (7.15)
ve{la,gk}

where the constant 1/8 in (7.14) is absorbed into the step size fig.

If ©(q) is a split quaternion nonlinear function ¢ (q) = ¢1(q) + 10, (¢) +
79, (@) + ks (q), where 1 (q) is a real-valued nonlinear function applied to R [g],
v, (q) to J,[ql, ¥, (q) to TJ,[q], and ¢, (q) to I, [¢], then the cost function can be

written as JNOP =

S €2, where e, = VU [y,] — ¢ (q,) are split errors. The

a,n’
ae{l,g,x}
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NGD
S

conjugate derivative of is derived as

JNED e 0va (qn)
Vs NP = 00 — _()5e, 2o tXa 7.16
& Dean OWS,, O w g (7.16)
and the weights are updated as
8 (03 n —_
VAVa,nJrl - Wa,n - Nfcv\?v;; J}l\IGD = vAVa,n + ,U/fcea,na(p\l[—[(q])xna ! (717)
an

where the constant 0.5 in (7.16) is absorbed into the step size ..

The FC-QNGD weight update is obviously less complicated than the WL-
QNGD weight update. When the desired signal obeys the strictly linear model, a

single channel is sufficient for optimal estimation, yielding a more efficient single-

channel QNGD (SC-QNGD) algorithm.

7.4 Performance of FC-QLMS

The performance of the FC-QLMS algorithm is next compared with the QLMS

algorithms.

7.4.1 Equivalence of the FC-QLMS and WL-QLMS

Recently proposed QLMS algorithms include the strictly linear quaternion least
mean square (SL-QLMS) algorithm [33]

~

Yn

I
=

H
an

(7.18)

~

hn+1 - fln + HXp, (yn - Qn)*

and the widely linear quaternion least mean square (WL-QLMS) algorithm [24]

n (7.19)



where p1 is a positive step size.

Let [-] € {R[],3.[],3,[],3.[]}, then, the four components of the FC-
QLMS estimate have a unified form given by

=V [( Wa,0 + HfcCa, OQX(I){ + -+ HtcCon— 10&X§ 1) Xn]
=V |: W, Oxn] + Mt (éR [Xéixn] €a,0 + - §R [X 1Xn] eoz,nfl)
where o = 1 when U [[| = R[], « =+ when V.| =7, [-], @« =y when ¥ [-] =7, [],

a = k when ¥ [-] = J,[-]. Similarly, the components of the WL-QLMS estimate

are represented as

W[5
= [Bffx, |+ [glxe] + [0l + @ [V )

=v (ﬁé{ + ueox(l]{ + -+ Men—anH,1> xn} + v [(gé’ + /woxf]H + -+ ,uen_lxﬁﬁl) XZ]
+V [(uo + peox) -+ ,uen_1xi£1> x%] + U [(V + peoxft + -+ + pen_1xtH)) x4
= U [y xp + 8Hx, + allx), + ogxg] + 4 (R [xEx,] W leo) + - + R [x %] e 1))

Remark 7.1. From the above two formulas, the estimates of FC-QLMS and WL-
QLMS are identical if ug = 4pu, and the initial values of estimated weights satisfy
hy = &, = iy = Vo, Wi = 4% [ﬁo}, Woo = 443, [ﬁo], W0 = 477, [ﬁo], Wio =
4KkT [flg] This also implies that the FC-QLMS and WL-QLMS algorithms have
identical steady-state MSE if pg. = 4p.

7.4.2 Transient Performance

For the FC-QLMS algorithm, the weight error vector in channel o at the n-th
iteration is defined as w,, ,, L w,— Wa,n, S0 that the estimation error in channel a
becomes €4, = ¥ [v~vf nXn T Un], and the weight error vector at the next iteration
can be expressed as

~ ~ ~1
Wantl = Wan — Hfc€anXnl (720)
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which yields
ot I~ 1 Hgs Hs,0 H .z, H, K
Wintl = Win = gHfcXn (Xn Win + X:L Win + X% Win + sz Win + R [Un])

s O 1 H 1H 5,0 H.,) rkH &K ~
Wintl = Wy — Z:quXn (Xn Wain + X, W@n - Xg’b Wz,n - X5 Wz,n +J, [Un])

ot 5 Hx _ vtH& I1H & ] _ wkH R ~

Wont1 = W, 4,ufcxn (X Won — X, W+ XLW L —xpEW + T [UnD
~ _ = 1 Hg Hgn H&) wH 5 K ~
Wentl = Wen — 7HicXn (xn Wien — X, Wy — X5 WL, X w4+ T [Un])

Applying the statistical expectation operator to the above four equations yields

E{Win1} = AE{Win}— % (cxsz (%} + Cxnr B {vv{n} 4 Cyxr E {w;n})
xeE{ zn} Cxx {W n} Cxx“E‘{ )

E{%uni1} = AE{W..}— qu(
E{Wni1} = AE{W;n} — " (-CanE{#',} + CoowE{¥),} — Caun E {Win)
(—

4
E{Wuns1} = AE{Wun}— ’L Coxe E{% 1} = Coow E {1, } + Con E{W05,})
A £ I—%ufccxx (7.21)

the solution to which is dependent on second-order statistics of x. It is useful to

discuss the following three special cases prior to considering the general case.

H-proper signal
If x is H-proper, the three complementary covariances vanish, and the four weight
error vectors obey the same recursion form given by

1
E {V~Va,n+1} = <I - ZLMfCCXX> E {v~va,n} ) OAS {17 (2D "i} (722)

The equivalence between the evolution of the four weight vectors is a consequence
of the four components of x being uncorrelated and with the same variance. The

weight error vectors converge if all the eigenvalues of the matrix (I — iufccxx) are
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within (—1,1), that is,

0 < pge <

>\max

where \.x is the maximum eigenvalue of Cyy.

According to the expression for the SL-QLMS algorithm in (7.18), the weight

error vector recursion of SL-QLMS is given by

E {ﬁnH} — (1 uCy) E {ﬁn} (7.23)

Remark 7.2. For an H-proper quaternion signal x, the ratio between the conver-
gence rate of the FC-QLMS and the SL-QLMS is ’Z—fj. If pge = 4pu, these two
algorithms exhibit identical weight error evolution, which is illustrated in Figure
7.2 showing the averaged weight trajectories along the error surfaces while estima-

ting a moving average (MA) process.

C"-improper signal

For a C"-improper quaternion signal x, use 1’ and 7" to denote any other two

imaginary units among 1,7, k. Then the weight error vector recursions in (7.21)

reduce to
E {V~V1,n+1} = (I MTC ) E {W1 n} — fC Cxan {V_(f;]n}
E{Wyni1} = (I—4Cux) E{Wy,} — 4ComE {W) ,
E{Wyni1} = (I—4Cu) E{Wyn} + 4=Cxn E {W]
E {\’;Vn//’n+1} (I MTfC ) E {Wn// n} "‘ ,u, C xxﬁE {Wn//’n}

Observe that the evolutions of w; and w,, are the same, while w,, and w, also
exhibit identical evolution, and the paths of the four weight errors are symmetric
about the weight error path of SL-QLMS in (7.23). This is illustrated in Figure 7.3
showing the averaged weight trajectories in the estimation of an MA process. Fi-

gure 7.3 can also be interpreted by the Cayley-Dickson construction of C*-improper
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Figure 7.2: Averaged weight trajectories for the estimation of a strictly linear
MA(1) process driven by H-proper white Gaussian noise.
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Figure 7.3: Averaged weight trajectories for the estimation of a strictly linear
MA(1) process driven by C'-improper white Gaussian noise.

quaternion vectors. A C’-improper x can be expressed as X = z; + zy) where z;
and z, are proper complex vectors defined in the plane spanned by {1,:} [104],
that is, the real and imaginary parts of each of z; and z5 are uncorrelated and with
the same variance, so that channel 1 and 2 or channel j and « follow the same path,
similarly to the H-proper case in (7.22). On the other hand, z; and z, are related

or with different powers, so the two pairs of paths are in opposite directions.
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General quaternion-valued signal with uncorrelated components

If the four components of x are uncorrelated, the covariance and complementary

covariance matrices of x can be expressed as

Cax = C+C,+C,+C,
Coe = C1+C,—C,—C,
Cwo = C—C,+C,—C,
Cuxr = C1—C,—C,+C,

where C; = E{ER[X]ZR[X]T}, C, = E{m x] 7, [X]T}, C, = E{jj x]7, [X]T},
and C, = F {3,.€ (x] T, [X]T}. The corresponding weight error vectors are given by

E{Winn}t = (I= peCi) E{R W]} + 0 (I — p1eCy) EA{T, Wi}

1 (L= pecCy) EATy [Winl} + £ (L= pecCr) E{T [W1n]}
E{Wini1} = (I= peC,) E{R[Won]} + 0 (I = peeCr) EA{T, [Won]}

7 (T = peCo) E{T; [Won]} + £ (I = p16C)) E{T [Win]}
E{W, i1} = (I—peCy) EAR[W, 0]} + 1 (I = pueCo) EA{T, [W),0]}

1 (= peeCr) E{T, [Wynl} + £ (L= e C,) E{T, [Wy0]}
E{Wini1} = (I—peCh) E{R Wy} + 1 (L= peeCy) E{T, [Wee ]}

+) (I = e C,) E{T; [Wienl} + 5 (1 — peCr) E{Tx [Win]}
(7.24)

and converge if all the eigenvalues of the matrices (I — s C1), (I — e C,), (I — p5C,),
and (I — ueCy) are within (—1, 1), that is,

0 < pge < (7.25)

Umax

where 0y, is the maximum eigenvalue of C;, C,, C, and C,. From (7.24), notice
that when different step sizes are used in the four channels, their ranges are all

identical to that shown in (7.25).
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Figure 7.4: Averaged weight trajectories for the estimation of a strictly linear
MA(1) process driven by general improper white Gaussian noise.

General improper signal

Equation (7.21) indicates that for a general improper quaternion signal, x, the

four weight error vectors obey different recursions which are symmetric about the

weight error path of SL-QLMS, as shown in Figure 7.4.
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7.4.3 Computational Complexity

Compared with the existing widely linear and strictly linear quaternion estimation
approaches, the proposed four-channel estimation technique requires less computa-
tion cost. This is because the proposed estimation algorithm avoids the quaternion-
quaternion addition in (7.4) and (7.5) while the proposed weight update rule in
(7.9) replaces quaternion-quaternion multiplications, which cost 8 real multiplica-
tions and 28 real additions per multiplication [105], with real-quaternion multipli-
cations costing only 4 real multiplications per multiplication. Table 7.1 and Figure
7.5 compare the FC-QLMS and SC-QLMS algorithms with the existing QLMS al-
gorithms in terms of the number of real-valued operations required per iteration.
Observe that the FC-QLMS and SC-QLMS require only about half the number
of multiplications and an eighth of the number of additions, as compared to the
WL-QLMS and the SL-QLMS. Therefore, the four-channel estimation framework
allows for an efficient formulation of WL-QLMS and SL-QLMS in the form of
FC-QLMS and SC-QLMS. Although the RC-WL-QLMS [99] and the MLMS [100]
also have such low computational complexity, they bring about a loss of physical

meaning inherent in the quaternion domain.

Table 7.1: The number of real-valued operations per iteration for the QLMS algo-
rithms, for an adaptive filter of length L.

Algorithm ‘ Real multiplications ‘ Real additions

Estimation of widely linear systems

Proposed: FC-QLMS 32L+4 32L

WL-QLMS [24] 64L + 4 256L

RC-WL-QLMS [99] 32L+4 32L

MLMS [100] 32L +4 32L
Estimation of strictly linear systems

Proposed: SC-QLMS SL+1 8L
SL-QLMS [33] 16L 4+ 4 64L
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Figure 7.5: The number of real-valued operations per iteration for the QLMS
algorithms, for an adaptive filter of length L.
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7.4.4 Adaptive Step Size

Standard adaptive algorithms might experience degraded convergence when pro-
cessing non-stationary signals with large dynamical ranges. This degradation can
be circumvented by algorithms that adaptively optimise the step sizes. For the
FC-QLMS algorithm, the four step sizes in the four channels can be optimised

separately as ft1,n, fon, )0, and p,,, before the weight vectors are updated as
Wantl = Wan — Man Vi JTI;MS, a € {l,1,), Kk}

The Barzilai-Borwein method [106] can be used to obtain the optimal step sizes

at the n-th iteration, as

Pon = Argmin |[We, — Wa o1 — ,uI‘a,nHQ, a€{l,1,), Kk}

HERT
where
2
O\P[yn—wfv x"] G\P[yn—\?v xn] . R
r = R e — U |[(Wap — Wane1) Xp| Xpa ™t
a,n OW? awz’n_l ( a,n a,n 1) n n
By setting

Vua,n ||VAVoz,n - VAVoz,n—l - ,uoz,n]:‘oz,’n,H2 =0

the optimal step size can be obtained as

R (VAVa,n - VAVa,nfl)H I‘a,n 9
o = % (7.2

a,n )

Han =

which is equivalent to a unit step size after data normalisation [3].

7.5 Simulations

All estimation algorithms discussed were evaluated by simulations over synthetic

and real-world signals. The performance index in the form of normalised MSE

152



(NMSE) was calculated at each iteration through averaging the error power nor-

malised by the signal power from 100 independent trials, to yield

where yg) is the desired signal and gﬁf) the estimate at the [-th trial. For a fair

comparison, according to the theoretical analysis result shown in Remark 7.1, the
values of step sizes of the four-channel and single-channel algorithms were set to
four times those of their widely linear and strictly linear counterparts, and the

weight vectors in the algorithms were initialised to zero vectors.

7.5.1 QLMS

The QLMS algorithms were implemented to identify a strictly linear MA system,
given by
Yn = bowp + b1y + bowy_o + b33 + Uy (7.27)

and the widely linear MA system
Yn = boxy, + byxy,_| + boxl o+ bzl 4+ vy, (7.28)

where bg, b1, bo, b3 € H, the signal x and noise v were H-proper quaternion-valued
white Gaussian data, and the signal-to-noise ratio was 10 dB. Figure 7.6a illus-
trates that when estimating the strictly linear MA system in (7.27), FC-QLMS,
WL-QLMS, SC-QLMS, and SL-QLMS behaved identically, while the FC-QLMS
and SC-QLMS with an adaptive step size (7.26), which are referred to as the
adaptive FC-QLMS and adaptive SC-QLMS, exhibited faster convergence. Fi-
gure 7.6b shows that when estimating the widely linear MA system in (7.28),
the FC-QLMS and the WL-QLMS behaved identically, and had a much smaller
steady-state NMSE than the SL-QLMS, while the adaptive FC-QLMS converged
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Figure 7.6: NMSE curves of the QLMS algorithms for the estimation of MA sys-
tems.

fastest. The 2000 iterations of WL-QLMS took 11.6 s, while the 2000 iterations of
FC-QLMS took only 6.1 s. The 2000 iterations of SL-QLMS took 2.4 s, whereas
the 2000 iterations of SC-QLMS took only 1.9 s.

The considered QLMS algorithms were also used to forecast quaternion-valued
wind data, the four components of which contain the wind speed in the north-
south, east-west, and vertical directions, and the temperature. As shown in Figure
7.7, the FC-QLMS and the WL-QLMS behaved identically, while the adaptive FC-
QLMS had the fastest convergence.

7.5.2 QRLS

Figure 7.8 and 7.9 illustrate the performance of QRLS algorithms in the identifica-
tion of the MA systems in (7.27) and (7.28), and in the prediction of quaternion-
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Figure 7.7: NMSE curves of the QLMS algorithms for the wind forecasting.

valued wind data. The FC-QRLS behaved identically to the WL-QRLS for both
synthetic and wind data, while when identifying the strictly linear MA system,
the SC-QRLS achieved equivalent performance. The 500 iterations of WL-QRLS
took 3.3 s, while the 500 iterations of FC-QRLS took 3.0 s. The 500 iterations of
SL-QRLS took 1.2 s, whereas the 500 iterations of SC-QRLS took 1.0 s. The ad-
vantage of FC-QRLS and SC-QRLS is not so significant as that of the FC-QLMS
and SC-QLMS since the computational complexity of the intermediate variables in

(7.11) and (7.12), P*, p“, P, and p, cannot be reduced by the proposed approach.

7.5.3 QNGD

The QNGD algorithms were employed in a one-step ahead prediction of the 4D
Saito’s chaotic circuit data, which is governed by four state variables 1, y1, x2, yo

and five parameters, as [107]

% _ -1 1 1 —71231}1(2)
i % | | T —a1 IR —’yﬁh(z) i
% _ —1 1 T —’yff&h(z)
i % | | — a2 1LY —’71_152h(2) i
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Figure 7.9: NMSE curves of the QRLS algorithms for the wind forecasting.
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Figure 7.10: Performance of the QNGD algorithms for the one-step ahead pre-
diction of Saito’s chaotic circuit data.

1, 2> —1
h(z) =
-1, 2 <1
2 =X+ X9

where 7 is the time constant of the chaotic circuit. The parameter values were

chosen as v = 1.3,a1 = 7.5, =

15,6, = 0.16, B, = 0.097. Figure 7.10 shows

that the FC-QNGD and WL-QNGD behaved identically and outperformed the
SL-QNGD. The 4000 iterations of WL-QNGD and SL-QNGD took 50 s and 31 s,
respectively, while the 4000 iterations of FC-QNGD took only 29 s.
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7.6 Summary

This chapter has introduced a four-channel linear model for quaternion signal
estimation and has proposed the corresponding adaptive MMSE estimation al-
gorithms, referred to as the FC-QLMS, FC-QRLS and FC-QNGD. These have
been shown to be cost-effective alternatives to existing widely linear algorithms,
while exhibiting identical performances. The proposed individual estimation of
real and imaginary quaternion components has maintained the four degrees of
freedom necessary for widely linear estimation, together with providing physical
insight into quaternion estimation and enhanced flexibility through the estimation
in each channel being controlled independently. In this way, the computational
complexity has been dramatically reduced, while maintaining the performance of
the original algorithms. Simulation studies on synthetic and real-world signals

have validated the analysis.
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Chapter 8

Widely Linear Quaternion
Multiple Model Adaptive

Estimation

Overview

Quaternion state estimation techniques have been used in various applications, yet
they are only suitable for dynamical systems represented by a single known model.
In order to deal with model uncertainty, this chapter proposes a class of widely
linear quaternion multiple model adaptive estimation (QMMAE) algorithms based
on widely linear quaternion Kalman filters (WL-QKFs) and Bayesian inference.
The augmented second-order quaternion statistics is employed to capture com-
plete second-order statistical information in improper quaternion signals. Within
the QMMAE framework, a widely linear quaternion interacting multiple model al-
gorithm is proposed to track time-variant model uncertainty, while a widely linear
quaternion static multiple model algorithm is proposed for time-invariant model
uncertainty. For improper quaternion signals, the proposed widely linear QMMAE

algorithms exhibit enhanced performance over their strictly linear counterparts.

8.1 Introduction

Quaternion-valued state estimation methods have been proposed but are only suit-
able for dynamical systems represented by a single known model [39]. In reality,

however, there is often considerable uncertainty about the system model. For
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example, in target tracking, the target motion may follow the constant velocity
model, the constant acceleration model, or other kinematic models [108]. For
real-valued state estimation, an effective method for circumventing the system un-
certainty is through multiple model adaptive estimation (MMAE), which can be
seen as an application of the mixture of experts methodology [109, 110] to the
state estimation problem. A real-valued MMAE algorithm typically consists of a
bank of filters based on multiple models that represent possible system behaviour
patterns, referred to as modes, and a fusion algorithm that fuses the state esti-
mates of different filters to form the overall estimate. The fusion algorithm may
be based on Bayesian inference [111] or neural network training [112]. Existing
MMAE algorithms are divided into two categories: static multiple model (SMM)
algorithms and interacting multiple model (IMM) algorithms. The former are valid
for time-invariant system uncertainty and the latter are effective for time-variant
system uncertainty. Both have been extensively used in practical applications such
as target tracking, fault diagnosis, and intelligent control [108,113-115], and have
been recently extended to the complex domain [116]. The theoretical performance
analysis of the MMAE algorithms, especially the IMM, however, is challenging.
Recent research on this issue has been focused on recursive approaches, inclu-
ding the hybrid conditional averaging technique for predicting the mean square
error [117-119], and the posterior Cramer-Rao lower bound technique for com-
puting the lower performance bound [120]. These approaches have been shown
to be computationally efficient alternatives to the traditionally used Monte Carlo

simulation method.

However, quaternion MMAE (QMMAE) algorithms for hybrid systems, which
have practical engineering applications, have not yet been investigated in the lite-
rature. The QMMAE is a non-trivial extension of the real-valued MMAE since the
augmented second-order quaternion statistics must be incorporated to deal with

improper quaternion signals. This chapter proposes a class of widely linear QM-

MAE (WL-QMMAE) algorithms based on the widely linear quaternion Kalman
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filter (WL-QKF) introduced in Algorithm 2.1. This approach accounts for the
complete second-order statistics of improper quaternion signals. For time-varying
system uncertainty, a widely linear quaternion IMM (WL-QIMM) algorithm and
a recursive algorithm for the analysis of its performance are proposed. For time-
invariant system uncertainty, the WL-QIMM can simplify to a widely linear qua-
ternion SMM (WL-QSMM) algorithm. In a similar spirit, for semi-widely linear
systems with C"-improper noise, the WL-QMMAE reduces to the semi-widely li-
near QMMAE (SWL-QMMAE), while for strictly linear systems with H-proper
noise, the WL-QMMAE reduces to the strictly linear QMMAE (SL-QMMAE).
For rigour, the convergence of WL-QSMM has also been proven.

8.2 QMMAE Algorithms

If a quaternion dynamical system is represented by the widely linear model in
(2.22), but the state transition matrix, observation matrix, and properties of the
noises are uncertain over time, a quaternion Kalman filter based on a single known
model will suffer a great performance loss. In such cases, N, potential models may
be employed as candidates for the unknown system model, and each of them is

represented by

Xy = FZU—]1X?L—1 + UZUJ1

(8.1)
z¢ = Ha'xa 4 vall
where [ € {1,2,..., N, } is the model index, ufl[l_]l and VZU] are zero-mean improper

state and observation noise, and Fz[ljl and Hfl[i]l are state transition and obser-
vation matrices corresponding to model [. Refer to the system behaviour pattern
as a mode. For example, if the system can be represented by model [ at time
n, the system is called in mode [ at time n. By applying N,, WL-QKFs to the
observations, V,, augmented state estimates and error covariances are given by

M — g {xe|z2, 7 (8.2)

nln nr'n
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Pl — { (e — %l (s - &g%ﬂl) | Z2, 7] } (8.3)

By fusing the IV, estimates, the overall augmented estimate can be obtained as

a a\ sall]
B{x: |25} = Zp ) zg) <)) (8.4)
while the overall augmented error covariance can be derived as

E{(xa —E{xz | Za}) (i — B | Zo))" |z, )
a all ~all sall sa i
H
a all ~all ~all ~
_ zp( Uiz [Pl (xnﬁi) } -5, (x1,)

where Z¢ £ [z{7, ... ,Z%T] (22T, fLT]Tis the set of measurements, and 7. is
the event that the system is in mode [ at time instant n. For simplicity, assume
that the system model is always included in the NV, candidate models. Then, the
conditional probability in (8.4) and (8.5), p <T,[f] ] ZZ), can be derived using Bayes’

law, as

[l] o (n'zn 177—7[Ll]> (T"]|Zn 1)
p (Tn ’Z%) = Ziv"{P< a1za_ 1’Ty[ll])p(T[z]‘Zn i

p(za1zg_ i) S p (L 1z (7L
Zi:1p( |Zn 177_7[1’4) ZJ 1p( [J] |Zn 1)p( []|T[]] )

(8.6)

where p <z“ | Z¢_ | 7}&”) is the likelihood function of 7. Note that p ( VA 1,77!) =

p( al | 7l > where
rall £ 50 _ gl call]

n|n 1

(8.7)

is referred to as the augmented residual vector. Following the principle commonly
used for real-valued and complex-valued MMAE, the augmented residual vector
can be assumed to be Gaussian distributed, with r(fl[l] ~N (0, S?Lm>, where S?Lm

is the augmented covariance matrix of el Thus, the estimate of the likelihood
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function, denoted by L’g], can be computed as
£l = fo (ri 1 0,85") (8.8)

Note that S is an intermediate result in the WL-QKF algorithm corresponding
to model [, shown in Algorithm 2.1. The estimated mode at time n is therefore
given by arg  max p (7'7[1” | ZfL). The above constitutes the main framework of

le{1,2,....Nm}

the proposed widely linear QMMAE (WL-QMMAE).

8.2.1 WL-QIMM Algorithm

To understand the WL-QMMAE, the probability p <7'T[Ll] | ZZA) in (8.6) needs to
be explained further. For systems with a time-varying mode, one can make the
standard assumption that the mode transition is governed by a first-order Markov

chain, that is

p(rl ) =7, Vile (1,2, Ny} (8.9)

where 7l is the Markov transition probability from mode i to mode [. Upon
incorporating this assumption and imposing a reinitialization step at the beginning
of the estimation to couple the N,, WL-QKFs, the WL-QMMAE framework results
in a practical WL-QIMM algorithm, an extension of the real-valued IMM [121].
An iteration of this WL-QIMM algorithm at time n can be described as follows.

Step 1 (Reinitialisation). Forl =1,..., Ny, i =1,..., Ny, the probability
of the system being in mode ¢ at time (n — 1) given that the system is in mode [
at time n, is computed as

WMMM

i & ( (4] 1 ra )_ n—1
771 _p Tnfl | Tn 7Zn—1 - . ; (810)
SO i)

where MELD termed mode probability, is the estimate of p (T,ﬂl | ZfL_1> in the

previous iteration. For [ =1,..., Ny, compute the augmented initial state of filter
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[ based on Bayes’ law as

n

Nm . .
all a l a ~ali I3
XO[] - E {Xn—l | TT[L]? Zn—l} - '_1Xn[—]1|n—177[L] (811)
and the augmented initial error covariance of filter [ as

Nm . . ; } a
all 17 ajr l S ! o
it = e (e ) (-2 )

i=1

NII] 5 . . . H H
i ali ~ali ~ali all all
- Z’YT[L ! |:Pn[—]1|n—1 + Xn[jl\n—l <Xn[—]1|n—1> :| - XOL] (XOL}>

i=1

Step 2 (Mode-conditioned Kalman filtering). Implement N,,, WL-QKFs
(1]

with the initial conditions xg,, and ng]. Specifically, for [ = 1,..., N,,, compute

the predicted augmented state:

gl pald yoll (8.12)

n|n—1

predicted augmented error covariance:

H
PZ[@A = FZULPSZ] (F?L[lj1) + QZ[ZJ1 (8.13)

augmented residual:
il = 7 - HIK (8.14)

augmented residual covariance:

sall — Hz[l]PZEQL B (HZ[”)H + R (8.15)
filter gain:
Kl — PZ[@, » (H?L[l])H (Sgb[u)*l (8.16)
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updated augmented state:

el — ol gealllyall (8.17)

nln nln—

updated augmented error covariance:

pill —pill _ gaIgp

nln njn—1

(8.18)

n|n 1

Step 3 (Combination). Forl =1,..., N, compute the likelihood for mode
[ as in (8.8), and the estimate of p <7'T[Ll] ] Z?L>, denoted by u%], as

; (8.19)
> v Z uﬂmuiﬁ_l

according to (8.6) and (8.9). Based on (8.4), the overall augmented state estimate
is a weighted sum of the augmented state estimates from N, WL-QKFs, and is
given by

Aal

Based on (8.5), the overall augmented error covariance is given by

H
l ~all ~a ~all ~a
n\n - Z,u[] |: nln (Xnu - Xn|n> (XHEJL - Xn\n) :|
H H
0 gl (el o (s
- Z |: n|n n\n <Xn|n> :| - Xn\n <Xn\ >

(8.21)

8.2.2 Performance Analysis of WL-QIMM

The stability condition of the real-valued IMM algorithm proved in [122] is rea-
dily extended to the QIMM, that is, if the system is uniformly controllable and
uniformly observable, the covariances of the mode-conditioned Kalman filters are

uniformly bounded from above and below. Furthermore, to efficiently evaluate the
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estimation performance of WL-QIMM, this subsection extends the hybrid conditio-
nal averaging algorithms for the performance analysis of real-valued IMM [117,118]
to the quaternion domain. The resulting recursive algorithm, without recourse to
multiple trials, is more computationally efficient than the commonly used Monte
Carlo simulation method [118]. Note that owing to the widely linear nature of
the WL-QIMM algorithm, the performance analysis algorithm must also be in a
widely linear form, since the augmented second-order quaternion statistics must

be incorporated.

The performance of WL-QIMM depends on the operating scenario, so that the
performance analysis must correspond to a definite operating scenario S in which
the system can be represented by a widely linear quaternion state model in the form
of (2.22). Compared with (8.1), the model in (2.22) is general in the sense that
F1

by the N,, WL-QKFs. Define x £ E {x | S} to denote the mean of the quaternion

H?, u?_, and v{ may or may not belong to the candidate model sets used
random vector X in a scenario S, while Cov (x,y) = FE {(x %) (y—9)"| S}
denotes the cross-covariance of two quaternion random vectors x and y in S.
Based on these definitions, a recursive algorithm can be derived to estimate the
MSE of WL-QIMM without generating observation data in multiple trials. This
is achieved by the conditional expectation operation mentioned above, through
which the randomness of the error covariance due to the noise is averaged out.
This recursive algorithm is similar to the performance analysis algorithm for real-
valued IMM [118], which originated from [117], but is different in two respects:
(i) the augmented forms of the quaternion variables are employed; (ii) the QMGD
with the generic probability density function in (2.15) is incorporated into the
evaluation of the average likelihood functions and the average mode probabilities.
An iteration of the proposed performance analysis algorithm at time n is described
as follows, while the derivation is omitted for its generic extension from the real-

valued algorithm, for which the derivation can be found in [117,118].

Step 1. Compute the means of the initial conditions of the mode-conditioned
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WL-QKFs

. Forl=1,... ., Ny, i =1 Ny, compute the mean of the mixing
probability as
[il] 7 [4]
(4] éE{ (1] S} ~ T 1
P)/n Tn ’ ~ N, 1[4
Zj:ml W[]l]:ug}—
For [ =1,

(8.22)
Ny, compute the mean of the initial condition of filter [ as

—[l [ld) [
Ko Z’y ')

X 1jn—1
erl

. . . . H
all _[li] |palt all —ali all —ali
Pm[z} = .le[l} |:Pn[jln—1 + (XOL] Xn!l\ﬂ*) (XOL} B X"!”"—l) ]
H
_ A | pald] ali] ~ali]
= ;’Yn |:Pn 1jn— X 1|n—1 (Xn—un—l) ]

all (-gm
WL-QKFs

Step 2. Compute the means of residuals and estimates of the mode-conditioned
. For [ =

(8.23)

., Ny, define the estimation error of filter [ as el 2
X, X[l]l , and the error of the initial state of filter [ as el 2
be proved that their means are related by

]
on = Xn—1 = Xpp-

It can
Nm
Con N Y e, (8:24)
i=1
Forl =1 N, define the model error as
A A gepe - HAOE (8.25)
compute the mean of the augmented residual as

f'gl[l]

_ Hz[l}Fz[ljléggl + Adllg
and then compute

(8.26)

afl]
Pn|n71 -

all] pall all all
= Fn[—}lPOT[z] (Fn[—]l) + Q- H

(8.27)
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sell — galipal! (HZM)H+RZM

njn—1

Kol = Pl ety (o)~

n nin—1

)_([l] 7FZ[Z]1 On +Ka a[l

nln

pall _ pall _ gallppellpell

nln njn—1 n n njn—1
el = (1-xi"H) Bl e+
(S SRS N RN

—

Update

(8.28)
(8.29)
(8.30)

(8.31)

(8.32)

(8.33)

Step 3. Compute the cross-covariances of augmented residuals and aug-

mented estimates of the mode-conditioned WL-QKFs. For [ = 1,..., Ny, i =
1,..., Ny, compute the cross-covariances of augmented residuals as
Cov (rn ,r?LM>
= HeQo  HYP + Al Cov (x%_, x4 _,) (MH)H
AP Cov <eg§,e3§]) (H“MF“M ) + (8.34)
HRSY, Cov (gl xa_ ) (ai) 4
i - qalilgpalil
AdllCoy <eg; ,x;;_l) (Hz’ F;;il) +RY
and the cross-covariances of augmented estimation errors as
Cov (en i eg[z])
- (1 K“[”H“[”> FllCoy (eOn],eg,[Z]> (F;';[ﬂl . KZMHZMFZ%) +
o all _ ol pall a ali alil nafi)\ "
+(F, - Kz[”Hz[”Fz“Jl) Cov (e&[ﬁ, X 1) (Fz_l — B, KA

n (FZ_1 _pell gl Mu) Cov (e()n x¢ ) (Fiml _ K“MH?J”FZWI)

n 1

+ (I . KZ[Z]HZ> a <I _ Kz[i]Ha> + Ka[l]Ra (K‘l Z])

168



where

N
Cov (eoq[z], Xy 1) ~ Z%[fﬂCov (ez[ﬂl,xi_1>
i=1
N Nun
Cov (egg el > sz[lk] i3l Cov < alk] ezb]l>
k=1j=1

Forl=1,..., N, update

Cov <eg[l}’ n) — (I _ KZU]HZ> Q-+ (I - KZU]H?L[Z]) FZU_}lCov <egg]’
b (B KA Cov (o, xs ) B2

nl?
ny n

Cov (x%,x%) = F%_Cov (x%_,,x% ) Fe" + Q%

Step 4. Compute the means of mode probabilities. For | =

(8.35)

(8.36)
xi ) Fall,

(8.37)
(8.38)

. Nm7

employing the fact that v ~ A7 (f;i[”,vfé“]), where V2 = Cov (rn ,r?}”), the

mean of likelihood function can be computed as

E[l} _ f N E[l] fG (ra[l] | I—‘a[l] Va[l]) dr[l]
n H n n n o, vn n
= Jon S (5 0,851 o (27 w00, VAU ar

1105

- (%)2NH<Szm)_l+o<svzm);j exp{ 05 ()" (vil" 481

z[ : VZM

and the mean of the mode probability as

_[l
il

= ( all | gell, Vam) drll

Nim [zl]u i < a)0,8% )fG( a [galll V,LH)
— fHN ZNm 7r[ﬂ]u[ﬂ fG(I‘“\OS ) dI‘n
-1 -1 -1
ey ) ) )
= LU g Jian dr,,

i=1 SN o gl fe (val0,8n)

-1
gl }

(8.39)

(8.40)

Step 5. Compute the MSE of the overall estimate. The covariance matrix of
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the overall augmented estimation error is given by

E { (xa - %a.) (xa - ﬁgm)H | S}

Nm Nm . . N\ H (841)
o SESE Al 0 {COV (efﬂ”,e%m) 4 gl (62[11) ]
I=1i=1

and the MSE of the overall estimate is

e 0) " (0= 0) 1) =4 (B{ (xt50,) (- x0,) " 15}

(8.42)

Remark 8.1. In order to derive a closed-form solution, the approximations in (8.22),
(8.35), (8.36) and (8.41) based on the zero correlation assumption between the

involved variables have been applied.

8.2.3 WL-QSMM Algorithm

If the system mode is time-invariant, the WL-QIMM algorithm can reduce to a
WL-QSMM algorithm, which does not require reinitialisation and exhibits simpli-
fied computation for the mode probabilities [108]. Specifically, the time-invariant

system mode implies that

p( ) =48 T (3.43)
n —1 .
0 1+4i

so that (8.19) becomes

0
1 EL] ML]—1

=__frnl (8.44)
n Nm i |2
Zi:l EL}ML}—l

An iteration of the WL-QSMM algorithm includes two steps as follows.

Step 1 (Mode-conditioned Kalman filtering). Implement NV, parallel

WL-QKFs with the initial states and covariances being the estimates obtained
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in the previous iteration. This step is the same as Step 2 in WL-QIMM except
that X([)l,}1 and ng] in (8.12) and (8.13) are replaced with &2@1 _, and Pi[ljl
l=1,..., Npy.

in for

[n—1

Step 2 (Combination). Compute the mode probabilities according to (8.8)
and (8.44). The overall augmented estimate and overall augmented error covari-

ance are given by (8.20) and (8.21).

The performance analysis algorithm presented in Section 8.2.2 applies to the

WL-QSMM algorithm by replacing égg}, X([)l]n and Pg,[ﬁ with éz[l_]l, &Z[ljunq and
Pl fori=1,..., Ny

n—1|n—1

Convergence analysis

Next, the WL-QSMM algorithm is proven to converge to the candidate model
closest to the true system model in the sense of the Kullback—Leibler divergence.
The Kullback-Leibler divergence between N (E {r?},S%) and N (E {rflm} : SZU]>,
where r? is the augmented residual corresponding to the filter that exactly matches

the true system model and S¢ is its covariance matrix, is given by

Sz[l]

K, 211 iy (o] (se) 'ge | 1
=3 gy T ( ) I

s(e{s} - {rfé_})H (si) B (B{s"} - B (o)) (8.45)
all]

s'ﬂ [ a -1 a a H
gy (] (829) " {0 @)} -1

The second equality in (8.45) is based on E {r?} = 0 and

E {rg[l} (rfﬂ”)H} —FE {rzm} (E {r%”})H =S¢ (8.46)

which is a straightforward extension of the analysis result for real-valued misma-

tched Kalman filters [123] to the quaternion domain. Denote the index of the

candidate model closest to the true system model in the sense of Kullback—Leibler
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divergence by t = argl o r;nnN }Kl. For [ # t, define Al 2 ug] / u%] and obtain

alt]

Al Q
AT

n—1

S
Tqald]| Sz[l]

[
|

H -1
exp {% {(rg[ﬂ) CON (ﬁj”) s:) am]}
Si[t] a -1 a a H a T a a
/sl exp{%Tl" (9@t {(S,ﬁ) £ (rn[t]> B (S"m> r”m <rn[l]> D}

(8.47)

Applying the the statistical expectation operator and the natural logarithm to 8.47
yields
In (E {AL{] /AELI}) K, — K <0 (8.48)

and E {A%] /AL?_I} < 1, which implies that ug] decreases to 0 and hence u%]
increases to 1 when n — oo. This proves the convergence of the WL-QSMM

algorithm to model .

Remark 8.2. Since the Kullback-Leibler divergence in (8.45) is nonnegative and
vanishes only when the filter model exactly matches the true system, the WL-
QSMM will converge to the true system model if the true model belongs to the

candidate model set.

8.2.4 Semi-Widely Linear and Strictly Linear QMMAE

For semi-widely linear quaternion systems with C"-improper quaternion Gaus-
sian noise, the above WL-QMMAE algorithms reduce to corresponding SWL-
QMMAE algorithms, by replacing the augmented forms of variables with the
semi-augmented forms. Based on the probability density function in (2.16), the

likelihood functions in the SWL-QIMM and SWL-QSMM algorithms are given by

£l = fo (<21 0,87) (8.49)

For strictly linear quaternion systems with H-proper quaternion Gaussian

noise, the WL-QMMAE algorithms reduce to corresponding SL-QMMAE algo-
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rithms, by replacing the augmented forms of variables with the original forms.
Since the QMGD is associated with the probability density function in (2.17)
under this condition, the likelihood functions in the SL-QIMM and SL-QSMM

algorithms become

= f, (rﬂ) | 0,S¥)) (8.50)

The SL-QMMAE and SWL-QMMAE algorithms can be seen as reduced-order
WL-QMMAE algorithms [124], and therefore are suboptimal for widely linear

quaternion systems and general improper quaternion noise.

8.3 Simulations

8.3.1 QIMM for Filtering Quaternion Signals

This section presents simulation results for evaluating the SL-QIMM, SWL-QIMM
and WL-QIMM algorithms and the corresponding performance analysis algorithms.
Since the linear nature (strictly, semi-widely or widely linear) of the involved qua-
ternion system essentially affects the estimation performance, a strictly linear qua-
ternion hybrid system with noise at different levels of impropriety was employed,
to study the impact of impropriety on the estimation performance. The considered
system, which was used in [116], is represented by the following one-dimensional

state-space model
U

z, = bz, |+ Uy q (5.51)

zn =z, + 0l

where [ € {1,2}, b = 0.95, b2l = 0.85, ¢!l = 1, ¢ = 0.4, and w}j]_l, w? ol
are proper or improper quaternion Gaussian noise with power 2dB, 0dB, 0dB, 0dB.
The system mode was 1 from n = 1 to 100 and from n = 200 to 300, and was 2 from
n = 100 to 200. In each experiment, 500 Monte Carlo simulation runs of the three
considered QIMM algorithms were implemented and the estimation performance

was evaluated through the averaged MSE. The initial mode probabilities were set
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to ,ugl] = 0.1 and u([f] = 0.9. The proposed performance analysis algorithms were

also implemented for comparison with Monte Carlo results.

Figure 8.1 illustrates the simulation results of the three QIMM algorithms for
improper state noise with impropriety coefficients r, = r, = r, = 0.2 and improper
observation noise with r, = r, = r, = 0.9. Figure 8.1 (a) shows the average proba-
bilities of the hypothesising mode 1 over 500 Monte Carlo runs. Observe that the
WL-QIMM converged faster to the true mode than the other two algorithms, while
the SL-QIMM exhibited the slowest convergence. As shown in Figure 8.1 (b), the
WL-QIMM achieved the smallest MSE while the SL-QSMM attained the largest
MSE; the MSE computed from the proposed performance analysis algorithm for
WL-QIMM matched the MSE averaged over the Monte Carlo runs, with 12% dif-
ference on average. The error arose from the approximations in (8.22), (8.35),
(8.36), (8.41) and the integral calculation in (8.40). The 500 Monte Carlo runs of
WL-QIMM took 79 minutes while the proposed performance analysis algorithm
took only 2 minutes on a standard PC. Obviously, this computation efficiency
advantage of the performance analysis algorithm will increase with the data size.
Figures 8.1 (b), 8.2 (b) and 8.3 (b) display significant errors of the performance
analysis algorithm in a short time after the mode transitions. The phenomenon
is due to the slower response of the average probabilities calculated as (8.22) and
(8.40) than the real probabilities in the WL-QIMM algorithm, because of the ap-
proximation in (8.22) and the integrity in (8.40). Further research is needed to

improve the accuracy of those average probabilities.

Figure 8.2 illustrates the simulation results of the three QIMM algorithms
for C'-improper state and observation noise. Figure 8.2 (a) shows the average
probabilities of the hypothesising mode 1 over 500 Monte Carlo runs, and Figure
8.2 (b) shows the MSEs of the three QIMM algorithms. As shown in Figure 8.2, the
WL-QIMM and SWL-QIMM exhibited the same performance, achieving a lower
MSE than the SL-QIMM, and the MSE computed from the performance analysis
algorithm for WL-QIMM matched the MSE averaged over the Monte Carlo runs,
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Figure 8.1: Learning curves of the three QIMM algorithms when the state and
observation noise are improper.

with 16% difference on average.

Figure 8.3 illustrates the simulation results of the three QIMM algorithms
for H-proper state and observation noise. Figure 8.3 (a) shows the average pro-
babilities of the hypothesising mode 1 over the 500 Monte Carlo simulation runs,
and Figure 8.3 (b) shows the MSEs of the three QIMM algorithms. As shown in
Figure 8.3, the three QIMM algorithms had the same performance for H-proper
noise, and the MSE computed from the performance analysis algorithm for WL-
QIMM matched the MSE averaged over the Monte Carlo runs, with 14% difference

on average.
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Figure 8.2: Learning curves of the three QIMM algorithms when the state and
observation noise are C'-improper.

Figure 8.4 depicts the average MSEs of the three QIMM algorithms over the
whole simulation period. Figure 8.4 (a) illustrates the results for H-proper obser-
vation noise and improper state noise with varying impropriety coefficients. For
simplicity, the three impropriety coefficients of the state noise were set to be equal,
that is, r, = r, = r, = r. Figure 8.4 (b) illustrates the results for H-proper state
noise and improper observation noise with various impropriety coefficients. The
three impropriety coefficients of the observation noise were also equal. Figure 8.4
shows that for the H-proper noise, the three QIMM algorithms exhibited the same
MSE, while for the improper noise, the WL-QIMM achieved the smallest MSE
and the SL-QIMM attained the largest MSE. As the impropriety degree of the
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Figure 8.3: Learning curves of the three QIMM algorithms when the state and
observation noise are H-proper.

noise increased, the MSE difference between the three algorithms also increased.
Interestingly, the MSE of SL-QIMM increased with the impropriety coefficient of
state noise but was unaffected by the impropriety coefficient of observation noise,
while the MSEs of SWL-QIMM and WL-QIMM decreased with the impropriety
coefficients of state and observation noise. The MSE estimated from the perfor-
mance analysis algorithm for WL-QIMM shows the same trend as the Monte Carlo

simulation result, with about 10% difference in value.
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Figure 8.4: The Monte Carlo (MC) simulated MSEs of the three QIMM algo-
rithms and the MSE computed from the proposed performance analysis algorithm
(Analysis) for WL-QIMM, as a function of the impropriety coefficient of noise.

8.3.2 QSMM for Filtering Quaternion Signals

This section presents simulation results for evaluating the SL-QSMM, SWL-QSMM
and WL-QSMM algorithms and the performance analysis algorithm for WL-QSMM.
The simulation settings were the same as that for the QIMM algorithms in Section
8.3.1, except that the system mode was constantly 1. Figure 8.5 illustrates the
simulation results of the three QSMM algorithms for improper state noise with
r, = r, = r, = 0.2 and improper observation noise with r, = r, = r, = 0.9.

Figure 8.5 (a) shows the average probabilities of the hypothesising mode 1 over
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Figure 8.5: Learning curves of the three QSMM algorithms when the state and
observation noise are improper.

500 Monte Carlo runs. Observe that the WL-QSMM converged faster to the true
mode than the other two algorithms, and the SL-QSMM exhibited the slowest
convergence. As shown in Figure 8.5 (b), the WL-QSMM achieved the smallest
MSE while the SL-QSMM attained the largest MSE; the MSE computed from the
performance analysis algorithm for WL-QSMM matched the MSE averaged over
the Monte Carlo runs, with 5% difference. The performance analysis algorithm
for WL-QSMM was more accurate than the analysis algorithm for WL-QIMM si-
mulated in Section 8.3.1 because of the less complicated mechanism of the QSMM

algorithm compared to the QIMM algorithm.
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Figure 8.6: The Monte Carlo (MC) simulated MSEs of the three QSMM algo-
rithms and the MSE computed from the proposed performance analysis algorithm
(Analysis) for WL-QSMM, as a function of the impropriety coefficient of noise.

Figure 8.6 depicts the average MSEs of the three QSMM algorithms over the
whole simulation period. Figure 8.6 (a) illustrates the results for H-proper ob-
servation noise and improper state noise, over a range of impropriety coefficients.
For simplicity, the three impropriety coefficients of the state noise were set to be
equal. Figure 8.6 (b) illustrates the results for H-proper state noise and impro-
per observation noise with various impropriety coefficients. The three impropriety
coefficients of the observation noise were also equal. Figure 8.6 shows that for H-
proper noise, the three QSMM algorithms exhibited the same MSE, while for the
improper noise, the WL-QSMM achieved the smallest MSE and the SL-QSMM
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attained the largest MSE. As the impropriety degree of the noise increased, the
MSE difference between the three algorithms increased. It is also noticeable that
the MSEs of WL-QSMM and SWL-QSMM decreased with the impropriety coeffi-
cients of state and observation noise, and the MSE of SL-QSMM was unaffected by
the impropriety coefficients. The MSE estimated from the performance analysis

algorithm for WL-QSMM matched the Monte Carlo simulation result.

8.3.3 QIMM for 3D Target Tracking

The effectiveness of the proposed WL-QIMM algorithm is next illustrated in the
context of target tracking in a 3D space. The task is to track the position and
velocity of a moving target using the measurements of its position. Denote the po-
sition by (X,,, Y., Z,), velocity by (Xn, Y,. Zn>, and acceleration by (X’n, Y,, Zn)
Consider two quaternion-valued kinematic models. The first one is the constant

velocity model given by [108]

1 At
Xn = Xp—1 + Up-1
0 1

with the measurement given by
Zp = [1 0:|Xn+vn

where x,, = [zXn +9Y, + KZy; zXn + ]Yn + /{Zn] , At is the sampling interval, u,,_;
a zero-mean pure quaternion Gaussian noise vector, and v, zero-mean pure qua-

ternion Gaussian noise. The covariance matrices of state noise are

LA LA
Cuu = 3 2 0—3

A2 At

Cuul = TuzCuua Cou = ru]Cuuy Cuu” - TunCuu
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where o2 indicates the power of state noise, and 7, 7, 7ux € R are the impropriety
coefficients satisfying r,, + 1y, + rux = —1. The covariances of observation noise
are Cy, = 02, Cyyr = 75,Cu, Copus = 70,C0, Copu = 1Clyy, where o2 indicates the
power of observation noise, and 7., 7y,, 7y € R are the impropriety coefficients

satisfying 7y, + 7y, + 1y = —1.

The second model is the constant acceleration model given by [108]

1 At A
Xpn = 0 1 At Xp—1 + Wy
0 0 1

with the measurement given by
Zn:[]. 0 0:|Xn+vn

where
1 X + Y0 + k2,

Xpn = zXn + ]Yn + HZn
zXn + an + /{Zn
The pure quaternion Gaussian noise u,_; and v, in this model have the same

properties as those in the constant velocity model, except for

1 5 1 4 1 3
LA LA 1A
Cuu - %AtlL %At?’ %At2 O'?L
1 3 1 2
N VN

In our simulation, At = 0.1s, and the target initially had a position of (0,0, 0),
velocity of (1,2,0.5) and vanishing acceleration. The target followed the constant
velocity model with 2 = 0.01 (mode 1) for 150 seconds before following the
constant acceleration model with o2 = 1 (mode 2) for another 150 seconds. During

the whole 300 seconds, 7y, = 7y, = Tk = —1/3, py, = pu; = —25/27, py = 23/27,
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Figure 8.7: Learning curves of the three QIMM algorithms for target tracking in
a 3D space.

02 = 1. In the estimation algorithms, the initial estimate of the state vector was set
to [20+2.17+ 2.2k,0.12 + 0.2 + 0.3, 0.052 + 0.057 + 0.05x], and the initial mode
probabilities were ,u([)l] = 0.1, ,u([f} = 0.9. Figure 8.7 illustrates the Monte Carlo
simulated performance of the three considered QIMM algorithms. As shown in
Figure 8.7 (a), the probability of mode 1 increased to 0.9 in the first 150 seconds,
and decreased towards 0.2 in the second 150 seconds. Figure 8.7 (b) shows that
the WL-QIMM achieved a lower MSE of the position and velocity estimation,
compared to the SL-QIMM and SWL-QIMM.
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8.4 Summary

This chapter has proposed a class of WL-QMMAE algorithms, which employ
the augmented second-order quaternion statistics to cater for both proper and
improper quaternion Gaussian signals. The WL-QIMM algorithm for tracking
time-variant system mode uncertainty and the WL-QSMM algorithm for tracking
time-invariant system mode uncertainty have been proposed based on Bayesian
inference. A recursive algorithm has been derived to efficiently assess the perfor-
mance of WL-QIMM, and a convergence proof of WL-QSMM has been provided.
It has shown that, as expected, the WL-QMMAE reduces to the semi-widely linear
form for C"-improper signals, and further reduces to the strictly linear form for
H-proper signals. The effectiveness of the proposed algorithms has been verified
by numerical simulations over three- and four-dimensional signal processing case

studies.
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Chapter 9

Conclusions and Future Work

9.1 Conclusions

Motivated by the natural ability of quaternions to model three- and four-dimensional
phenomena, this thesis has developed the theory and methods of statistical signal
processing for noncircular quaternion random variables. This has been achieved
based on the recently proposed augmented second-order quaternion statistics, wi-

dely linear processing framework, and generalised HR calculus.

The contributions of this thesis are summarised as following:

1. A technique for the simultaneous diagonalisation of the covariance matrix
and the three complementary covariance matrices of noncircular quaternion
random variables has been proposed. A singular value decomposition has
been proven to be sufficient to approximately diagonalise all of the four qua-
ternion covariance matrices, and this forms a basis for the QAUT, which
can be used to decorrelate noncircular quaternion random variables. The
QAUT, a fundamental tool for statistical analysis of noncircular quaternion
variables, promises to pave the way for various quaternion-valued signal pro-

cessing techniques and analyses.

2. This thesis has thoroughly explored the performance of existing MMSE es-
timation techniques for noncircular quaternion signals, including the MSE
bound of quaternion MMSE estimation and the convergence performance of

quaternion adaptive filters. The closed-form solutions of the quantitative
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analysis derived by using the QAUT, have proven the lower MSE of widely
linear processing than the strictly linear processing and have related their
difference in MSE to the noncircularity and power of the quaternion input
signal and the degree of widely linear nature of the system. The mean and
mean square analyses of the widely linear, semi-widely linear, and strictly
linear quaternion adaptive filters have been undertaken to provide the con-
vergence condition, steady-state MSE and MSD, which have also been related
to the noncircularity and power of the input signal. These essential findings
provide new insights into the statistical behaviour of the quaternion MMSE

estimation algorithms and is potentially useful for algorithm design.

. Novel adaptive estimation algorithms for noncircular quaternion signals have
been proposed and their performance have been illustrated by theory and
simulations. First, a QLMMP filtering algorithm has been proposed by de-
composing the MSE of quaternion estimation into the cost functions in the
estimation of magnitude and phase, allowing for separate control of the mag-
nitude and phase. This algorithm has been shown to outperform the existing
QLMS algorithm by virtue of the enhanced degrees of freedom. Second, a
four-channel quaternion estimation framework has been proposed by decom-
posing the MSE into the MSEs in the estimation of real and imaginary parts,
allowing for the development of cost-effective alternatives to existing widely
linear quaternion algorithms while the processing still remains within the
quaternion domain. Finally, in order to deal with the uncertainty of model
in quaternion-valued state estimation, a class of WL-QMMAE algorithms
have been proposed by combining WL-QKFs and Bayesian inference. To
efficiently assess the estimation performance, a recursive algorithm has been
proposed in an off-line fashion, and this has much lower computational com-

plexity than the traditionally used Monte Carlo simulation method.
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9.2 Future Work

The research into quaternion-valued signal processing has brought to light new

directions that are worth pursuing. These directions are as follows:

1. Convergence performance analysis of undermodelled and overmo-
delled quaternion adaptive filters. Whilst transient and steady state
performance analysis of a class of quaternion adaptive filters have been in-
troduced in Chapter 5, the analysis is based on the assumption that the
length of the filter is equal to that of the system impulse response. In many
applications, however, the length of the system impulse response is unknown,
so that the filter used in practice might be underfitting or overfitting. A con-

vergence performance analysis of such filters is still an open problem.

2. Comparison between the convergence performance of widely, semi-
widely, and strictly linear quaternion adaptive filters. In Chapter 5,
the convergence performance of the quaternion adaptive filters is based on
the assumption that they are the optimal filters for the considered systems.
However, in practical applications, the filter model might not match the
system and is hence suboptimal, e.g., the strictly linear quaternion adap-
tive filter is used for a widely linear system. It is required to explore the

convergence performance of such suboptimal filters in these scenarios.

3. Extension of the proposed quaternion estimation algorithms. Alt-
hough the QLMMP algorithm, introduced in Chapter 6, is based on the
stochastic gradient decent and thus is a variant of the QLMS algorithm,
the framework based on separate estimation of the magnitude and phase
can be generally applied to various quaternion estimation algorithms. The
four-channel linear processing methodology, proposed in Chapter 7, can be
applied to a wide range of applications in widely linear processing of quater-

nion signals, like widely linear series expansions [125]. Whereas the QMMAE
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algorithms, presented in Chapter 8, use quaternion Kalman filters for linear
state estimation of Gaussian quaternion signals, the estimation framework is
general and therefore can incorporate other types of filters and neural net-

works for nonlinear estimation of non-Gaussian quaternion signals [126,127].

. Complete convergence performance analysis of QLMMP. The per-
formance analysis of the QLMMP filtering algorithm, proposed in Chapter 6,
is far from sufficient, and the sufficient convergence condition derived is quite
restricted. A complete analysis to quantify the convergence performance of
QLMMP is challenging but worth further study. It is expected to obtain
a necessary and sufficient condition for convergence and the steady-state

performance.

. Extension to distributed quaternion-valued signal processing. In
recent years, the study of sensor networks for distributed learning tasks has
gained popularity in both academia and industry. The work presented in this
thesis can be extended to distributed statistical signal processing of noncir-
cular quaternion random variables over networks, which has the potential to
benefit the three- and four-dimensional signal processing in our increasingly

interconnected world.
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