Journal of Computational and Applied Mathematics 236 (2012) 3434-3444

Contents lists available at SciVerse ScienceDirect

Journal of Computational and Applied
Mathematics

journal homepage: www.elsevier.com/locate/cam

Hybrid linear and nonlinear complexity pursuit for blind
source separation”

Zhenwei Shi®*, Hongjuan Zhang®, Zhiguo Jiang?

2 Image Processing Center, School of Astronautics, Beihang University, Beijing 100191, PR China
b Department of Mathematics, Shanghai University, Shanghai 200444, PR China

ARTICLE INFO ABSTRACT

Article history: Blind source separation (BSS) is an increasingly popular data analysis technique with

Received 22 October 2010 many applications. Several methods for BSS using the statistical properties of original

Received in revised form 8 February 2012 sources have been proposed; for a famous case, non-Gaussianity, this leads to independent
component analysis (ICA). In this paper, we propose a hybrid BSS method based on linear

Keywords: and nonlinear complexity pursuit, which combines three statistical properties of source

Blind source separation (BSS)
Independent component analysis (ICA)
Linear predictability

Nonlinear predictability

signals: non-Gaussianity, linear predictability and nonlinear predictability. A gradient
learning algorithm is presented by minimizing a loss function. Simulations verify the
efficient implementation of the proposed method.

© 2012 Elsevier B.V. All rights reserved.

1. Introduction

Blind source separation (BSS)[1,2] is an emerging data analysis technique used in many practical applications such as
speech and image processing, biomedical signal processing, wireless telecommunication systems, economic data analysis,
data mining, etc. The main objective of BSS is to recover unknown original source signals from their mixtures without
knowing the mixing channels, using some statistical properties of the original sources. Suppose that n unknown sources
are mixed simultaneously in a linear mixing channel modeled as

x(t) = As(t), (1)

where x(t) = (x1(t), ..., x,(t))T denotes the n-dimensional observation vector, A is the n x n unknown nonsingular
constant mixing matrix, and s(t) = (s;(t), ..., s,(t))T is the n-dimensional vector of unknown zero-mean and unit-
variance original sources. The task of BSS is to recover the sources s(t) = (s{(t), ..., s,(t))T from the mixtures x(t) =
*1(t), ..., % (D).

The BSS problem has been studied by researchers in applied mathematics, neural networks and statistical signal pro-
cessing. Several methods for BSS using the statistical properties of original sources have been proposed; areas encompassed
have included non-Gaussianity (or equivalently, independent component analysis, ICA)[1-10], and time-structure informa-
tion, such as linear predictability or smoothness [1,11], linear autocorrelation [ 12-14], coding complexity [ 15-19], temporal
predictability [20], nonstationarity [21-23], energy predictability [24], nonlinear innovation [25], nonlinear autocorrela-
tion [26-28], etc.
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In this paper, we present a hybrid technique for BSS based on linear and nonlinear complexity pursuit, which combines
three statistical properties of source signals: non-Gaussianity, linear predictability and nonlinear predictability. First, we
propose a contrast function for BSS based on the hybrid technique, and we perform the optimization using a gradient descent
algorithm (Section 2). Then, we show how the contrast function is connected to other BSS contrast functions (Section 3).
Simulation results show that the model separates sources in cases where existing methods are not able to do so (Section 4),
and finally we conclude the paper (Section 5).

2. The proposed algorithm

Assume that the measured sensor signals x have already been followed by an n x n whitening matrix V such that the
components of X(t) = Vx(t) are of unit variance and uncorrelated. Furthermore, assume that we want to estimate a source
signal; for this purpose we design a single processing unit described as

Fi(t) = wiX(t)
Jilt — 1) = wiX(t — 1), (2)

wherew; = (w1, ..., wi,)" is the weight vector which corresponds to the estimate of one row of (VA)~!, 3;(t) is the output
signal which corresponds to the estimate of the source signal s;, and t is some lag constant, often equal to 1.

We present the following constrained minimization problem based on the contrast function with the non-Gaussianity,
the linear predictability and the nonlinear predictability of the desired source:

min ¥ (w;) = AE{G(i(6) — ayi(t — 1))} + (1 = ME{GE Fi(0)) — Bf Fi(t — 7))}

Iwill=1
= ME{GW]X(t) — aw;X(t — 7))} + (1 — ME(G(f (W[ X(£)) — Bf (W[ X(t — 7))} (3)

In this optimization problem, y;(t) — ay;(t — 7) and f (J;(t)) — Bf (¥i(t — 7)) define the linear and nonlinear innovation
functions of the desired source. f defines the nonlinear predictability of the desired source, and examples of choices are
fw) = v?orf(u) = %log(cosh(yu)) (where y > 1 is a constant). « and 8 define autoregressive coefficients. G is a

given (usually convex) loss function; generally, we can choose G(u) = u?, G(u) = |u|, or G(u) = % log(cosh(yu)) (where
y > 1is a constant). In this paper, we adopt the loss function G(u) = log(cosh(u)), due to its better analysis properties
and robustness against outliers, such as those found in ICA [1,2,11]. A defines the coefficient of trade-off between linear
and nonlinear predictability, which measures the degrees of linear and nonlinear predictability of the desired source and
includes only linear or quadratic predictability as special cases (A = 0 for nonlinear predictability and A = 1 for linear
predictability).

In fact, assuming that A = 1, the contrast function (3) reduces to

mnl ¥ (w;) = E{G(W]X(t) — aw!X(t — 1))}, (4)
which is the complexity pursuit contrast function for BSS presented in the paper [15,16] when the autoregressive model has
just one predicting term, which combines non-Gaussianity and linear predictability for BSS. Thus, in fact, we adopt a hybrid
technique for BSS based on linear and nonlinear complexity pursuit.

To perform the optimization in (3), we can use a simple gradient descent. The gradients of ¥ (w;) with respect to w;, «,
and B are obtained as

% = AE{(X(t) — ax(t — "—'))g(Win((t) - awin((t — 1)}

+ (1= ME{F W RO)X(O) — Bf (Wi X(t — D)X(t — 0)g(F (Wi X(t)) — BF (W X(t — D))}, (5)
3‘1;(‘;”[) — —)»E{(Wz-f((f — T))g(W;rf((t) — O[W;rf((t _ ‘L'))}, (6)
aqfa(gv,») = —(1 = DE{f(W;X(t — 1)g(FW;X(1) — Bf (Wi X(t — 1))}, -

where the function g is the derivative of G (when G(u) = log(cosh(u)), g(u) = tanh(u)) and the function f’ is the derivative
of f. Thus, a hybrid technique based on linear and nonlinear complexity pursuit for BSS (hybrid complexity BSS: HCBSS) is
obtained as follows:

Algorithm outline: HCBSS (estimating one source)

(1) Center the data to make the mean zero and whiten the data to give X(t). Choose initial values for w;, @ and 8, and suitable
learning rates piw,, (te and ug.
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