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Abstract

The sinusoidal model and its variants are commonly used in speech processing. In the
literature, there are various methods for the estimation of the unknown parameters of
the sinusoidal model. Among them, the most known methods are the ones based on the
Fast Fourier Transform (FFT), on Analysis-By-Synthesis (ABS) approaches and through
Least Squares (LS) methods.

The LS methods are more accurate and actually optimum for Gaussian noise, and
thus, more appropriate for high quality estimations. In addition, .S methods prove to be
able to cope with short analysis windows. On the contrary, the FFT and the ABS- based
methods cannot handle overlapping frequency responses, in other words, they cannot
handle short analysis windows. This is important since in the case of short analysis
windows the stationary assumption for the signal is more valid. However, LS solutions
are in general slower compared to FFT-based algorithms and optimized implementations
of ABS schemes. In the present thesis, our goal is to alleviate the computational burden
that the LS-based techniques bear, such that both the increased accuracy and the faster
computational implementation can be achieved.

The four models of which the amplitude coefficients will be estimated, namely the
Harmonic, Sinusoidal, Quasi-Harmonic and Generalized Quasi-Harmonic models, are re-
introduced. Then, each model is studied individually and the straightforward LS solution
for the amplitude estimation is presented.

The sources of computational load in the case of an LS solution are indicated and
various computational improvements are introduced for each model in terms of its com-
putational complexity and execution time. The first speed up process includes performing
matrix multiplications manually, which yields a direct formula for every element of the
result. For the next accelerating method, we show how we can calculate a certain matrix
of exponentials using primarily multiplications. As a final acceleration, having realized
that certain elements of a matrix, which is needed to be calculated and then inverted,
play a less important role in the process of deriving the solution, we allow certain ap-
proximations of the matrix by omitting the calculation of the less important elements.

Finally, it is demonstrated that by following the suggested steps, the complexity of
LS-based solution along with the execution time, are reduced. The methods are evaluated
by analyzing and re-synthesizing randomly created synthetic signals and calculating the
Mean Square Error, Signal-to-Reconstruction Error Ratio and CPU time improvement for
each step. Next, in an effort to test the robustness of our hastening methods, we illustrate
their competence in analyzing noisy synthetic signals. Furthermore, as a final test we
check the ability of our amplitude estimation mechanisms to analyze and synthesize real-
world voiced speech signals.






ITepiindn

To Hutovoedéc ovtého xat ol Topohhay€C TOU YENOHLOTOLOUYTOL EUQEWS OTNY ETEE-
epyaocio Tou Qwvhg. XTn BBloyeagio, utdpyouy ddgopeg pedodol Yo TNV exTiunon Twyv
GYVOOTWY TORUUETPWY TOU TITOVOELDOUS YovTédou. MeTall Twv omolwy, oL To dnuogiifc
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Tetpaydvov (ET).

O pédodor ET elvon mo oxepiBelc xou otnv mpaypatixdtnta Bértioteg Yo I'naouctavo
VoouPo, xou we ex T00TOU, TO XATIAANAES Yia LPNATC TotdTNTag Tpooeyyioe. Emmiéoy,
ot uédodol ET amodewvietar ot elvon o Yéon va avuuetwrnioovy tn yeron Beayurpo-
Veouwy mapadlowy avdiuong. Xe avtieor, ov uévodol Paciopéveg o 'MP xar o AMX
OEV UTOPOLY VOL YEIRIGTOUY ETUXANUTITOUEVEG ATOXPICELS CUYVOTNTAS, UE dhAa AOYLd, OEV -
TopolY va yewoTolv Bpayunpoldeoua tapdiupa avdiucng, ta onola elvon onuavTixd Aoyw
TOU YEYOVOTOS OTL, OTAY YENOWOTOWOVTAL 1) TUEAdOY | OTACWOTNTUS Yiol TO GHHA Elvol O
woyveh. Qotéc0, ot ET Moeig ebvar yevixd mo apyéc oe olyxplon pe arydetdpous Bacto-
uévoug oe 'M® xau Beltiotonomuéveg epapuoYés Twv cuotnudtwy AMY. Yty tapoloa
epyaoia, oToOy0C wog efvar vo uetwel 1 uToloyIoTXY ETBAEUVOT TIOU PEEOUY OL TEYVIXES
Bactopéveg oe ET, €tor wote va emteuyvoly 1000 1) peyahltepn oxpiBeia 660 xou mo
Yeriyopol unohoyloTixy| uhonolno.

Ta téooepa povtéra ota onola Yo eapuocTel 1 exTiunon TwV CUYTEAEGTOY TALTOUG,
onhadr ta Appovixd, Huitovoedée, Owovei-Apuovind xon I'evixeupgévo Owovel-Apuovind Mov-
TéNaL, TROXELTAL Vo ETAVELTAY Vo0V, 2T1) CUVEYELN, xdUE HOVTENO PERETATAL EYWRIOTA Xl 1)
dueon Mo ET yia mny extiunon tou edpoug napouctaleTta.

O mnyég Tou unohoyloTixol @optiou Y TV nepintworn g Abong ET unodewviovto
xou 0LdpopeS BEATUOOELS OGOV APOEd TNV UTOAOYIOTIXY TOAUTAOXOTNTAU XU TOV YPOVO EX-
téheong elodyovTar Yo xde poviého. H mpwtn emroyuviixt, Swodixactior tepthauBdver tny
OLEXTIEQPUUWOT] TOANATAACIIOUOY TUVAXWY YE TO YEpL, dlvovTog €vay dueco TOTo Yl xdie
oTotyelo Tou anoteAéopatog. [ Ty enduevy emtdyuvor g pevddou, Ya del€ouue ToS -
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Chapter 1

Introduction

Parametric modeling involves the reduction of a complicated process to a simpler one
with a smaller number of parameters. It is commonly used in speech, as well as in other
distinct fields, such as communication systems and economic models.

The parameter reduction implies approximation but even so, the signal is often decom-
posed into a form that is more easily or efficiently processed than the original. Moreover,
if the parameters turn out to be psychically meaningful, then insight can be gained into
the behavior, the nature and even the mechanism of the overall process by understanding
the influence of each parameter. Thus, in order to produce parameters that can be phys-
ically interpreted, in speech most models are derived by an effort to replicate the human
speech production mechanisms.

As an example, Linear Predictive Coding (LPC) models speech as the output of a
linear, time-varying filter modeling the vocal tract. The filter is excited by either an
excitation pulse train for voiced speech or a random noise source for unvoiced speech
(purporting the role of the glottis). However, the implicit assumptions made about the
excitation signal in this model are quite restrictive, and result in speech which may sound
“unnatural” for input signals which do not match these assumptions exactly.

The desire for an alternative speech model, which is both more efficient and more
general in representing speech, motivated development of the Sinusoidal Model (SM) of
speech in the mid-1980’s. Sinusoidal modeling is usually modeled in a frame-based manner
as a superposition of modulated sinusoids. One of the most widely known sinusoidal model
implementations is the one introduced by McAulay and Quatieri in 1986 [9].



CHAPTER 1. Introduction

1.1 Sinusoidal Modeling Applications

Sinusoidal modeling of speech, musical and sound signals in general is widely rec-
ognized as a very powerful and flexible method. One of the applications in which the
sinusoidal modeling plays a crucial role is feature extraction for classification of music
and video. Many features have been proposed that are computed from the sinusoidal
parameters, which are used in the context of non-parametric estimation of control pa-
rameters for physical models [2, 3], audio compression/coding, audio annotation [13] and
instrument recognition [14].

Moreover, as one would expect, since the sinusoidal model should represent any
periodic signal efficiently and most musical instruments produce periodic signals, si-
nusoidal models prove to be useful in music processing applications that usually fol-
low the procedures of sinusoidal analysis of the original signal, perform modification of
amplitude/frequency /time-scale of individual components and synthesis of the altered
signal [23, 4, 5]. Another application can be found in acoustical oceanography and par-
ticularly in the study of sounds produced by marine mammals [24]. In addition, sinusoidal
models are widely used in various ways for signal enhancement, such as: the enhancement
for the hearing impaired [21, 22], the speech enhancement in noise [17], the peak-to-RMS
reduction [16, 18] and the co-channel interference suppression (a problem which is similar
to separation of sound sources) [15, 25, 8, 29, 30, 32, 33].

One of the main reasons for which sinusoidal modeling has been proven to be efficient
in the area of speech processing is that, due to its simplicity and the implicit physical
meaning of its parameters, it allows to vary the pitch and the duration of the sound inde-
pendently [20] by allowing sound modifications of a very high quality [19, 5]. Combined
with the ability to concatenate speech (and music) it result in an efficient implementation
of text-to-speech systems [7]. Other applications apart from time and pitch scaling at
the same area include speech analysis/synthesis [9], speech compression/coding [10] and
speaker modification [27].
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1.2 Amplitude Estimation

The sinusoidal models which will be employed in our work, as well as most variants
of sinusoidal models, are described by two types of parameters to be estimated, namely
the parameters concerning the amplitudes and the parameters related to the frequencies.
The main focus of this thesis will be given on the estimation of the amplitude parameters.
In this section, we will introduce the three main groups of methods used for amplitude
estimation. The first main group utilizes the frequency response of the windowed signal
segment, the second estimation method is based on an analysis-by-synthesis scheme and
final group is known as the Least Squares (LS) type of method.

Early methods estimated the amplitude parameters from individual peaks using a
parabolic interpolation over the main lobe of the log frequency response [9, 23]. One
advantage of these methods is that they perform estimation of the frequencies and of the
amplitudes simultaneously. However, these methods cannot handle frequency responses
that are partially overlapping and therefore they require large windows. When using
large windows, on the other hand, the local stationarity assumption becomes invalid.
The accuracy can be increased by performing zero-padding (typically turning the length
of the signal fragment to be analyzed to a power of two) before utilizing the Fast Fourier
Transform (FET) algorithm, since zero-padding in the time domain results in an increased
sampling rate in the frequency domain. However, increasing the zero-padding factor,
which is defined as the ratio between the zero-padded signal length and the original
signal length, results in an increment of the computational load as well.

The second group of methods that concerns the amplitude estimation of sinusoidal
components conscripts a technique based on analysis-by-synthesis, by using an iterative
LS method [4, 6, 5]. More specifically, the so-called Analysis-By-Synthesis/Overlap-Add
(ABS/OLA) method, detects the most dominant sinusoidal component, estimates the
amplitude and subtracts the component from the spectrum. The process is repeated iter-
atively until a predetermined error criterion is no longer decreasing significantly enough or
it has reached a predefined acceptable level. Like the previous methods, this group cannot
handle frequencies frequencies that are close enough resulting in overlapping frequency
responses and requiring the use of adequately large windows.

The last group of amplitude estimation methods, which is also the one that this
work deals with, are based on the minimization of an error function which is usually
the weighted sum of a squared error between the model and the actual analyzed frame.
These techniques consist of Least Squares methods which estimate all amplitudes si-
multaneously [29, 30, 32, 33]. The main advantage of such methods is that they can
handle close frequencies more effectively than the previous ones and therefore they can
be also be applied to small analysis windows. For Gaussian noise is equivalent to the
Mazimum Likelihood Estimator (MLE). However their main drawback is their computa-
tional complexity scales at a power of three as a function of the number of the sinusoidal
components.
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1.3 Frequency Estimation

In the subsequent analysis, except if it is stated otherwise, we will assume that the
frequencies of the sinusoids are known a priori. Though, the importance of having the
correct, or close enough, frequency values should be stressed. Not only when the signal
reconstruction is performed the frequencies themselves will be incorrect, but also by
not using correct frequency values as input when performing amplitude estimation, then
wrong amplitude parameter values will be yielded as well. That double impact that
erroneous frequency values have, results in a significantly distorted signal which does not
resemble the original. That is why, for completeness, the two main categories of methods
for performing frequency estimation will be briefly discussed in this section.

The first category consists of methods which estimate the fundamental frequency,
while the second one contains methods that estimate all the dominant frequencies. The
problem solved by the methods belonging in the first class is often referred to as pitch es-
timation. The methods of the second class are employed more often in for non-harmonic
models, in other words, for models of which one frequency value shares no mutual in-
formation about another frequency value. Pitch estimation is more meaningful when
implementing harmonic models, that is, models of which the frequencies are assumed to
be integer multiples of a fundamental frequency (fx = kfo), or routinely called pitch.

As far as pitch estimation is concerned, various methods exist. The majority of them
follows the basic idea of searching for peaks in a short-time autocorrelation function. The
autocorrelation function indicates “self-similarity” between the original signal s[n| and
the signal shifted in time by an offset P, which represents the under examination value for

the pitch, s[n+ P]. It can be shown that maximizing the autocorrelation is essentially the
~ ~ +o00
same with finding P > ¢ such that P = max ( > s[nls[n + P]) The main problem

n=—oo

with such methods is that the peak at the pitch period is not always the one with the
greatest amplitude. Although, longer windows usually help assuring that the peak close
to the pitch becomes the largest, however, another usual problem introduce by larger
windows is that peaks arise at pitch multiples as well.!

For frequency estimation that yields all the frequencies, without any assumption for
their values, the most widely used technique is known as peak picking. Individual local
maxima are detected in the sampled spectrum obtained by an FFT. As with amplitude
estimation techniques that take advantage of the spectrum of the signal, sufficiently large
windows are required (with a frame length of at least four times the longest expected
pitch period to obtain sufficient spectral resolution). Of course, frames are windowed and
zero-padded to a fixed length, typically at a power of two. Windowing the analysis frames
reduces the spurious peaks in the spectrum, while, zero-padding effectively interpolates
the spectrum so that peaks may be located more accurately, as well as allowing efficient
FFT algorithms.

LA common problem in pitch estimation referred as pitch-halving and pitch doubling, whereby the
pitch estimate is half or double the true pitch.
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1.4 Motivation

In section 1.2, the three main amplitude estimation categories were presented. The
first one, the FFT-based approaches, which try to balance between the accuracy of the
estimated parameters, by increasing the window size and the zero-padding factor, the
fast computation of the parameters, by decreasing zero padding-factor, and the non-
stationarity of the analyzed signal, by applying a smaller window size to the signal.

The second category consists of methods applying a analysis-by-synthesis scheme by
iteratively solving LS problems. Such algorithms can have time complexity as low as
O (Nlog N), with N being the signal length, when an efficient implementation is used
(look-up tables for the frequency responses). On the other hand, these methods cannot
resolve close frequencies, which result in the overlapping frequency responses.

The last category contains Least Squares methods which estimate all the amplitudes
simultaneously. The main asset of these methods is that they can handle overlapping
frequency responses better that the previous families of amplitude estimators. That
fact can also be translated to an ability to cope with smaller windows. However, their
drawback is that in general they have a high computational complexity of order O(K?N))
with K being the number of sinusoidal components.

The key point is that many applications require an amplitude estimator which can
handle overlapping frequency responses. For instance, the separation of multiple har-
monic sound sources, the monophonic recordings with strong reverberation and when the
usage of small windows is mandatory. The choice of small windows can be important
because the constant parameter assumption is more likely to hold. In addition, when
small enough windows are used, then the phase interpolation is often made redundant,
resulting in simpler, and therefore faster signal re-synthesis.

However, the high computational complexity (practically resulting in an increased
processing time) restricts the usage of such LS methods more often than not. Many
of the applications mentioned in section 1.1 would only be of interest if they could be
implemented in real time While for others real-time implementations would create more
opportunities to be exploited. For instance, it is desirable that procedures, such as speech
analysis, enhancement and synthesis in noisy environment could be implemented in real
time even by mobile devices, which are characterized by limited computational and power
resources.

Thus, in an effort to alleviate the disadvantages of the methods belonging to the latter
category, the problem of reducing the computational load of the amplitude estimation
using the Least Squares-based methods is addressed. In that way, both an increased
accuracy and faster computations can be achieved.
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1.5 Thesis Contribution

Most of the work presented in this thesis has been accepted and presented in Inter-
speech 2010 [31]. Additionally, an example where the methods presented in this thesis
can be effectively applied, is a model called adaptive quasi-harmonic plus noise model
presented in [12]. That model finds the amplitude components which are optimal, in a
Least Squares sense and uses these components to correct the frequencies. These steps
can be performed iteratively to further improve the frequency estimation. Since the LS
solution is performed more than once, it is important that it is done fast. A feat which,
as it will be demonstrated, is achieved by the techniques proposed in the present thesis.

1.6 Structure of the Thesis

This thesis deals with the problem of accelerating the computational procedures for
estimating the amplitude parameters of certain sinusoidal models. For the estimation
process the LS solution is used. The rest of the thesis is organized as follows: Chapter 2
introduces the Harmonic, Sinusoidal Quasi-Harmonic and Generalized Quasi-Harmonic
models, of which the amplitude parameter estimation is our goal. In the same chapter,
for each model separately, it is presented how the direct LS solution for finding the
amplitudes is realized.

In Chapter 3, we develop the computational enhancements for each model individually.
First, we show how the window function is expressed parametrically and we use the square
of that expression to express analytically the the elements of a matrix resulting from
matrix multiplications. The next speed up consists of rewriting an array of exponentials
in terms of trigonometric functions. Doing so we can take advantage of the trigonometric
functions and the form of their arguments and express the as a solution of a differential
equation, by replacing them mostly with multiplication operations. The last step consists
of approximating the array that is to be inverted. We do so by noticing that sinusoids
which are far apart from each other have small interference. By taking advantage of that
fact we eliminate (set to zero) specific matrix elements depending on the model.

In Chapter 4, we present the results that stem from the improvements of the previous
chapter. We begin by showing the reduction of the complexity that has been achieved.
Then, with the help of synthetic signals, we find the Mean Square Error (MSE) and the
Signal-to-Reconstruction Error Ratio (SRER) to illustrate that our methods are able to
compute the amplitudes with accuracy equivalent to that achieved by the direct solution.
Then, we show how well the actual speed up improvements perform by measuring the
CPU time it takes to analyze the above synthetic signals. The last experimentation using
synthetic signals consists of adding noise to the original signal in order to check whether
or not our methods are robust to noise, in other words that they do not introduce further
noise in noisy signals. As a final test, our techniques are tested in real voiced signals.
Finally, we close with some remarks and propose future research directions in Chapter 5.



Chapter 2

Sinusoidal Models

The models we employ in the present work are introduced in this chapter. We will
state each model and describe how its parameters can be yielded with the assistance of
LS, in particular, how the amplitude parameters are estimated. The models at hand
are the Harmonic Model (HM), the Sinusoidal Model (SM), the Quasi-Harmonic Model
(QHM) and the Generalized Quasi-Harmonic Model (GQHM).

The main difference between the sinusoidal model and the harmonic model is the fact
that the frequency values of the HM are integer multiples of a fundamental frequency |,
traditionally denoted by fy, whilst the SM has no such restriction. The same restriction
is applied to the QHM. That is, it assumes as acceptable frequency values f; only those
for which f, = kfy, for k = —K,..., K holds true. Thus, knowing the fundamental
frequency yields all the other frequencies. On the other hand, as the name implies,
the GQHM is the non harmonic counterpart of QHM. The discrimination between the
general and the harmonic cases is done because by restricting the feasible frequency values
certain calculations are greatly simplified, rendering that special case worth mentioning.
Additionally, the human speech can be considered as a harmonic signal where fy; denotes
the fundamental pitch of the speaker and k f are the harmonics. Also, all the frequency
values may not be known in advance or be harder to be estimated in contrast to the
fundamental frequency.

2.1 Harmonic Model

Consider that s = [s[-N] s[-N+1] ... s[N —1] S[N]]T is the original signal of
duration 2N + 1 to be modeled. Assuming that s will represent a relatively small portion
of speech signal, it is reasonable to adopt that is stationary. Then, it may be decomposed
into a harmonic and a noisy part denoted by hq [n] and wy [n], respectively:

s[n] = ho [n] +wo[n] . (2.1)

7



CHAPTER 2. Sinusoidal Models

Assuming a frame of two pitch periods, which is centered around zero, the harmonic
model states that the harmonic part is modeled as follows:

K
ho [n] = Z age??mEfolfs oy = N, N, (2.2)
k=K

where fy is the fundamental frequency, a, denotes the complex amplitude of the kth
component, and K is equal to the number of the sinusoidal components. What f, stands
for is the sampling frequency.

By substituting (2.2) to (2.1) yields the following expression:

K
S[?’L] = Z akejQTrnka/fs + wo [TL], n = _N"”’N . (23)
k=—K

Our interest lies in the estimation of the complex amplitudes a; given the number of
components K and the fundamental frequency fy;. A Least Squares method minimizes
the square of the error, which is given by:

N

=D (sln] = ho[n])’
— NZ_:N ( s[n] — k;K akej%nk‘fo/fs) 2.4)
= Y (s[n] - (Bxn)"a)*

=(s— EOha)H (s — Egpa)

of exponentials and

a:[a_K a_g+1 ... Ag-—1 CLK]T (25)

is the vector with the complex amplitudes (in our case the unknown parameter) . With
the symbolism A denoting, henceforth, the Hermitian (conjugate) transpose of an array
A. We also mark that the symbolism (Eg)" indicates that every element of Egj, is
to be raised to the power of n. Additionally, where the matrix Eq, with dimensions
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(2N + 1) x (2K + 1) is given by:

(Exn)
(EKh)—NJrl
Eon, = :
(EKh)Nfl
| (Exn)™ ]
2N K fo/fe pi2n(~N)—E+Dfo/fs | ei2n(-N)E-Dfo/fs  gi2n(~N)Kfo/fs
oI2n(~N+D)(—K)fo/fo  pi2m(~N+1)(=K+Dfo/fe  gi2n(~-N+1)(K-1fo/fs gi2n(~N+1)Kfo/f.
G2 (N-D)(~K)fo/f.  i2m(N-D)(-K+Dfo/f.  pi2n(N-D(K-Dfo/f.  pi2n(N-DKfo/f.
327N (—K) fo/ [ eI2N(—K+Dfo/fs | gi2nN(K—1)fo/fs 327N K fo/fs
(2.6)
Thus, the elements of Eq, can be re-written as:
j2mnk fo/ fs
(EOh)nk — el2mmkfo/f : (2.7)

Assuming obviously, that n = —N, ..., N indicates the (2N + 1) rows of the matrix, and
k=—K,..., K correspond to the (2K + 1) columns.

From matrix calculus, we have:

Oea

% = —E&(S — tha)

H H
= EZEga—Ells

To proceed, the derivative % is set equal to zero and the existence of (E&E%)_l is

assumed, or equivalently, that Eq, has full column rank. Then, it can be proved that the
minimization of the error e, with respect to a results in the following solution !:

-1
a= (Ef,Eq) Efs, (2.8)
In addition, if a proper window is used, then the signal, the least squares error and

the solution take the following forms:

Ws = [w[-N]s[-N] w[-N+1)s[-N +1] ... w[N —1]s[N —1] w[N]S[N”T(z,g)

€a = Z w? [n] (S [n] — Z akejZW"f’“/f**) : (2.10)

k=—K

! The matrix ((AH A)_1 AH ) is known as the Moore-Penrose generalized inverse (a special type of

pseudo-inverse) of A, it is often denoted by AT and traditionally appears when solving Least Squares
problems such as the one at hand.
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a= (ELWTWE,,)  EI W Ws

B (2.11)
= Rohlswz )
where
Ro, = ELWYWEy, , (2.12)
son = BB WHWs | (2.13)

w(n] is a proper window of length 2N 4+ 1 and W is a diagonal matrix of size (2N 4 1) x
(2N + 1), with its elements being the values of the analysis window w[n] :

w[—N] 0 0 0
0 w[-N+1] 0 0
W — s
0 0 wN=1 0 (2.14)
0 0 0 w[N]

_ diag (w]|=N],w[=N +1],...,w[N — 1],w[N]) .

It can be easily proved that Ry, is a Hermitian matrix, that is Ry, is equal to its
own conjugate transpose (ROh = Rgl). In Chapter 3, it will be established that it also
has Toeplitz form, in other words, is a matrix of which each diagonal is a constant. One
of the properties of the Hermitian Toeplitz matrices is that the matrix can be uniquely
represented by a single row (customarily the first one is used).

Thus, by utilizing an LS method, the minimization of the sum of the squared and
windowed difference, between the original signal s and the sinusoidal model approximation
of the harmonic part hg, with respect to a, has been achieved. The computational
complexity of this computation is at the order of O(K?(N + K))?, which is quite costly
when compared with FFT-based algorithms, of which the computational cost is at the

order of O(N log(N)).

2 The term O(K?) is presented by the inversion of Rgj, and the term O(K2N) appears when per-
forming the E&WWEQ}L multiplications, considering the fact that W is a diagonal matrix.

10
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2.2 Sinusoidal Model

As with the HM, we start by decomposing s into a harmonic and noisy a part denoted
by hi [n] and wy [n] respectively:

s[n| =hy[n] +wi[n] . (2.15)

By removing the frequency restrictions, and by assuming a frame of two pitch periods,
centered around zero, the sinusoidal modeling states that the harmonic part is modeled
as follows:

K

hy [n] = Z ape?™ s = N, ... N, (2.16)

k=—K

where f; are the frequencies in Hertz of the kth component. Thus, the substitution of
(2.16) to (2.15) yields the following expression for the signal:

K
s[n] _ Z akej27rnfk/fs + wy [n]’ n:—N,...,N. (217)

k=—K

Our goal is to estimate of the complex amplitudes ay given the number of components
K and the frequencies f;. Following a Least Squares approach we minimize the square
of the error, which is given by:

€a = Z ])2

— i\f: ( Z a €J27mfk/fs) (2.18)

=Z Ex)"a)’

where Ex = [e/?™-x/fs ei?mfiwin/ls [ ei?mfi-1/fs ei?mfi/fs] . We also note that
(Ex)" denotes that each element of Ef is raised to the power of n.

The minimization of €, with respect to a results in the following solution, assuming
that the inverse of EE exists:

a= (E/E,) " Els (2.19)

11
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where Ej is a (2N 4+ 1) x (2K + 1) matrix, which is given by:

(Ex)™ ]
(EK>7N+1
E, = :
(EK)N—I
| (B0
[ ei2n—Nf_x/fs eI2m=Nf(—k+1)/fs o ed2m—Nfr—1/fs ei2mn—NfK/fs
I2m(=N+Df-r/fs  i2r(-N+Df—rx4n)/fs  gi2n(=N+Dfx-1/fs pi2n(~=N+1)fx/fs
ei2n(N=-Vf-x/fs  oi2n(N-Df_xin/fs  gizn(N=-Dfx-1/fs  gi2n(N=1)fx/fs
eI2mNf_x/fs eI2mN f(—r41)/ fs o ei2nNfx—1/fs ei2mN fx/ fs
i (2.20)
In a more compact form, the elements of Ey are given by:
(Eo),, = e/ /e (2.21)

forn = —N,..., N, indicating the (2N + 1) rows of Eg and for k = —K ..., K denoting
the (2K + 1) columns.

If we employ an appropriate window then the signal, the least squares error and the
solution take the following forms:

Ws = [w[-N]s[-N] w[-N+1]s[-N+1] ... w[N]s[N]]" , (2.22)
N K 2
=) 'l ( LEDY akeﬂmfk/fs) , (2.23)
n=—N k=K
a= (E/WIWE,) ' EfW"Ws (2.24)
= R(;ISO s .
where
Ry = EfW#WE, (2.25)
and
so = EYWHWs . (2.26)

It can be illustrated that Ry is Hermitian (ROH = RO), a property used later for the
accelerating steps.

Using an LS method, the minimization of the sum of the squared and windowed
difference between the original signal s, and the sinusoidal model approximation of the
harmonic part hy, with respect to a, has a computational complexity at the order of
O(K?*(N +K)), which is higher when compared to the FFT-based algorithms, whose cost

12
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is at the order of O(Nlog(N)). The complexity of this computation is O(K?*(N + K))?
and it is quite costly compared with FFT algorithms which cost O(N log(N)).

3 The term O(K?) is presented when the inversion of Ry is taken into account and the term O(K?N)
derives from the E(I)J WWE, multiplication, which yields Ry, since W is a diagonal matrix.

13
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2.3 Quasi-Harmonic Model

The third approach for modeling the harmonic part, the so-called Quasi-Harmonic
Model [11], which has an additional time-varying amplitude term for each component, is
given by:

K
ho [n] = Z (ar + nby) ¥™ko/ls - p = _N ... N, (2.27)

k=—K

where by denotes the complex slope for the kth component.

Working as before, we decompose the original signal s into a harmonic and a noisy
part denoted by hs [n] and ws [n], respectively, as follows:

s[n] = ha [n] + wq [n]

K
. 2.28
= ) (ar + nby) &> 4y [n] (2.28)

k=—K

In this case the LS error takes the following form:

N
= S (5[] — haln])?
n=—N
N K 2
=2 ( o] = D (o +nby) eﬂm'ffo/fs> (2:29)
n=—N k=—K
N
n n 2
= (sl = [EBxn)" n(Bxn)"]x)"
n=—N
Where EKh — [6.7271-(7K)f0/f5 6J27T(7K+1)‘f0/f5 . €j27T(K*1)f0/f5 6‘7'271-I(f0/fs:|7 as lllustrated
in HM and
a T
X = [b} = [a—m K41y QK—1,05, 0, b_gy1,..., b1, bK] ) (2-30)
with, b= [b_g, ..., bK]T denoting the vector which consists of the complex slopes. Work-

ing similarly as in the previous model, the error can be rewritten in the following matrix
form:

H
€Ex = (S — [th‘Elh} X) (S — [E0h|E1h] X) s (231)
where Eqyp, is a (2N 4 1) x (2K + 1) matrix with its elements being exponentials multiplied

14
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with time n. More specifically,

Ei, = NgEo,

—N(EKh)_N
(—N + 1)(EKh)_N+1
(V= 1) (Byep) V!
N(EKh)N

_ N ed2r(—N) (=K fo/f.

(—N + 1)6j27r(7N+1)(*K)f0/fs

(N — 1)er2rWN=D(=K)fo/fs

_ Ne2r(=N)(=K+1)fo/f,

(N —1)ef2rN=D(=EK+D)fo/[s

(_N + 1)6j27r(7N+1)(7K+1)f0/f5

_Nei2n(=N)K fo/fs
(_N + 1)6j27r(*N+1)Kfo/fs

(N —1)es?r(N=1Kfo/ ]

Nei2nN(=K)fo/f. Nei2nN(=K+1)fo/f. Nei2nNKfo/f
where Ny is a (2N + 1) x (2N + 1) diagonal array given by:
—-N 0 0 0]
0 —-N+1 0 0
Ng=1 : : : :
0 0 N—-1 0 (2.32)
00 0 N

=diag(—N,-N+1,...,N—1,N) .

Thus, the elements of Eyj, can be re-written as: (Ei),, = ne/?™/fs = n (Eg,), . -

Oex

) Ox
existence of the inverse ([E0h|E1h]H [E0h|E1h])_1, we obtain the solution :

By zeroing the derivative of the error with respect to x 0 and assuming the

X = ([EOh|E1h}H [Eon|E1n]) ™! [E0h|E1h}HS

" - (2.33)
= (EQHMEQHM) EQHMS )
where
Equuv = [Eon|Ew] (2.34)

note that the symbol | that appears above in [E0h|E1h], represents the horizontal matrix
concatenation of Eq, and Eqj,.

If we apply a suitable window, then the solution takes the following form:

a —
X = l } = (Equu W' WEqm) ' Eguy W Ws

b
(ROh th) ' |:SOh:|
th Ry, S1h

= R(ill—IMyQHM ;

(2.35)

15
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where the quantities a, b, W, Eq;, Eq,, Ropn, and sg, are given before. While,

_ Ron Rap
Ranuv = (Rﬁ R2h> (2.36)
S
YQuMm = [S?ﬂ ; (2.37)
moreover,
Ry, = E WHIWE,, | (2.38)
Ry, = E WHWE,, | (2.39)

and s;;, = Ef WHWs. Like Ry, it can be illustrated that Ry, and Ry, are both
Hermitian matrices. In Chapter 3 it will be established that they also have Toeplitz
form. Thus, they too can be uniquely described by one of their rows.

In this case, there is no efficient FFT-based algorithm which is able to compute the
parameters of the model and thus, the LS approach is the only option.

16
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2.4 Generalized Quasi-Harmonic Model

The final model for the harmonic part, namely the Generalized Quasi-Harmonic Model
(GQHM), has an additional term for each component, like QHM, but without its feasible
frequency values limitation. A GQHM is given by:

K
hs [n] = Z (ag + nby) ¥/t = _N, ... N . (2.40)

k=—K

Following the previous approach by decomposing the original signal s into a harmonic
and a noisy part, denoted by hg[n] and w3 [n], respectively, the signal model can be
expressed as follows:

s [n] = hg [n] + ws [n]

K
. 2.41
= Z (ak + nbk) 6]27rnfk/fs + ws [n] ) ( )

k=—K

The associated LS error is given by:

N
&x= Y (s[n]—hgn])’
n=—N
N K 2
=D ( )= > <ak+nbk>eﬂmfk/fs> (2.42)
n=~N k=—K
N
n n 2
= > (sln] - [E)" n(Ex)"]x)" .
n=—N
where x is defined in (2.30) and E = [e/2f-x/fs ei?mfresn/ls 0 ei?mfwa/ls ei?nfic/fs]

from the Quasi-Harmonic and the Sinusoidal Model, respectively.

Working similarly to the previous models, the error can be written in a matrix form
as follows:

ex = (s — [Eo|E1] x)" (s — [Eo|E1] %) (2.43)

where E; is a (2N + 1) x (2K + 1) matrix with its elements being the complex exponen-
tials (Ex)™ multiplied with time. By employing (2.20), E; can be expressed as follows:

17
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E, = NyEg

—N(Eg)™"
(N 4 1)(Eg) ¥+

(N = D)(Eg)"

[ NEDY ]
r _Nei2n=Nf_x/fs — Nei2n=Nf—x+1)/ fs o _ Nei2n=Nfx/fs
(=N + 1)e??m(N+Dfx/fo (=N 4 1)ed? NV -xan/Fe (=N 4 1)ed2 (=N+D /]
(N = D)es2rON-DI-x/fs (N —1)e2eN-Dfxin/le (N —1)ed2nN-Dfx/f
i Ned2eNf—xc/fs Ned2nNf— i)/ s o Ned2nN fxc/ s
(2.44)
where Ny is a (2N + 1) x (2N + 1) diagonal matrix which is given by:
—N 0 .. 0
0O -N+1 ... 0
Ng=1] . :
; : -0 (2.45)
0 0 0 N
=diag ([-N —-N+1 ... NJ) .

The elements of E; can be re-written in a more compact form, in relation to Eg, as
follows: (Ei),, = ne/?™/k/fs = n (Ey),, .

Oex

ox
existence of the inverse ([E0|E1}H [EO|E1}>_1:

By setting 0, we obtain the solution, which minimizes the error, assuming the

X = ([E0|E1}H [Eo|Eq])™ [E0|E1}HS (2.46)

H “1nH
= (EGQHMEGQHM) EGQHMS )

where
Ecquu = [Eo|E1] (2.47)

In addition, if we apply a window to the original signal as in (2.22), then it can be shown
that the solution takes the following form:

a _
X = [ } = (EgQHMWHWEGQHM) lEgQHMWHWS

b
B <R0 R1> ! M (2.48)
~\RY R, S1
= R(E%QHMYGQHM
where the terms a, b, W, Eq, E{, Ry, and sy have been defined earlier, while
Recqum = (II{{?] E:) , (2.49)

18
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YceQum = [SO} : (2.50)
S1
in addition,
R, = EfW/WE, , (2.51)
R, = EfWAWE, , (2.52)

and s; = EfWH#Ws. Like Ry it can be easily proved that R; and R, are Hermitian
matrices. A property that will be utilized in the speed-up steps.

As in the previous time-varying case, there is no FFT-based algorithm being able to
effectively compute the parameters of the model, and thus, again an LS approach is the
only alternative.
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Chapter 3

Speeding Up the Computations

In this chapter, we will introduce novel techniques for decreasing the computational
load of each individual model. We begin by describing a parameterization of the windows
used as an aid in our work. Then, we start by presenting the hastening methods for the
Harmonic Model, followed by the methods for the acceleration of the Sinusoidal Model
and the Quasi-Harmonic Model, while we close with the techniques the Generalized Quasi-
Harmonic.

In general, the solution for all the models presented can be summarized as follows:
x =Ry

HxarH 1 nHxx7H (3.1)

= (E"W"WE) E"W"Ws

where x, R, y and E depend on the model. More specifically,

e For the Harmonic Model (HM): x = a, R = R, ¥y = sop and E = Egj,. As
presented in (2.5), (2.12), (2.13) and (2.6), respectively.

e For the Sinusoidal Model (SM): x =a, R = Ry, y = sp and E = E;. First seen in
the equations (2.5), (2.25), (2.26) and (2.20).

e For the Quasi-Harmonic Model (QHM): x = {2], R = Rquu = {g% Elh]7
1h 2h

Y = Yqum = [20’1} and E = Equu = [Eon|E14], given by (2.30), (2.36), (2.37) and
1h

(2.34).

e For the Generalized Quasi-Harmonic Model (GQHM): x = [g], R = Rgoum =
{RQI Rl}) Y = Yoqum = [SO} and E = Eqgquu = [E0|El], as they appear in the
Rl R2 S1

equations: (2.30), (2.49), (2.50) and (2.47).
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Since our goal to decrease the computational time required to estimate x, instinctively
we begin by optimizing the part that acts as a bottleneck. From a computational point
of view, it can be seen that the most expensive part is the computation of the elements
of R, the matrix to be inverted, which is defined as:

R = EYWYWE . (3.2)

It can be easily seen that the complexity for computing R is at the order of O (NK?),
if we take into account the fact that W is diagonal. In order to improve that, we will
show that the elements of R can be found analytically. As a result, the complexity is
reduced to O (NK), since each element of the matrix is computed in constant time. As
a second step, we accelerate the estimation of E by taking advantage of the form of the
trigonometric functions required to be computed. As a third and final improvement we
perform approximations of the matrix R in such a way that not only ease the load of
its computation, but also the load of its inversion. We note that the latter acceleration
should be performed while the error induced by the approximations is kept at bay.
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3.1 Window Parameterization

In order to carry out certain computations such as summations that will be introduced
in the next sections, we have to take under consideration what kind of window is applied
to the signal s. Typical windows employed are Hamming, Han and rectangular. We
consider the general class of windows, which are symmetric at the origin and they are
parametrized by:

Wq [n] = (1 — ay) + aycos(mn/N) n=—-N,....N . (3.3)

Table 3.1 shows the relationship between the various windows and the parameter «,,,
while in Figure 3.1 we plot the windows for N = 300 (601 samples totally).

Rectangular
Hann 4

Hamming

w

0 1 | 1
-300 —-200 -100 0 100 200 300
n

Figure 3.1: Visual representation of different windows.

a, =0 | Rectangular
= 0.5 Hann
o, = 0.46 | Hamming

Table 3.1: Different values of «,, give various windows.

As the family of equations (3.2) assert, we will see that the squared windows will be
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also necessary, and thus we will need the square of (3.3):

w? [n] = ((1 — o) + v cos (7n/N))?

) ' j j ; 3.4
=dy+d; (ejﬂn/N + e—an/N) + dy (€j27rn/N + e—jQWn/N) : ( )
where the coefficients d,,, m = 0,1, 2, are given by:
do = (1—oaw)+0al/2, (3.5)
dl = QO (1 — CYw) s (36)

In Figure 3.2 we can plot the square of each window shown in Table 3.1 for N = 300.

Rectangular
Hann N
Hamming

0.9

0.8

0.7

0.6

[n]

0.5

a

W2

0.4

0.3

0.2

0.1

0
-300 -200 -100 0 100 200 300
n

Figure 3.2: Visual representation of the square of different windows.
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3.2 Harmonic Model

In this section, the methods for accelerating the computations of the Harmonic Model,
which was introduced in section 2.1, will be described.

3.2.1 HM Step 1: Fast Matrix Multiplication

We start by calculating the terms of Ry, analytically, which can be done by writing
R, as follows:

Ro, = EWHWE, . (3.8)

Since W is a real diagonal matrix, the matrix multiplication W# W is simplified by
taking the following form:

WHEW = W?2
[w?[—N] 0 0 0 |
0 w?[—N +1] 0 0
= : : ‘. : (3-9)
0 0 o w?N =1 0

0 0 0 w?[N] |
= diag (w?[—N],w’[-N +1],...,w?*[N — 1],w*[N]) .

Thus, by combining (3.8) and (3.9) we can rewrite Ry, using the following expression:

Ry, = E& WHWE;,
= EJL W?Ey, (3.10)
= W2EL Egp, .

The elements of Ry, are given by:

N
(Roh)lk = Z w2[n]e_]Qﬂ'an()/f‘s6]27rnk’fo/f‘5
N (3.11)

N
— Z w2[n]ej27m(kfi)fo/fs '
n=—N

By applying the squared window (3.4) to (3.11) the elements of Ry, take the following
form:
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N
(Ron),, = do Z [ea%(k—Z)fo/fs]
n=—N
N N
+d, Z [ejgw((k_i)fo+2f—;)/fs] +d, Z [ej%((k—i)fo—;—;)/fs} (3.12)
n=—N n=—N
N N
+dy Y [ej27r((k—i)f0+fﬁ)/fs} tdy 3 [€j27r((k—i)fo—fﬁ>/fs} ’
n=—N n=—N

where the coefficients dy, d; and dy are given by (3.5), (3.6) and (3.7), respectively.

We proceed by employing a standard mathematical identity about the sum of geo-
metric series, namely:

N aN+1/2 _ o~ (N+1/2)

Z a" = all2 — g-1/2 (3.13)

Thus, the elements of Rgy, are given by:

(Ron) g, = dogo (27 (k — i) fo/ f5)
i (25 (6= fo+ ) 10) + o (25 (=) o= ) /0

g (2 (0= 1) o+ 2 ) 110) oo (20 (6= 0= ) 11

(3.14)
where the auxiliary function g, () is given by':
sin((2N+1)z/2) 0
p)={ smep o P70 3.15
0 (2) { IN+1,  z=0 (3.15)

Thus, we can calculate any element of Ry, directly via (3.14), making the the matrix
multiplication described in (3.8) obsolete, since in terms of computational load the direct
computation is more efficient. Also, from (3.14) it can be easily observed that the matrix
Roy is Toeplitz Hermitian, the values of its elements depend only from the result of
(k — i), or in other words, from the elements’ distance from the main diagonal. Taking
advantage of the Hermitian Toeplitz form of Ry, (the knowledge of one line of the matrix
results in its full form) we can form Ry, by calculating only (2N + 1) of its elements
instead of all (2N + 1),

I The function go that appears here is known as the Dirichlet kernel. The importance of the Dirichlet
kernel comes from its relation to Fourier series and the delta distribution. The convolution of the Dirichlet
kernel with any function f of period 27 is the Nth-degree Fourier series approximation.
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3.2.2 HM Step 2: Faster Computation of Ey,

In the following, we will introduce a way to accelerate the computation of Eq,. Al-
though the computational complexity in terms of N and K will not be altered, and
thus, the same number of calculations will be required, the complexity of the calculations
themselves will be reduced resulting in less computation time.

Eq;, can be written as:

[ (eﬂw(—K)fo/fs)—N (ejQW(—K)fo/fs)_N+1 (ej%(—K)fo/fs)N
(e72m(=K4Df/ )TN (iam(=K4Dfo/ £y TNHE - (giam(- KD o/ )N
Eon = :
(emeo/fs)*N (ejQwao/fs)*N“ (ej27rKfo/fs)N
[ o2n(—N)—K)fo/fs  oi2n(-N+D)(=K)fo/fs  oi2nN(=K)fo/fs
ei2n(=N) =K+ fo/fs  oi2n(~N+1)(~K+1)fo/fs  gi2nN(=K+1)fo/fs
(327 (~N)K fo/ I+ G2 (-NIDKfo/fe  d2aNKfo/f: .16)
[ cos2n(=N)(=K)fo/fs) ... cos(2aN(=K)fo/fs)
_|eos 2r(=N)(=K +1)fo/fs) ... cos2aN(=K +1)fo/fs)
cos (2m(—=N)K fo/ f5) . cos (2nNK fo/ fs)
sin 2 (=N)(=K)fo/fs) ... sin@aN(=K)fo/fs)
sin(2n(=N)(=K + 1) fo/fs) ... sin(2aN(=K + 1) fo/fs)
sin (27 (—=N)K fo/ f5) . sin (2eNK fo/ fs)

The most time-consuming part of the computation is the estimation of sines and
cosines. The reduction of the computational cost stems from the fact that the solution
¢x (n) of the following second-order difference equation [26]:

ek (n) —2cos 2nkfo/fs)ek(n—1)4+c(n—2)=0, n=3,4... , (3.17)
with initial conditions

cx (1) =cos 2mkfo/ fs), cx(2) = cos(dnkfo/fs) (3.18)
is given by
¢k (n) = cos (2mnkfo/fs), n=1,2,... . (3.19)

On the other hand, by employing ¢, (1) = sin (27kfy/fs) and ¢k (2) = sin (dnkfo/ fs)
as initial conditions, yields the solution ¢ (n) = sin (2mnkfy/fs). Thus, by using the
above difference equations, the computation of each trigonometric function is reduced to
a multiplication.
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3.2.3 HM Step 3: Ry, Matrix Approximation

Up to now, no approximation or discretization error was performed and the LS solution
has no additional error. However, if we allow for small errors, we can achieve a faster
computation and inversion for the matrix Ry, by discarding elements away from its
diagonals, or in other words set them equal to zero. This approximation is valid because
sinusoids which are away from each other have little or no interference.

In Figure 3.3 we plot in log scale the average (over 300 runs) magnitude of the (Rop )i
elements as a function of their distance from the main diagonal (since the matrix is
Toeplitz the elements of any given diagonal are equal). In the aforementioned plot it can
be seen that as we move away from the main diagonal more than four matrix elements, the
average magnitudes are always smaller than 10~%, while the average main diagonal values
are of order 102. One could say that the values away from the diagonal are relatively
small (when compared to the main diagonal). In other words, it can be assumed that in
practice Ry, is a strictly diagonally dominant matrix.

10 T T T T T T T
10°
10°
< 2
Q;O 10
o
-
S 10
>
<
10°
10°
10_10 1 1 1 1 1 1 1
0 5 10 15 20 25 30 35 40

Distance from the main diagonal

Figure 3.3: The average values of |Rg,| in log scale as a function of their distance from
the main diagonal.

Besides, since Ry, is Hermitian and strictly diagonally dominant, the Gershgorin
circle theorem states that Ry, is also non-singular. It is noteworthy that by setting
the elements which are away from the main diagonal to be equal to zero preserves that
beneficial property of Ryy.
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By keeping only K, diagonals of Ry, the computational cost for the inversion is
expected to be decreased. In this Step we build Ry, in a diagonal-by-diagonal way,
which when combined with the fact that Ry, is Toeplitz Hermitian allows us to find Ryy,
by calculating only a single element from about half of the diagonals (one element from
the main diagonal and one element for each one of the upper/lower diagonals). Obviously,
even less computations are needed if we consider the fact that significantly less elements
of Ry, are actually computed. Note that if methods for storing sparse arrays are used
then there is a decrease in the amount of memory utilized by the proposed algorithm too.
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3.3 Sinusoidal Model

In this section, we propose methods for decreasing the computational cost of the
Sinusoidal Model (introduced in section 2.2).

3.3.1 SM Step 1: Fast Matrix Multiplication

As a first step, we calculate the elements of Ry analytically. We begin by writing Ry
in the following form:

Ry = E."WIWE, . (3.20)

We substitute WHW given by (3.9) to (3.20) and rewrite Ry as follows:

Ry = EYWHWE,
= Ef/W?E, (3.21)
= W?EYE, .

Then, the elements of Ry are given by the expression:
N
(RO)zk = Z w2[n}e*jZﬂ'nfi/fsejZank/fs

N (3.22)

By applying the squared window (3.4) to (3.22) the elements of Ry are written in an
analytical way given by:

N
(Ro)ik = d, Z [ejQW(fk_fi)/fs}
n=—N
N N
+d, Z |:€j2ﬂ<fk_fi+2f7§7)/fs:| +d Z [€j27r(fk—fi—;—]§,)/fs} (3.23)
n=—N n=—N
[l sirk) [l s h)
tdy Y [em Fe=fit % /fs} +dy Y [em S /fs} 7
n=—N n=—N

where the coefficients dy, d; and dy are defined by (3.5), (3.6) and (3.7), respectively.

As before, we proceed by employing a standard mathematical identity for the sum of
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geometric series, seen in (3.13), which yields the following expression for Ry:

(Ro);, = dogo (27 (fir — fi) /fs)

v (2 (5= sor ) 0) v (2 (B £- ) /0) (5
o (27 (- i+ NS) J£.) + dagn (20 (o= £~ ) /)

where the auxiliary function go (x) is the one introduced in the Harmonic Model and
defined by (3.15).

As with the HM, we now have a formula to calculate directly the elements of Ry and
as a result we can refrain from doing the matrix multiplication in (3.20), which is more
efficient. As noted earlier when introducing the SM, but also from (3.24) it can easily be
deducted that the matrix Ry is Hermitian, thus, taking advantage that form of Ry we
can find Ry by calculating only (2N + 1)N of its elements instead of all (2N + 1)2.

3.3.2 SM Step 2: Faster Computation of E,

In the second step, we propose a way to decrease the computational cost of the
calculation of Ey. The computational complexity in terms of N and K will not change
if after this step, however, even though the number of the calculations required does not
change, the calculations required become less complex.

Eq can be written as:

[ (e2mt=re/f) N (g2mfose/ F) TN (it /£ N
J2mf_k41/fs -N eI2mf-k+1/fs —N+1 eI2mf-k+1/fs N
B, — (e f /f) ( f /f) ( f /f)
(ej27er/fs)_N (ejQWfK/fs)_N o . (ejQWfK/fs)N
[ cos 2m(=N)fox/fs) ... cos(2aNf_x/fs)
_ | cos 2rn(=N)f-k+1/fs) cos (27N f_ 11/ fs) n (3.25)
| cos@r(=N)fx/f) ... cos(2nNfic/f)
in(2r(=N)f-x/fs) ... sin@rNf_g/f)
sin (27 (=N)f_x1/fs) ... sin(2aNf_gi1/fs)
sin 27 (=N)fx/fs) - . sin (27N frxwo/ fs)

From the above we can see that either way Ry is written, the most time-consuming
part of the computation is the estimation of sines and cosines, or equivalently, of expo-
nentials. The computational acceleration stems from the fact that the solution ¢ (n) of
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the following second-order difference equation [26]:

cg(n) —2cos 2nfi/fs)eck(n—1)+c(n—2)=0, n=3,4..., (3.26)
with initial conditions
cr (1) =cos 2 fi/fs), ¢k (2) =cos(dmfe/fs) , (3.27)
is given by
¢k (n) =cos 2mnfi/fs), n=1,2,... . (3.28)

Moreover, using ¢ (1) = sin (27 fi/fs) and ¢ (2) = sin (4n fi/fs) as initial conditions
results in ¢ (n) = sin (27nfi/ fs). Thus, using the above equations, the computation of
each trigonometric function is reduced to a simple multiplication.

3.3.3 SM Step 3: Ry Matrix Approximation

In our previous calculations for the SM no approximations were performed. However,
by considering small approximation errors can allow us to further decrease the computa-
tional load. Working similarly as in the HM case in Section 3.2.3, we take advantage of
the fact that sinusoids which are away from each other have little interference.

The role of illustrating the effect of that realization is bestowed upon Figure 3.4.
Which Figure shows the averaged (over 300 runs) values of | (Ry),, | in a log scale, as a
function of their distance from the main diagonal. Since now the matrix is not Toeplitz,
an additional average has been taken depending on how many elements with that distance
exist. For instance, a (2K +1) x (2K +1) matrix has 2K +1 elements in the main diagonal,
2-2K elements with a distance of one from the main diagonal, 2- (2K — 1) with a distance
of two and so on, until we reach the two furthermost elements whose distance from the
main diagonal is 2K . In this Figure, it can be also seen that the average magnitude of
all the elements that have a distance greater than five elements from the main diagonal is
lower than 10~*, while the elements in the main diagonal have an average magnitude of
order 10%. Thus, we can then safely assume that the values away from the main diagonal
can be considered to negligible compared to the values closer to and on the main diagonal.

So in practice Ry has a strictly dominant main diagonal. If we also consider the fact
that Ry is Hermitian then it is invertible, according to the the Gershgorin circle theorem,
an important property of Ry that is kept intact if we remove elements that are away from
the main diagonal.

Thus, if we keep only K, of the diagonals of Ry, the inversion is expected to be
performed much more efficiently. In this Step we build Rg in a diagonal-by-diagonal
fashion, which when combined with the fact that Ry is Hermitian it allows us to form
Ry by calculating only half of the diagonals (the main diagonal and the upper/lower
diagonals). Obviously, even less computations are performed if we consider the fact that
significantly less elements of Ry are actually computed. Note that, if methods for storing
sparse arrays are used then there is a decrease in the amount of memory utilized by the
algorithm.
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Figure 3.4: The average values of |Ry| in log scale as a function of their distance from
the main diagonal.
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3.4 Quasi-Harmonic Model

In this section, we will describe the process implemented to accelerate the computation
of the Quasi-Harmonic Model coefficients (introduced in section 2.3).

3.4.1 QHM Step 1: Fast Matrix Multiplication

We start by calculating the elements of R = Ef WHWE analytically. Considering
the QHM case (the time-varying model) we have:

j7g— Ron Run
Eq,|E W*W |Eg,|Eq,| = , 3.29
B[] Bl = [R 1] (3.29
where the sub-matrices Rgp, Ry, and Ry, are given by:
Ry, = ELWHWE, , (3.30)
th - EéthHWElh 5 (331)
Ry, = EZWHWE,, . (3.32)

As far as (3.30) is concerned we have shown in section 3.2.1 that the matrix multiplica-
tion can be surpassed by calculating the elements of Ry, directly via (3.14). Our purpose
is to find similar expressions that will allow us to compute immediately the elements of
R, and Ry, as well.

Working in similar fashion, we substitute (3.9) the squared window WH# W, to (3.31)
and (3.32) and rewrite Ry, and Ry, as follows:

Ry, = W2EJ Eyj, | (3.33)
Ry, = W2EE By, . (3.34)

Doing this, the elements of Ry, and Ry, are given by:

N
(R1h>ik = Z w2[n]e_jQW”ifO/fsnej%mka/fs

N (3.35)
= 3 wW?[nfnes -0/t
n=—N
N
(RQh)zk = Z w2[n]ne-j%rnifo/fsnej?ﬂnk:fo/fs
n:]\;N (3.36)
= 3 WP [pfnresmn il
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By applying a parameterized squared window, as defined by equation (3.4) to (3.35)
and (3.36) we obtain the following expressions:

N
th = Z €J2W(k fO/fS]
N N
+di Y n [632”« )f“?fffv)/fs] +d Y n [ef%((k*i)fm%)/fs] (3.37)
n=—-N n=—N
N N
+ dy Z n [ej27r((k—i)f0+fﬁs)/fs} +dy Z n [€j27r((k—i)f0—fﬁs)/fs] |
n=—N n=—N
N
(R2h)’bk‘ = dO Z n2 [€j27r(k_z)f0/fs]
n=—N
N N
i Yy n? [ ERE] 3T w2 R (358)
n=-N n=—N
N N
tdy Y w? [eﬂ'%((’f—i)fw%)/fs} +dy Y n? [ej%((k—i)fo—fﬁ)/fs] '
n=—-N n=—N

where the coefficients dy, d; and ds are given by equations (3.5), (3.6) and (3.7), respec-
tively.

By employing the standard mathematical identity for the sum of geometric series, it
can be proved that:

GV N G2 | g (NH1/2)
Z na’ T (al2 — g2y tN— e (3.39)

Using the above equation, the elements of Ry, show up, thus they can be computed
without performing the summation. Similarly, it can be proved:

N N+ 4 g~ (N+D) ¥ 4+ g N aN+1/2 _ o—(N+1/2)

2 n __ 2 2
Z n'a" =N (a1/2 _ a—1/2)2 o <N+1) (a1/2 _ a—1/2)2 +2 (a1/2 _ a—1/2)3 (340)
n=—N

Then, the elements of Ry, are computed. Thus, it can be written in a more compact
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form, that the elements of the sub-matrices R,,;, m = 0, 1,2 are given by?:

(Ronn) iy = dogm (27 (k — ) fo/ f)
L)1)+ g (2 (060

dign (20 (6 =i) fo+ L))
tdagn (20 (=) fo+ NS) 15.) + dag (27 (=) o N) /)

(3.41)

where m = 0, 1, 2 and the auxiliary function gq () is given by (3.15). While, the remaining
auxiliary functions g; (z) and g (z) are defined as follows:

. sin(Nz) cos((2N+1)z/2)
Jo=mr—s — N—Smw , x#0
0 () { oo/ N ey 2 f . (3.42)
N2 cos((N+1)x )—i—(N—&-l)2 cos(Nx)  sin((2N+1)x/2) T ?é 0
gg(x) — 2sin?(x/2) 2sin3(z/2) . (3_43)
N(N +1)(2N +1)/3, =0

Finally, due to the fact that the computations of trigonometric functions are expensive,
(both sines and cosines are required to be calculated) the computation of (3.41) can be
accelerated by considering the following identities [28]:

cos (0 £ 0) = cos (0) — [acos (0) £+ Bsin (0)]

3.44
sin (6 4 6) = sin (0) — [asin (0) F B cos (0)] (3.44)
where a and [ are precomputed coefficients defined in terms of 9,
= 2sin%(6/2) ,
a sin” (0/2) (3.45)

B =sin(9) .
Thus, the sines and cosines of only one of the five terms in (3.41) is required, while the
remaining terms are computed using the above formulas.

3.4.2 QHM Step 2: Faster Computation of Egy, and Ey;

As it has been more thoroughly shown in section 3.2.2, we have already introduced a
faster way of computing Eq, by rewriting it as a sum of sines and cosines. That enables
us to estimate quickly the matrix elements using the solution of a difference equation.
Thus, instead of computing exponentials or trigonometric functions (except of course the
initial conditions of the difference equations), the computation of Eg, elements has been
replaced by (faster to calculate) multiplications. Obviously, having computed Egy,, the
elements of Ey, are given by (Ei),, = n(Eg),, in O (NK) multiplications (or more
precisely in (2K + 1) (2N + 1) multiplications).

2 An alternative way to find the elements of Ry;, and Ry, is to set wi, = 27n (k — i) fo/fs. Then,
we can see that % = nj(Ron)it = j(Rap)ik. Similarly, for the derivative of Ryp: W =
nj(Rin)ie = j(Ran)ik. Thus the respective relations can used to find g; and go by employi;lg the
Dirichlet kernel go: aaw = jgo. Thus g is the second derivative of the Dirichlet kernel

multiplied by j and —g5 its second derlvatlve
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3.4.3 QHM Step 3: Rqum Matrix Approximation

During the previous steps no approximation errors were introduced. The act of allow-
ing small errors to the results enables us to accelerate even further the process of finding
the amplitude coefficients for the Quasi-Harmonic Model. Working in the same way as
for the Harmonic Model in section 3.2.3, we will discard certain elements of the matrix to

R%th for the QHM) and replace them with zeros. In the HM
Ry, Ron

we turned the matrix to be inverted (Ry, in that case) into a Ky-band matrix by discard-
ing elements that were away from the main diagonal more than K, elements. Turning
Rqguw to a band matrix would seem a natural extension. However, in HM we reached
that realization by taking advantage of the fact that sinusoids that are away from each
other have little interference. Considering that, we see that another workaround should
be implemented in this case.

be inverted (RQHM =

In Figures 3.3, 3.5 and 3.6 we show in log a scale the average, over 300 executions,
magnitude of the (Ros);,, (Rin);, and (Rap),, matrix elements, respectively, as a func-
tion of the distance of the individual element from the main diagonal. Since all of the
R,.n, m = 0,1,2 matrices are Toeplitz, all the elements on a given diagonal are equal.
Figure 3.3 shows that the elements in the main diagonal have an average magnitude at the
order 102, while by moving away from the main diagonal more than five elements results
in a reduction of the magnitude at approximatelyl10~>. We can easily see (by substituting
go (z) from (3.15) to (3.41)) that, by construction, R;j, has zeros in the main diagonal.
However, in Figure 3.5 we can see that the elements of the upper- and sub-diagonal have
an average magnitude of order 10%, while by moving away from the diagonal more than
five elements results in reduction of the magnitude value to 10~2. Concerning the last
Figure 3.6, it can be observed that the main diagonal has an average magnitude of about
105, while by moving away from the main diagonal more than five elements results in
reducing its value to 10°.

Therefore, it can be said that the average magnitude values decrease as we move away
from the main diagonal. Following the same principle as in the HM would mean that the
technique should be applied to each sub-matrix of Rquy individually. This is translated
into keeping K, diagonals from Rg,, Ry, and Ry,. The other elements which are not
close enough to the main diagonal are not computed and set to zero in an effort to reduce
the computational load. In this Step we build the R,,,, m = 0, 1, 2 matrices in a diagonal-
by-diagonal way, which when combined with the fact that R,,;, are Toeplitz Hermitians
it allows us to form R,,, by calculating only one element per diagonal for about half
of the diagonals (one element for the main diagonal and one element per upper/lower
diagonals).
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Average |(R1h)ik|
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Figure 3.5: The average values of |Ry;| in log scale as a function of their distance from
the main diagonal.
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Average |(R2h)ik|
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Figure 3.6: The average values of |Rg| in log scale as a function of their distance from

the main diagonal.

39



CHAPTER 3. Speeding Up the Computations

3.5 Generalized Quasi-Harmonic Model

In this section, we introduce the techniques implemented to accelerate the computa-
tion of the Generalized Quasi-Harmonic Model amplitude coefficients (introduced back
in Section 2.4).

3.5.1 GQHM Step 1: Fast Matrix Multiplication

First, we calculate the terms of R = Ef WHWE analytically. Considering the GQHM
case (the aharmonic time-varying model) results in the following equation:

HxrH . Ry R,
(Eo[Ex] " WHW [Eo|E,] - {R{, RJ | (3.46)
where the sub-matrices Ry, Ry and Ry are given by:
Ry = EfWHAWE, , (3.47)
R, = EJ/WHIWE, , (3.48)
R, = EIWHIWE, . (3.49)

As far as (3.47) is concerned, we have shown in Section 3.3.1 that the matrix multipli-
cation can be surpassed by calculating the elements of Rq directly via (3.24). Our purpose
is to find similar expressions that will allow us to compute immediately the elements of
R, and R as well.

Working in a similar fashion, we substitute (3.9), which gives the squared window
WHW  to (3.48) and (3.49) and rewrite R; and Rs, respectively, as follows:

R, = W?E/'E, | (3.50)
R, = W?EYE; . (3.51)

Next, we compute to find the elements of R; and Ry using the following expressions:

N
(Rl)ik = Z w2[n]e_jQani/fsnejQank/fs
n:A?N (3.52)
= N WP[nfned U
n=—N
N
(Ra)ir = Z w2[n]ne—jzﬂnfi/fsnegszk/fs
n:];N (3.53)
= Z w2[n]n26j2“"(fk*fi)/fs .
n=—N
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By employing the parameterized squared window from (3.4) in (3.52) and (3.53) we
obtain:

N
(Rl)ik = dy Z n |:€j27r(fk—fi)/f3j|
n=—N
N N
+d, Z n [ej%(fk—fri—g%)/fs} +d, Z n [ej%r(fk—fi—%)/fs] (3‘54)
n=—N n=—N
N N
+d > m |:€j27f(fk—fi+ff\‘?)/fsi| +d > m [ejzw(fk—fi—%)/fs] ’
n=—N n=—N

N
(Ro)y = do Y n? [PV s/ss]

n=—N
N N
+d Z n? [ej%(fk—fﬁgf%)/fs} +d Z n2 [eﬁ‘?ﬂ(fk—fi—af%)/fs} (3.55)
n=—N n=—N
N N
tdy 3 [ejzﬂ(fk—m%)/fs} tdy S [ejzw(fkffi—%)/fs] '
n=—N n=—N

where the coefficients dy, d; and ds are given by equations (3.5), (3.6) and (3.7), respec-
tively.

As before, the standard mathematical identity for the sum of geometric series is used.
Employing (3.39), the elements of Ry show up, thus they can be computed without
performing the summation. In a similar way, utilizing (3.40), the elements of Ry are
computed.

Thus, in compact form, the elements of the sub-matrices R,,, m = 0,1,2 are given
by:

g (20 (o= St ) /0:) + doan (2 (5 5= 55 ) /1)

+d2gm (27]- <fk - fz + %) /fs> +d2.gm (27‘- (fk - fz - %) /fs) , M = 07172
(3.56)
where the auxiliary functions go (z), g1 (z) and g (z) are given by (3.15), (3.42) and

(3.43), respectively.

Finally, due to the fact that the computations of trigonometric functions are expensive,
the fact that both sines and cosines are required to be calculated, enables us to decrease

41



CHAPTER 3. Speeding Up the Computations

the computational cost of (3.56) by exploiting the same identities utilized in the QHM
model, given by (3.44). Thus, the sines and cosines of only one of the five terms in (3.56)
are required, while the remaining terms are computed using the above formulas.

3.5.2 GQHM Step 2: Faster Computation of E; and E;

As it has been thoroughly shown in section 3.3.2, we have already introduced a faster
way of computing Eq by rewriting it as a sum of sines and cosines. Taking under consid-
eration the form of arguments of these trigonometric functions we are able to estimate
quickly the matrix elements using the solution of a difference equation. Thus, instead
of computing exponentials or trigonometric functions, the computation of Eqy has been
replaced by (faster to calculate) multiplications. Obviously, having computed matrix Eq,
the elements of E; are given by (E4),, = n (Ey),, with its cost being one multiplication
per array element. Thus we have replaced the O (N K') exponential or trigonometric cal-
culations with an equal number of (computationally cheaper) multiplications, for both
EOh and Elh-

3.5.3 GQHM Step 3: Rgqgam Matrix Approximation

During the previous steps no approximation errors were introduced. Working in the
same way as in the SM in 3.3.3, we discard certain elements of the matrix to be inverted

(Requm = {Ifégfffiij for the GQHM) and replace them with zeros. In the SM we turned
1

the matrix to be inverted (R in that case) into a Ky-band matrix by discarding elements
that were far apart from the main diagonal more than K elements. Turning Rgqum to
a band matrix would be suitable. However, that realization in the HM was reached by
considering the fact that sinusoids which are placed away from each other have a little
interference. With that in mind, it is realized that a more complex variant of the same
technique is required.

In Figures 3.4, 3.7 and 3.8 we can see in a log scale the average (over 300 runs)
magnitude of the (Ry),,, (R1),, and (Ry),, matrix elements respectively as a function of
the distance of the element from the main diagonal. Since the R,,, m = 0,1, 2 matrices
are not in general Toeplitz and the elements of any given diagonal should have different
values, a different average has been taken depending on how many elements at a given
distance from the main diagonal exist. For instance, any (2K + 1) x (2K + 1) matrix R,,
has 2K +1 elements in the main diagonal, 2-2K elements with a distance of one from the
main diagonal, 2- (2K — 1) with a distance of two elements and so on, until we reach the
two furthermost elements that have a distance of 2K from the main diagonal. In Figure
3.4 it can be seen that the elements in the main diagonal have an average magnitude of
10%, while as we are moving away from it more than five elements it results in a magnitude
reduction to values about 10™*. We can easily see (by substituting go (x) from (3.15) to
(3.56)) that by construction, Ry has zeros in its main diagonal. However, Figure 3.7
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shows that the elements of the upper- and sub-diagonal have average an measure of order
10*, while moving away from the diagonal more than five elements results in reducing its
value to 107!, Regarding the Figure 3.6, it can be observed that the main diagonal has
an average magnitude of about 108, while by moving away from the diagonal more than
five elements, results in reducing it at the order of 102

105 T T T T T T T

=
o
(=}
T
1

Average |(R1)ik|

10° y

10_10 1 1 1

0 5 10 15 20 25 30 35 40
Distance from the main diagonal

Figure 3.7: The average values of |R;| in log scale as a function of their distance from
the main diagonal.

Hence, from the above figures we can safely deduct that the average magnitude values
decrease as we move away from the main diagonal. Following the same principle as in
the SM would mean that the technique should be applied to each sub-matrix of Raqmwm
individually. This is equivalent to keeping K| diagonals from Ry, R; and Ry. The other
elements that are not close enough to the main diagonal are not computed and set to zero
in an effort to reduce the computational load. In this step we build the R,,,m = 0,1,2
matrices in a diagonal-by-diagonal manner which, when combined with the fact that
R,, are Hermitian, it allows us to construct R,,; by calculating only about half of the
diagonals (the main diagonal and the upper/lower diagonals).
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Average |(R2)ik|
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Figure 3.8: The average values of |Ry| in log scale as a function of their distance from

the main diagonal.
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Evaluation

4.1 Computational Complexity

In this section, we start by analyzing the computational complexity of our proposed al-
gorithms. Without any of our enhancing steps, which case is from now on denoted as Step
0, the total computational complexity of the LS solution is of order O (NK? + K + NK),
if we take into account that W is diagonal. The first term, O (N K?), arises from the mul-
tiplications from which the R,,, m = 0h, 1h,2h,0,1,2 arrays are yielded, if computed
directly from: (2.12), (2.38), (2.39), (2.25), (2.51) and (2.52). If Step 1 is used, each
element of R,, is computed in constant time (O (1)), instead of O (N). Thus, the com-
plexity of finding the R matrices is reduced to the order of O (K?) for the non-harmonic
cases. While, for the harmonic cases taking advantage of the Hermitian Toeplitz forms
of R,,, m = 0h, 1h, 2h reduces the order to O (K).

The term O (NK) is presented when calculating the E matrix, which depending on
the model can be Eg,, Eq, [EOh]Elh] or [Eo\El]. That which in practice burdens the
CPU when computing the E matrices, is the fact that each element calculation requires
the usage of exponential or trigonometric functions. By exploiting Step 2, we achieve
the computation of the sequences sin (27nf;/ fs) and cos (2nnfy/fs), for k= —-K,...| K
and n = —N,..., N (or sin (2mnkfy/fs) and cos (2mnkfy/fs) for the harmonic cases),
by using approximately 8 VK multiplications (2 multiplications per element of Eq. It is
noteworthy that, assuming that the multiplication has complexity M (d) !, where d the
length of the numbers to be multiplied in digits, the complexity of calculating an exponen-
tial or a trigonometric function varies between O (d'/2M (d)), O (d'/3log?*(d)M (d)) and
O (log*(d)M (d)). Considering the asymptotically best case scenario (O (log*(d)M (d)))
for the single call of a trigonometric function, the calculation of Ey, and E, without
the usage of Step 2 requires O (KN logz(d)/\/l(d)) operations, while after Step 2 it is
reduced to O (KNM(d)). From the calculation E;;, and E; we have the same gain,

!Depending on the multiplication algorithm used, the complexity M (d) represents at the worst case
a complexity of order O (d?) and at the best case O (dlog (d)log (log(d))).
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since the direct method does not take advantage of the relation between Eg, and Eq:
(E1n),.. = n (Eon),, (and between E; and E; respectively: (E;),, = n(Ey),,). Thus,
while it takes at best O (KN log?(d)M(d)) operations (or O (KNd'/?log?(d)M(d)) at
worst) to find E, after the implementation of Step 2 even for the time-varying models it
reduces to O (KNM(d)) operations.

The remaining term O (K?) stems from the inversion of the case dependent ma-
trix R, which has dimensions (2K + 1) x (2K + 1) for the HM and SM models and
(4K + 2) x (4K + 2) for the time-varying QHM and GQHM. The act of allowing the
approximation of the R matrix by its Ky-banded counterpart, reduces the cost of its in-
version to O (K2K), if the positions of the zeroed elements are taken into account. Also,
in Step 3 the fact that the R,,,m = 0h,1h,2h,0,1,2 are constructed in a diagonal-
by-diagonal fashion, enabled us to take advantage of the Hermitian property of the
matrices and calculate only (K, — 1)/2 + 1 diagonals. In total, the complexity was
reduced from O (NK? + K3+ NK) to O (K? + KK + NK), for the general cases and
to O (K + KK + NK), for the harmonic cases.
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4.2 Synthetic signals

In the following, we evaluate the performance of the proposed algorithm in a set of
synthetic signals as follows:

K
s[n]:Zcos(Qﬂnfk/fs), n=-N,...,N, (4.1)
k=0

where f; = 16000 Hz, which is a typical value for the sampling frequency. The parameters
K and N vary in the following sets K € {10,20,...,60} and N € {150,175, ...,300},
respectively.

For the special case, of harmonic frequencies, f, = kfy, k= —-K,—-K+1,... K—1 K,
the fundamental frequency fy is chosen uniformly from the interval [85,255] Hz, which
are typical values of fundamental frequency for the human speech.

For the general case, when the frequencies fj have no relation to one another, we set
fo = 0 and the rest of the frequencies (for k = —K,-K +1,...,-1,1,...,. K — 1, K)
are uniformly chosen from the interval (85, %) Hz under the conditions that every two
frequencies should be at least 85 Hz apart and that fi,_1 < f3.

The experiments were performed on a computer equipped with an Intel Core 2 6600
processor at 2.4 GHz and a memory of 2GB. Note that only a single core of the CPU
was used to ensure accuracy of the results. The operating system was Windows XP
Professional (32 bit), while experiments were implemented using the MATLAB software.

4.2.1 Mean Square Error

In the following, we evaluate the estimation performance for the model parameters
using the Mean Square Error (MSE) between the values estimated by employing the direct
approach and the values we get when our accelerated algorithms are used. Assuming that
Z is the estimated value of x, then the MSE of the estimator is defined as:

MSE(z) = E [|Z — 2] , (4.2)

where E[.] indicates the mean value. The MSE is widely used in the design of algorithms
and can assess the quality of an estimator in terms of its variation and unbiasedness.

In this experiment we analyzed 42000 arbitrarily created signals using the method
described in the previous section (1000 per N and K case). Then, we calculated the
average MSE for every modification and every individual model and model parameter.
The results can be seen in Table 4.1. Note that Step 1 corresponds to the case where
the elements of the matrices R,,,, m = Oh, 1h,2h,0,1,2 are computed quickly using the
aforementioned auxiliary functions g, ¢1, g2 and (3.44). Step 2 refers to the additional
improvement of accelerating the computation of Eg, for the harmonic and Eg for the
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general cases by using the difference equations (3.17) and (3.26), respectively, as well as
Step 1 included. Finally, the set of Steps 3- Ky for Ky = 3,5, 7 indicated that the methods
described in Steps 1 and 2 were implemented and in addition that the R,, matrices are
Ky-diagonalized (Step 3).

In Table 4.1 we can see that the error corresponding to the Steps 1 and 2 is very small
and should be considered an unavoidable arithmetic error, especially when we consider
the fact that all the calculations done in those steps were exact. Since approximations
are performed at Steps 3-3, 3-5 and 3-7 a greater error is introduced, as expected. On
the other hand, taking under consideration the fact that we approximated a matrix with
its K-diagonal counterpart the error is kept at acceptable levels.

HM SM QHM GQHM
a a a b a b
Step 1 2.511e-015 | 2.511e-015 | 3.779e-012 | 3.553e-012 | 1.028e-013 | 6.658e-015
Step 2 2.402e-015 | 2.402e-015 | 3.779e-012 | 3.553e-012 | 1.664e-013 | 1.261e-014
Step 3-7 || 3.651e-006 | 3.651e-006 | 4.819e-003 | 1.010e-003 | 6.042e-004 | 3.653e-005
Step 3-5 || 1.485e-005 | 1.485e-005 | 1.868e-002 | 2.824e-003 | 1.186e-003 | 6.599e-005
Step 3-3 || 1.220e-004 | 1.220e-004 | 2.625e-002 | 2.030e-003 | 1.209e-002 | 6.207e-004

Table 4.1: Average MSE for each individual model and parameter compared to the direct
LS solution.

4.2.2 Signal-to-Reconstruction Error Ratio

Through MSE we get an indication of how well the parameters are estimated. How-
ever, our main concern is how much the synthesized signal resembles the original signal.
For this purpose, we used another 42000 signals generated as described in section 4.2.
We analyzed and re-synthesized these signals and compared the re-synthesized with the
original one using the Signal-to-Reconstruction Error Ratio (SRER) defined as:

a(s)

SRER = 201log;, oy (4.3)
where s is the original signal, y is the reconstructed signal and o(.) is the standard
deviation which is defined by o(s) = /E[(s — E[s])?]. In Table 4.2, we can see the
resulting SRERs. Note that Step 0 is the case where no improvements are implemented.
Therefore, Step 0 represents the highest value that can be reached. As we can see, the
SRER values for Steps 1, 2 are hardly reduced as expected, since no approximations are
performed. In steps 3-K, we can see that the SRER varies from 70 to 90 dB at the worst
case and from 105 to 120 dB at the best case. Even considering the worst case scenario
(72 dB) there is no significant loss of the SRER.
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M SM QM GQIM

Step 0 || 277.43 dB | 272.79 dB | 279.44 dB | 274.96 dB
Step I || 277.41 dB | 272.64 dB | 277.93 dB | 271.38 dB
Step 2 | 277.10 dB | 272.64 dB | 274.37 dB | 270.51 dB
Step 3-7 || 119.77 dB | 125.94 dB | 106.55 dB | 112.80 dB
Step 3-5 | 107.85 dB | 111.16 dB | 94.73 dB | 97.93 dB
Step 3-3 || 90.25 dB | 86.20 dB | 77.03 dB | 72.06 dB

Table 4.2: Average SRER.

4.2.3 CPU time

Having studied the reliability of the parameter values and the reconstructed signals
obtained by our proposed accelerations, in the following section we will focus on examin-
ing whether the actual process accelerated in terms of the required time. We randomly
generated 42000 signals in the manner described in section 4.2 and analyzed these sig-
nals to find their amplitude coefficients. In Table 4.3, we observe the average execution
time for each improvement. For convenience, Table 4.5 presents the relative CPU time
improvements as a percentage. The improvement is computed with respect to the time it
took to directly analyze the signals through the direct usage of the Least Squares method
(Step 0).

As we can see in 4.5, from Step 0 to Step 1 we achieve an improvement of 45% both
for the HM case, of 55% for the QHM and the improvements for the SM and GQHM cases
are 6% and 26%, respectively. The reason for this difference in performance stems from
the fact that sub-matrices R,, are Toeplitz in the harmonic case. Step 2 offers almost
the almost same improvement in performance in all the models as expected, since it is
almost model independent. As it can be noticed in the second line of Table 4.4, step 2
saves about 2 ms in the GQHM and about 2.5 ms in all the other cases. The Steps 3-K
are always faster at about 80-85% faster.

HM SM QHM GQHM
Step 0 8.575 ms | 8.650 ms | 23.609 ms | 23.736 ms
Step 1 4.666 ms | 8.115 ms | 10.569 ms | 17.482 ms
Step 2 1.973 ms | 5.454 ms | 7.983 ms | 15.455 ms
Step 3-7 || 1.474 ms | 1.744 ms | 4.155 ms | 4.668 ms
Step 3-5 || 1.416 ms | 1.620 ms | 3.712 ms | 4.092 ms
Step 3-3 || 1.397 ms | 1.568 ms | 3.424 ms | 3.729 ms

Table 4.3: Average CPU times.
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HM SM QHM GQHM
Step 0 - Step 1 3.909 ms | 0.535 ms | 13.040 ms | 6.254 ms
Step 1 - Step 2 2.693 ms | 2.661 ms | 2.586 ms | 2.026 ms
Step 2 - Step 3-7 || 0.499 ms | 3.711 ms | 19.455 ms | 19.068 ms
Step 2 - Step 3-5 || 0.557 ms | 3.834 ms | 19.898 ms | 19.643 ms
Step 2 - Step 3-3 || 0.576 ms | 3.886 ms | 20.185 ms | 20.007 ms

Table 4.4: CPU time differences between every step and the previous one.

M SM QOM | GQOM
Step I | 45.583 % | 6.184 % | 55.232 % | 26.349 %
Step 2 || 76.991 % | 36.946 % | 66.185 % | 34.887 %
Step 3-7 || 82.810 % | 79.841 % | 82.402 % | 80.335 %
Step 35 || 83.481 % | 81.270 % | 84.279 % | 82.759 %
Step 3-3 || 83.705 % | 81.871 % | 85.496 % | 84.291 %

Table 4.5: CPU time improvement of every step in percentage related to Step 0.

4.2.4 Noisy Signals

In the following, we test the robustness of the proposed algorithms in the case of
noisy signals In particular, we examine whether the approximation reduce the SRER
when applied to noisy signals. Again, we employed 42000 signals randomly generated
as described in section 4.2 corrupted by additive white Gaussian noise, such that the
Signal-to-Noise Ratio (SNR) of the original signal decreased to 10,20, ...,80 dB. SNR is
defined in similar a fashion as SRER:

SNR = 20log,, — 215
o

(so —s) ,

where s, is the original synthetic signal and s the noisy signal, which is also the signal to
which the analysis is performed.

(4.4)

Tables 4.6 - 4.13 demonstrate the average SRER, the SNR varies from 5, 10, 20, ... 80
dB. In most cases, the SRER is almost the same with the value given by Step 0 (our
reference value, since it has no speed ups, thus no noise is induced by an approximation).
Only, the tridiagonal case of Step 3 (Step 3-3) tends to deviate noticeably, especially for
the SNR values of 70 and 80.
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M SM | QHM | GQHM
Step 0 || 8.20 dB | 8.20 dB | 9.56 dB | 9.84 dB
Step 1 | 8.20 dB | 8.20 dB | 9.56 dB | 9.84 dB
Step 2 | 8.20 dB | 8.20 dB | 9.56 dB | 9.84 dB
Step 3-7 || 8.20 dB | 8.20 dB | 9.53 dB | 9.84 dB
Step 3-5 || 8.20 dB | 8.20 dB | 9.56 dB | 9.83 dB
Step 3-3 || 8.20 dB | 8.20 dB | 9.51 dB | 9.54 dB

Table 4.6: Average SRER with additive noise (SNR=5).

oM SM QOM | GQOM
Step 0 | 12.44 dB | 12.49 dB | 13.85 dB | 14.13 dB
Step 1 | 12.44 dB | 12.49 dB | 13.85 dB | 14.13 dB
Step 2 | 12.44 dB | 12.49 dB | 13.85 dB | 14.13 dB
Step 3-7 || 12.44 dB | 12.49 dB | 13.83 dB | 14.12 dB
Step 3-5 || 12.44 dB | 12.49 dB | 13.82 dB | 14.10 dB
Step 3-3 || 12.44 dB | 12.49 dB | 13.71 dB | 13.84 dB

Table 4.7: Average SRER with additive noise (SNR=10).

M SM QOM | GQHOM
Step 0 || 22.09 dB | 22.14 dB | 23.49 dB | 23.77 dB
Step 1 | 22.09 dB | 22.14 dB | 23.49 dB | 23.77 dB
Step 2 | 22.09 dB | 22.14 dB | 23.49 dB | 23.77 dB
Step 3-7 || 22.09 dB | 22.14 dB | 23.46 dB | 23.77 dB
Step 3-5 || 22.09 dB | 22.14 dB | 23.44 dB | 23.74 dB
Step 3-3 || 22.09 dB | 22.14 dB | 23.27 dB | 23.29 dB

Table 4.8: Average SRER with additive noise (SNR=20).

M SM QOM | GQOM
Step 0 || 32.05 dB | 32.10 dB | 33.45 dB | 33.74 dB
Step I || 32.05 dB | 32.10 dB | 33.45 dB | 33.74 dB
Step 2 || 32.05 dB | 32.10 dB | 33.45 dB | 33.74 dB
Step 3-7 || 32.05 dB | 32.10 dB | 33.30 dB | 33.72 dB
Step 3-5 || 32.05 dB | 32.10 dB | 33.33 dB | 33.66 dB
Step 3-3 || 32.05 dB | 32.10 dB | 33.00 dB | 32.81 dB

Table 4.9: Average SRER with additive noise (SNR=30).
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M SM QOM | GQIOM
Step 0 || 42.05 dB | 42.10 dB | 43.45 dB | 43.73 dB
Step 1 | 42.05 dB | 42.10 dB | 43.45 dB | 43.73 dB
Step 2 || 42.05 dB | 42.10 dB | 43.45 dB | 43.73 dB
Step 3-7 || 42.05 dB | 42.10 dB | 43.30 dB | 43.68 dB
Step 3-5 || 42.05 dB | 42.10 dB | 43.17 dB | 43.50 dB
Step 3-3 || 42.04 dB | 42.07 dB | 42.45 dB | 41.98 dB

Table 4.10: Average SRER with additive noise (SNR=40).

oM SM QOM | GQOM
Step 0 || 52.05 dB | 52.10 dB | 53.45 dB | 53.73 dB
Step I || 52.05 dB | 52.10 dB | 53.45 dB | 53.73 dB
Step 2 || 52.05 dB | 52.10 dB | 53.45 dB | 53.73 dB
Step 3-7 || 52.05 dB | 52.10 dB | 53.15 dB | 53.57 dB
Step 3-5 || 52.05 dB | 52.10 dB | 52.86 dB | 53.18 dB
Step 3-3 | 51.98 dB | 51.92 dB | 51.41 dB | 50.55 dB

Table 4.11: Average SRER with additive noise (SNR=50).

M SM QOM | GQHOM
Step 0| 62.05 dB | 62.10 dB | 63.45 dB | 63.73 dB
Step I || 62.05 dB | 62.10 dB | 63.45 dB | 63.73 dB
Step 2 || 62.05 dB | 62.10 dB | 63.45 dB | 63.73 dB
Step 3-7 || 62.05 dB | 62.10 dB | 62.89 dB | 63.32 dB
Step 3-5 || 62.04 dB | 62.08 dB | 62.28 dB | 62.55 dB
Step 3-3 || 61.62 dB | 61.32 dB | 59.54 dB | 58.07 dB

Table 4.12: Average SRER with additive noise (SNR=60).

M SM QOM | GQOM
Step 0 || 72.05 dB | 72.10 dB | 73.45 dB | 73.73 dB
Step I || 72.05 dB | 72.10 dB | 73.45 dB | 73.73 dB
Step 2 || 72.05 dB | 72.10 dB | 73.45 dB | 73.73 dB
Step 3-7 || 72.04 dB | 72.09 dB | 72.40 dB | 72.84 dB
Step 3-5 || 71.96 dB | 71.99 dB | 71.20 dB | 71.36 dB
Step 3-3 || 70.37 dB | 69.75 dB | 66.23 dB | 64.03 dB

Table 4.13: Average SRER with additive noise (SNR=70).
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M SM QOM | GQOM
Step 0 || 82.05 dB | 82.10 dB | 83.45 dB | 83.73 dB
Step I || 82.05 dB | 82.10 dB | 83.45 dB | 83.73 dB
Step 2 | 82.05 dB | 82.10 dB | 83.45 dB | 83.73 dB
Step 3-7 || 81.99 dB | 82.05 dB | 81.48 dB | 81.95 dB
Step 3-5 || 81.49 dB | 81.53 dB | 79.13 dB | 79.27 dB
Step 3-3 || 77.63 dB | 76.57 dB | 71.09 dB | 68.03 dB

Table 4.14: Average SRER with additive noise (SNR=80).
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4.3 Voice Signals

We illustrated the competence of the various Sinusoidal Models to analyze synthetic
signals with and without the speed-up methods proposed. In this section we shall examine
how well the models perform with real speech signals. Obviously, the time improvements
have little difference with those of the synthetic signals and are not presented again. Our
focus will be given in the reconstruction quality, which again is measured in terms of the
SRER as previously by (4.3).

Contrary to the synthetic signals case, the frequency values of the sinusoids are un-
known. Thus, the additional step of frequency estimation was required before estimating
the amplitudes of the signal. For the Harmonic Case a variation of the YIN algorithm
was used. The YIN algorithm estimates the fundamental frequency [1]. For the general
case we performed a simple peak picking to the spectrum of the signal (found the K
maximum values).

The recordings analyzed included various voiced utterations to ensure that the har-
monic part of the signal was the dominant one, since no signal/noise separation was
performed. For all the cases (both harmonic and non-harmonic) we set K = 60. The
test set consists of signals with a sampling frequency f; = 44100 Hz. For the harmonic
models we set N = 352 and for the general models we set N = 573. This distinction
is performed because (as we elaborated in 1.3) the frequency estimation methods used
to detect the non-harmonic frequencies present approximation issues when using smaller
windows. Erroneous frequency values have as an effect the significant reduction of the
SRER, since the error affects both the process of the amplitude estimation (requires the
frequencies as input) and the reconstruction of the signal.

M QM

Step 0 | 30.81 dB | 49.23 dB
Step I || 30.81 dB | 49.23 dB
Step 2 || 30.81 dB | 49.23 dB
Step 3-7 || 30.81 dB | 47.41 dB
Step 3-5 || 30.81 dB | 42.37 dB
Step 3-3 || 30.80 dB | 25.99 dB

Table 4.15: Average SRER for voiced speech using HM and QHM (N = 352)

In Tables 4.15 and 4.16 we can see the SRER for the harmonic and the general models.
We can see that the time-varying models are always better as expected. But what is of
great interest is that the SRER values do not vary significantly between step 0 (the
reference values) and the next steps. With one exception being step 3-3 which in the
harmonic case reduces the SNR from 42.3 dB (at step 3-5) to 25.9 dB. In general, it can
be said that the speed up methods can be safely used in practice.
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SM GQHM
Step 0 31.26 dB | 36.30 dB
Step 1 31.26 dB | 36.30 dB
Step 2 31.26 dB | 36.30 dB
Step 3-7 || 31.26 dB | 36.30 dB
Step 3-5 || 31.26 dB | 36.09 dB
Step 3-3 || 31.25 dB | 35.87 dB

Table 4.16: Average SRER voiced speech using SM and GQHM (N = 573)
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Chapter 5

Conclusions and Future Work

In the present work our goal was to enhance the performance of the amplitude es-
timation for sinusoidal models. We began by doing some of the calculations manually,
rendering a matrix multiplication redundant by finding a direct formula for the resulting
elements of R. For the Harmonic models, that also enabled us to exploit the Toeplitz
form of the matrices to be calculated in order to avoid unnecessary calculations. Then, we
rewrote the matrix E comprised of exponentials, into a matrix consisting of trigonometric
functions. Observing the pattern of the arguments of the trigonometric functions, allowed
us to replace the calculations of these functions with simpler and faster multiplications
by utilizing a differential equation. Following these steps we managed to reduce the com-
putation times for the (simpler) Harmonic and Sinusoidal models by about 77% and 37%
respectively. The time-varying Quasi Harmonic and Generalized Quasi-Harmonic Models
had a reduction of 66% and 35% each.

In an effort to further reduce the computational cost of the Least Squares method
for the computation of unknown complex parameters, we started by performing approx-
imations of the matrices to be inverted (R). Turning the matrices to be inverted into
band matrices (or for the time-varying case into blocks of band matrices) was meaningful
in more than one ways. First, it decreased both the computation time of the matrix
(less elements to be computed) and the inversion. Second, the sinusoids that are away
from each other have a little interaction which results in a matrix of which the elements
away from the main diagonal have a smaller magnitude than the ones that are closer to
the main diagonal. For the time-varying models we discussed that the equivalent action
meant that we turn the sub-matrices of R in band form. That step, when combined with
the previous ones, decreased the computation time at about 80% - 85% depending the
model and the length of the band allowed.

In addition, we showed that neither the calculations done by hand nor the approx-
imations performed induced great distortions to the re-synthesized signal. The same
comparison was fulfilled for real speech signals, which deducted that in practice the dis-
tortion induced by the frequency approximations was greater than the error introduced
by the approximations.
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As future research directions we are interested in designing a analysis/synthesis system
using sinusoidal models, which would incorporate the proposed improvements. Then,
one could testify whether these acceleration processes add artifacts to the re-synthesized
signal, which are generally not detected by the SRER but easily heard by the human ear.
This of course implies the implementation of fast frequency estimation techniques, which
do not act as bottlenecks.

Undoubtedly, the possibility of additionally hastening of the estimation of the am-
plitude coefficients process is also worth investigating. Faster inversion of the case de-
pendent matrix R could be achieved if the special forms it obtains are exploited. The
special categories seen in practice depend on the model. Additionally, if Step 3-Kj is
utilized, since it turns the matrix either in a Ky-diagonal or in a block matrix consist-
ing of Ky-diagonal sub-matrices, another special form arises. Thus, the particular types
that appear are Hermitian Toeplitz matrix, matrix consisting of 4 Hermitian Toeplitz
sub-matrices, Hermitian Kjy-diagonal (banded) matrix, matrix consisting of 4 Hermitian
Ky-diagonal sub-matrices Hermitian Toeplitz Ky-banded matrix and matrix consisting of
4 blocks of Hermitian Toeplitz Ky-diagonal sub-matrices. The usage of lookup tables is
a mean that could also help achieve even better results in terms of computational speed,
however their usage is restricted to the harmonic models.
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