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Abstract

Automatic speech recognition is becoming increasingly more important, with
commercial applications such as call steering, dictation or voice-enabled personal
assistance systems. Although successful in manyrespects, the performance of such
systems can significantly degrade in noisy environment such as a crowded restau-
rant. This is due to the fact that noise introduces a mismatch between the clean
speech features, which the ASR system has been trained with, and the noisy speech
features that are encountered in the operational environment.

This dissertation tries to mitigate the degradation in performance using two princi-
pally different approaches: speech feature enhancement (SFE) techniques, which
minimize the mismatch between clean and noisy features, and missing feature
reconstruction (MFR) techniques, which infer the values of noise-corrupted fre-
quency bins from non-corrupted ones. Particular contributions include (1) a
phase-averaged model of how noise corrupts clean speech features, (2) better noise
estimation with a Monte Carlo variant of the expectation maximization algorithm,
(3) an adaptive level of detail transform that allows for more accurate transforma-
tions of Gaussian random variables, and (4) a bounded conditional mean imputa-
tion technique.

In addition to the above, it is shown that both SFE and MFR techniques can be
derived within the same mathematical framework, just using different models of
how noise corrupts clean speech features.






Deutsche Zusammenfassung

Automatische Spracherkennung nimmt einen zusehends wichtigeren Stellenwert
ein. Kommerzielle Anwendungen beinhalten Call Steering, Diktieren und sprach-
gesteuerte Assistenzsysteme. Obwohl derartige Anwendungen durchaus erfolgre-
ich sein konnen, so leiden sie doch an der Tatsache, dass sich die Spracherken-
nungsgenauigkeit in gerduschbehafteten Umgebungen verschlechtert. Das riihrt
daher, dass Hintergrundgerdusche eine Unstimmigkeit zwischen klaren Sprach-
merkmalen im Training und gerdsuchbehafteten Merkmalen im Einsatz verur-
sachen.

Diese Dissertation untersucht zwei verschiedene Herangehensweisen an dieses
Problem: Methoden zur Sprachmerkmalsverstiarkung (SMV), welche Unstimmig-
keiten zwischen Merkmalen minimieren, und Methoden zur Vervollstindigung
fehlender Merkmale (VFM), welche stark gerduschgestorte Frequenzen mittels
weniger gestorter Frequenzen restaurieren. Spezifische Beitrdge umfassen: (1) ein
phasengemitteltes Modell dafiir, wie Gerdusche klare Sprachmerkmale korrum-
pieren, (2) verbesserte Gerduschschitzung durch einen Monte Carlo Expectation
Maximization Algorithmus, (3) genauere Transformationen gaul3scher Zufallsvari-
ablen durch einen adaptiven Detailgrad, (4) eine Vervollstindigungstechnik, die
auf dem beschrédnkten, bedingten Mittelwert beruht.

Zusitzlich zu obigem wird gezeigt, dass SMV und VFM Methoden sich im gleichen
mathematischen Rahmenwerk herleiten lassen, nur eben unter Verwendung ver-
schiedener Modelle fiir die Korrumpierung von Sprachmerkmalen.
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Introduction

In the last decade, automatic speech recognition (ASR) technology has advanced to the point
where economically viable real world applications are possible. Commercially successful prod-
ucts include interactive voice response (IVR) systems for customer self-service or call steering,
transcription services for medical records (using e.g. Nuance SpeechMagic’ or M*Modal’s
SpeechQ) as well as direct voice input (DVI) for high-performance fighter aircraft (e.g. the Eu-
rofighter Typhoon). There are other areas of application such as voice indexing of multimedia
files, quality monitoring for call centers, voice search and and dictation. Nonetheless, ASR tech-
nology has so far failed to be accepted as a general user interface for computer systems [1} [2]-
The reason identified in [I] is that

“Speech systems introduce an additional layer between the user and their under-
standing of the application because of the step of interpreting the acoustic signal as
text.”

This can cause confusion on the user-side about how to appropriately convey their intent. If
the system does not respond as expected, users are often puzzled whether they should (1) pro-
nounce words more clearly, (2) simplify the sentence to ease interpretation, or (3) give more
details in order to specify the intent [3]. Of course there are ways to cope with these problems,
such as giving appropriate user feedback [1], making use of context-awareness [2], or letting the
user repeat a request when the ASR confidence score is too low [3]. Appropriate training also
seems to make a big difference [4]. But it is usually impeded by the fact that home users are not
willing to spend up to 50 hours of effort before enjoying the benefits of a new technology. This
stands in contrast to professional users, e.g. in the healthcare sector [4} [5].
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Nonetheless, ASR technology is now finding its way into home consumer products, in par-
ticular since the introduction of Sirﬂ— Apple’s voice-enabled electronic personal assistant that
seems to solve some of the above mentioned issues. A remaining problem is that of bad ASR
accuracy in noisy environments, which, among other things, triggers Siri to give answers like
“I'm not sure what you said” or “I don’t know what you mean by [...] butI can search the web
for you”. This worsens if the user does not speak directly into the microphone but speaks from

some distance, e.g. in order to see the information shown on the display. According to [3],

“Fausto Marasco, CEO of Premier Technologies, indicated that his company’s
market research showed that half of all complaints about spoken language dialogue
systems concerned recognition errors.”

Although Lee and Lai [6] arrived at a much more positive conclusion, only 64% of their users
responded that their utterances were understood either very well or somewhat well (at a recog-
nition error rate of 20 to 25%). These numbers can be expected to look worse in a noisy envi-
ronment, where a recognition error rate of under 1% for clean speech digits can easily increase
to 66% at 5 dB car noise [[7].

1.1 The Approach Taken in This Thesis

The work in this thesis tries to reduce the error rate in noisy environments to a more reasonable
number, ideally below the threshold of 15% where spoken dialogue systems are considered
usable [6]. Research in this direction started about thirty years ago, with classical frequency
domain noise reduction approaches such as spectral subtraction [8] and Wiener filtering [9}[10],
which estimate the clean speech signal in a minimum mean square error fashion. More recent
work, such as Acero’s codeword-dependent cepstral normalization (CDCN) [11]], has tried to
optimize noise reduction specifically for speech recognition. Picking up on this idea, this thesis
takes a Bayesian approach, which

1. uses prior knowledge of how clean speech “looks like” in order to more accurately sup-
press the noise.

2. estimates noise based on the clean speech prior, using e.g. the expectation maximization
(EM) algorithm or a particle filter.

3. works on log-Mel spectra (see Section[5) in order to perform noise reduction in a domain
that is of relevance to speech recognition.

Next to elaborating on the theoretical underpinnings of this approach, including a transfor-
mation-centric view of Bayesian state estimation, this work also extends the existing theory.

That is accomplished by introducing an adaptive level of detail transform [12} [13] which more

!seee.g. http://en.wikipedia.org/wiki/Siri_(software)
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accurately treats nonlinearities. The probably most intriguing aspect of the work is a unified
derivation of two major noise reduction approaches that have so far been considered indepen-

dently:

1. speech feature enhancement techniques, which try to stochastically map noisy speech

to clean speech features (see Section[6).

2. missing feature reconstruction techniques, which try to infer the values of noise cor-

rupted parts of the spectrum from non-corrupted ones (see Section[7).

Itis shown in particular that both these approaches can be viewed as a special case of Bayesian
estimation theory, using the same equations, just different models of how noise affects clean
speech features. The most important practical contributions include the development of a
phase-averaged model for how noise corrupts clean speech features [14], improvements to
noise estimation algorithms [15|[16] as well as the bounded conditional mean imputation tech-

nique from [17].

1.2 Chapter-by-Chapter Review

The following again gives a chapter-by-chapter review of this thesis with a more complete list

of the individual contributions.

Chapter |2 starts with a brief introduction to basic concepts of probability theory, including
a derivation of the fundamental transformation law of probability, conditional and marginal
Gaussian distributions, the expectation maximization algorithm and Monte Carlo methods.

Where possible, we also try to cover the historical development.

Chapter{3/forms one of the central chapters of this thesis. It shows how Bayesian state estima-
tion can be viewed as a two step procedure, in which the first step predicts the joint distribu-
tion of state and observation, and in which the second step conditions the predicted distribu-
tion on the received observation (Section [3.1). As the first step requires a possibly nonlinear
transformation of random variables (for which there mostly is no analytical solution), we try to
find suitable approximations to such transformations. This leads to new approaches such as
the extensive unscented transform [18], which tries to preserve statistical independence of the
random variables (see Section, and the adaptive level of detail transform (ALoDT) [12}13],
which adapts the number of Gaussian components in a mixture to minimize the total lineariza-
tion error during transformation (see Section[3.7). This involves new techniques for estimating
the degree of nonlinearity as well as for splitting Gaussians in regions of high nonlinearity. The

performance of the proposed methods is finally evaluated in Section|3.8

Chapter{dtakes the Bayesian state estimation framework to the sequential level. This naturally

leads to tracking algorithms such as Kalman, Gaussian mixture and particle filters, which are
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here all derived from a transformation-centric point of view (Sections[4.4] -[4.7). Apart from
theoretic contributions such as a general principle behind sequential Bayesian estimation (see
Section[4.3), the chapter introduces two new nonlinear tracking algorithms, namely: the exten-
sive unscented Kalman filter [18] and the adaptive Gaussian mixture filter [19}[16] (Section
[4.6.3). Section[4.8|concludes with a performance comparison.

Chapter{5briefly explains the feature extraction steps of modern ASR systems and then derives
a phase-averaged model (interaction function) for the effect of noise to clean speech features
[14] (Section[5.2). This allows us to predict noisy speech features in a minimum mean square
error (MMSE) fashion and therewith more accurately than with previous models that have been
used in the literature (see Section [5.2.5|for an experimental comparison). The chapter closes
with a derivation of the inverse phase-averaged model, which essentially provides a noise sup-
pression rule in the feature domain (see Section[5.3).

Chapter |6 uses the Bayesian state estimation framework to suppress background noise in
speech features. This is achieved by first constructing the joint distribution of clean and noisy
speech, as described in Section|6.3} and then conditioning on the observed noisy speech fea-
ture. The result is a minimum mean square error clean speech estimate (see Section [6.3.1),
which can efficiently be approximated as explained in Section[6.3.2] The remaining part of the
chapter explores different noise estimation techniques with a particular focus on expectation
maximization (EM) based approaches. This includes: the derivation of a general EM algorithm
for noise estimation [15}[16] (Section [6.4.1), a Gaussian mixture implementation [15] (Section
[6.4.4), a Monte-Carlo implementation [16] (Section[6.4.5), as well as theoretical comparisons
to other approaches that have been used in the literature (Section[6.4.3). The last section of the
chapter presents a particle filter based noise tracking algorithm that avoids stability issues due
to the relative phase [14] (Section[6.5.3).

Chapter|7 presents an alternative approach to removing noise from noisy speech features. It
is based on the fact that noise actually masks those portions of the clean speech spectrum in
which noise is significantly stronger than speech. Consequently, heavily noise-corrupted re-
gions are assumed to be missing, and missing data theory (MDT) is used to reconstruct these
regions based on a prior model of how clean speech “looks like”. The chapter starts with a
brief review of classical methods, in Section and then proceeds with extending them by
(1) a bounded reconstruction technique [17] (Section [7.3), which makes use of the fact that
the missing part is actually bounded above by the noise, (2) the introduction of box-truncated
Gaussian distributions along with approximations to their means and normalizing constants
[17] (Section[7.3.1) as well as (3) a particle filter based mask estimation technique [20] (Section
[7.4). Section[7.2]shows how MDT techniques are related to the speech feature enhancement
approach from Chapter|6]



1.2. CHAPTER-BY-CHAPTER REVIEW 5

Chapter[8 evaluates the performance of the proposed feature enhancement and reconstruc-
tion techniques by means of automatic speech recognition experiments. This is achieved by
(a) extracting speech features from a noisy speech corpus, (b) cleaning the speech features with
the noise reduction methods to be evaluated, and then (c) comparing the resulting word error
rates (WERs) to those obtained with a baseline recognizer (without noise reduction). The most

important outcomes are:

1. under ideal conditionsﬂ the bounded conditional mean imputation (BCMI) technique
from Section[7.3| outperforms all other feature domain noise reduction approaches at a

relative improvement of 45% in WER compared to the baseline (see Section(8.4.4).

2. the speech feature enhancement approach from Section |6.3| achieves almost the same
performance - i.e. a 42% reduction in WER — without making use of prior knowledge

about the noise (see Section[8.4.7).

3. both approaches reduce the total computing time of speech recognition, as they facilitate

stronger pruning in the decoder (see Sections|8.4.4] [8.4.6(and 8.4.7).

4. noise estimation with the Monte-Carlo (MC) EM implementation (Section[6.4.5) comes
very close to perfectly knowing the noise (see Sections and|8.4.7).

In addition to these results with artificially added noise, we show that speech feature enhance-
ment also works in a real noise environment, i.e. in a car driving along a highway with up to 55

miles per hour (Section|8.5).

Chapter{9 concludes this thesis by giving a short summary of the main results. This is followed

by a brief outline of the remaining problems along with possible extensions.

2 i.e. when it is perfectly known, which parts of the speech spectrum are masked by noise
3 meaning this result is much more realistic than the BCMI result from above
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Basics

As amotivation for the use of probabilistic methods in the framework of this thesis, this chapter
starts with the following quote from Pierre Simon Laplace’s “A Philosophical Essay on Proba-
bilities” [21]:

“The present state of the universe ought to be regarded as the effect of its anterior
state and as the cause of the one which is to follow. Hence, given for one instant an
intellect which could comprehend all the forces by which nature is animated and the
respective situation (state) of all items of which nature is composed — an intellect so
vast that it could also submit these data to analysis — it would embrace in a single
formula the movements of the greatest bodies of the universe and those of the tiniest
atom; for such an intellect nothing would be uncertain and the future just like the

past would be present before its eyes.”

The “intellect” of which Laplace is speaking in this paragraph is often referred to as “Laplace’s
demon”. But as mythical creatures seem a little antiquated in the modern world of today, one
might rather consider it a giant supercomputer, which has once been initialized to a specific
start state — before the big bang — and which is now, ever since, simulating the universe. Interest-
ingly, Laplace does not stop at this point but rather explains why, nevertheless, to us everything

seems probabilistic [21]:

“All these efforts in the search for truth (discovery of the laws of physics) tend to
lead humanity back continually to the vast intellect which we have just mentioned,
but from which it will always remain infinitely removed.”
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So, Laplace is saying that the limited human mind is incapable of such an intellect; that we
perceive only a small fraction of the universe, of which the unseen parts inevitably introduce
uncertainty. This gives a very strong motivation for the use of probabilistic models and it puts
Laplace not only into the often alleged role as a proponent of determinism, but also into the

role of a strong proponent for a probabilistic description of the universe [21]:

“Strictly speaking it may even be said that nearly all our knowledge is problem-
atical; ... even in the mathematical sciences themselves, the principal means for as-
certaining truth — induction and analogy — are based on probabilities;”

In particular, Laplace attributes the existence of probabilities not to an intrinsically haphazard
universe but to a lack of knowledge in the eye of the beholder. The same, of course, applies
to technical devices, such as computers, which motivates the use of statistical signal process-
ing techniques in the framework of this thesis. The details are explained in more detail in the
following, starting with an introduction to the basic concepts of probability theory.

2.1 An Introduction to Probability Theory

The following sections give a brief introduction to the concepts of probability theory, starting
with basics like random variables and vectors but also treating more advanced concepts such
as hidden variables, Markov processes and the fundamental transformation law of probability.

2.1.1 Random Variables and Vectors

A random variable X is, as the name hints, a variable. This means X assumes values x from a
given domain of definition, in this work the domain of real numbers, R, or a subset thereof. The
specifier “random” indicates that there is a likelihood associated with the event of a particular
value being assumed. This likelihood is specified by a probability density function (pdf) px —a
non-negative, real-valued function that integrates to 1. The concept of a pdfis useful as it allows
for both evaluating the likelihood px(x) of the variable X taking a value x and determining the

b
Pla<X< b)=J px(x)dx 2.1)

a

probability

of X taking a value in an interval [a, b]. As the event of a particular value being assumed is
usually the outcome of a physical process in which one of many possible alternatives is realized,
an instance x is also called a realization of the random variable. Besides continuous random
variables of the above type, we will occasionally encounter discrete random variables K with
values in N. For discrete random variables, the distribution py(k) is called a probability mass
function. In this case, px is required to sum to one, i.e. >, .y Px(k) = 1, and the probability
P(a < X < b) is evaluated by replacing the integral in (2.1I) by a surrﬂ

! Note that a discrete random variable K can be identified with a continuous random variable X, simply by
setting py(x) =Y.,y Pk (k)6(k — x) where § denotes the Dirac delta function.
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With this defined, it is straightforward to move on to random vectors. A random vector X is a
multivariate, i.e. vector-valued random variable [X; --- X,,]. It takes values x =[x; - x,] in an
n-dimensional real vector space, R", according to a multivariate probability density function
px :R" — (R* U {0}) that allows for the calculation of the probability of x being in the area .</:

P(xe.d) :f px(x)dx.
o

In analogy to the univariate case, p(x) must be > 0 and the integral over the total space
[—00,00] x --- x [-00, o] must be 1. In the following, the terms random variable and random
vector will be used interchangeably. All random variables will be either real-valued or discrete.
In order to unify the notation, both probability density functions and probability mass func-
tions will be called distributions as it is often done by engineers.

2.1.2 Marginal and Conditional Random Variables

Marginal and conditional random variables naturally arise when the realization of a multivari-
ate (i.e. vector-valued) random variable is in part observable only. To explain this in a more

formal setting, let Z =[Z,... ,Zm]T be an m-dimensional random variable with distribution

pz(z) = pz,..z.(21,...,2p). Further assume that only a part of the realization [z;, A

.....

without loss of generality [z,,,1,...,2,,]T with n < m —is observable, as portrayed below:

2- [ |

unobservable observable

Then the unobservable part [Z},...,Z,]T of Z is itself a random variable X =[X;,..., X,,]T with

X; =Z;. Its distribution py is obtained by integrating out the observable variables Z,,. 1,...,Z,,;:

The process of calculating the integral in (2.2) is called marginalization; px is called a marginal
distribution of p;. In order to introduce conditional random variables, let ¥ be the random
variable which consists of the observable components of Z, i.e. Y =[Z,,;,...,Z,]". Then
we obviously have Z = [XTYT]T with both X and Y being marginal random variables of Z.
Further assuming that a realization y of Y is available, the distribution of the unobservable
part X can be constrained by the knowledge of y. This is achieved by fixing Y = y in the joint
distribution py y(x, y) and then normalizing by dividing by f pxy(x,y)dx=p(y):

, XLyeo s Xopy Vin e or Vine
pX|y(x): pX,Y(x J’) _ pZ( 1 w1 Ym n) 2.3)
py(y) pY(yl’---rym—n)

The resulting pdfis called the conditional distribution of X given y. The corresponding random
variable X|y is referred to as a conditional random variable. A special case occurs if X and Y
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are statistically independent — that is, px y(x,y) = px(x)- py(y). In this case, the conditional
distribution py,, of X given y is obviously equal to the marginal distribution of X, i.e. px, =
px. If the variables are dependent, the conditional distribution will be “sharper” (i.e. more
concentrated in some area) than the marginal one, as shown in Figure[2.1]

(a) marginal distribution. (b) conditional distribution.

Figure 2.1: The image to the left shows the marginal distribution of the 3-rd to 8-th Mel fre-
quency bins (left to right) of the phoneme ‘A”. The image to the right shows the same distribution
conditioned on an observation of the remaining bins (bins 1,2 and 9-30).

2.1.3 Hidden Variables and Bayes Equation

In the previous section, X was considered to be a variable, which cannot directly be observed
but which is statistically tied to an observable variable Y. Such a variable X is, in general,
called a hidden variable. Its introduction might seem somewhat academic. Nevertheless hid-
den variables are quite relevant in practice, as physical processes can often only indirectly be
observed through related measurements. In the case of a physical process, the hidden variable
X corresponds to the system state — that is, the state in which the physical system resides. The
associated observation variable Y corresponds to measurements related to that state.

Then, given a realized measurement Y = y, the likelihood that the system resides in a par-
ticular state x can be obtained by evaluating the conditional distribution py|,(x). In contrast
to expressing py|,(x) in dependence of px y(x, y) and py(y), as in the previous section, it is
here expressed in terms of py|,(y) and px(x). That is achieved by applying (2.3) in order to ob-
tain px,(x) = px, v(x, y)/py(y) and py|(y) = px,v(x, )/ px(x), rewriting the latter equation as
px,v(x,y)= pyx(¥)px(x), plugging it back into the first equation, and then using marginaliza-
tion (2.2) to express py(y) in terms of py|(y) and px(x). These steps lead to Bayes equation,

p (x)= pY|X(y)pX(x) _ lex(y)pX(x)
X'y ) [ pre0pxdx’

(2.4)

which has drawn considerable attention in the literature, as it allows for the incorporation of
prior knowledge about the distribution px(x) of the system state. Funnily enough, it also trig-

gered a lengthy dispute with “frequentist” mathematicians who strongly rejected priors [22].
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2.1.4 Stochastic Processes

In order to account for the fact that the state of a physical system usually varies in time, the
evolution of the system state might be modeled as a (discrete time) stochastic process— that is,
a sequence (X;);ey of random variables X, where ¢ denotes time. In the context of a physical
system, (X;);cn is called the state process. Its realizations (x;);cn describe all possible state
sequences along with associated likelihoods py, x,,... (%o, X1,...). Corresponding measurement
variables Y; form an associated observation process ( Y;);cn, which is interlocked with the state
process as portrayed in Figure[2.2]

System

observation
process

hidden
process

- J

Figure 2.2: Interlocking of the hidden state process with the observation process.

The interlocking of the processes can be regarded to be a causal relationship in which system
states cause observations. Jointly “pulling” the gray straps in Figure [2.2|in the direction indi-
cated by the thick, black arrows shows how the doubly stochastic process evolves in time. Now

given a partial realization y;., = [ Yor-- yT] of the observation sequence, the likelihood that the

corresponding state sequence was Xy.; =[Xp,..., X;] can be evaluated as

PXo.., Y.r (XO:T’ yo:r) pYb:on:r(inT)pXo;T (xon_)
pXOZT‘yUZT(XO:T) = =
pY():T(yO:T) f e f pYo;on;-r(y():T)pXo;f(xOIT)de cedx,

(2.5)

This is a natural extension of Bayes equation (2.4). Further, making use of the fact that accord-
ing to (2.3) px,, x, (X0, X1) can be written py, x, (Xo, X1) = Px, |x,(X1)Px,(%o) and then extending this

factorization to three variables, px, x, x,(X0, X1, X2) = Px,|x,,x, (X2)Px, %, (X1)Px,(X0), and so on, it

.....

T
pXO:T(x():T):antle:tfl(xt) with pX0|x0:71£pX0'
=0

2.1.5 The Hidden Markov Process

General processes are difficult to work with, as all the variables are dependent on each other.
Therefore simplifying assumptions are being made, such as the Markov assumption, which
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consists in the idea that the current state contains all the information necessary for predicting
the next all the information necessary for predicting the next state. This implies that the past
trajectory is irrelevant. In other words, given the current state x, the next state x,,; is depen-
dent on x; only, not on X,.;—;. Put into equations this gives px, | xo:x[(xtﬂ) = Px,,|x,(Xt41) OT,

equivalently,

T
pXo:-:(XOZT) = l_[pthx[_l(xt)r (2.6)
=0

for all 7. A process for which (2.6) holds is called a Markov process. In order to also simply the
relationship py,_|x,.()o.-) between the state and observation processes, it is common to use the
output independence assumption. This assumption states that, given the current state x,, the

current observation y, is independent of all other states and observations:

3
Po.c 0. (Yore) = I_Ithlxz(yt)- 2.7
=0
With this, we can now define the hidden Markov process as a Markov process (X;);cny Whose
stochastic relationship py, |, .()0.c) to the associated observation process (Y;);cy follows the
output independence assumption (2.7).

System

@ - p(y, X)) -=-3 @ observation

process

hidden
process

- J

Figure 2.3: Hidden Markov Process. The output independence assumption is indicated by yellow
coloring.

2.1.6 The Fundamental Transformation Law of Probability

In the context of hidden variables, it can be useful to “transform” random variables. Consider
the case, for example, where X is a random variable whose distribution px(x) is known and Y
is a random variable whose distribution is not known. Then given there is a functional relation
Y = f(X) between X and Y the distribution py(y) of Y can be obtained as follows:

-1
det(m)'. 2.8)

py(¥)=px (F7') o




2.2. PROBABILITY DISTRIBUTIONS 13

In this equation, which is generally referred to as the fundamental transformation law of proba-
bility [23], f~!(y)is the origin of y and the multiplication by the absolute Jacobian determinant
|det(d f~'(y)/d y)|is due to the change of variables, from x = f~!(y) to y. The explanation for
why the above constitutes a change of variables comes by going one step further — to the cal-
culation of a probability according to (2.I): Py = f ., Pr(y)dy. The point s that the pdf has no
meaning outside the context of being that function which is integrated in order to calculate a
probability. And that is where the integral occurs, due to which we have the change of vari-
ables. Things become a bit more complicated if the transformation is not a monotonic func-
tion. In this case, f hasto be decomposed into a sum of monotonic functions f(x) = 2?21 fi(x)
which are defined on disjunct areas .</;: f; = f|,. Then, instead of transforming the variable
according to f, it is transformed individually for each f;, which results in # non-normalized
probability density functions pg)(y), i=1,...,n. Incase fi_l(y) is the empty set, pg)(y) issetto
zero. Subsequently, the total distribution of the transformed random variable can be recovered

as the sum over all pg )( y):

n
pr()=D py) with py)=

=1 0, otherwise

{px(ffl(y))(det(%}m)], fW#0

2.2 Probability Distributions

In order to work with random variables, it is necessary to specify the probability distributions
according to which the variables assume their values. Ideally the distributions can be derived
from theoretical considerations about the underlying physical process. But even if this not pos-
sible the true distribution can be approximated with a parametric standard distribution whose
parameters are estimated on a data set. The following sections introduce the distributions,
which are used in this thesis, along with the concept of moments - a powerful tool for describ-

ing the characteristics of a probability distribution.

2.2.1 Moments and Expectations

It often is of interest to characterize the shape of a probability distribution px. This can be
achieved by calculating its moments, which - for the case of an n-dimensional, multivariate

distribution — are defined as
. k
MY )(il,...,ik)=fl_[x,-ij(x)dx (2.9)
j=1

for k=1,...,00. The k-th moment //l}((k) consists of all the integrals //l)((k)(il, v )y I1yenyip €
{1,...,n}, of the distribution py multiplied by any possible monomial of order k, H?Zl xl.k"
with k; € N and 2?21 ki = k. The first moment L//l)((l)(il) = fx,-lpx(x)dx is called the

mean. It indicates the center of the probability distribution; and it is usually written u =
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T
[//l )((1 )(1) e M )((1 )(n)] . After calculation of the mean, the other moments can be expressed in

their centralized form,
. k
J/[)(( )(il,...,ik):fl_[(xij—,u,-j)px(x)dx, (2.10)
j=1

which is invariant under translations of the distribution. The second centralized moment ./ )((2 )
is called variance for n = 1; it is called covariance matrix for n > 1; and it specifies the spread
of the probability mass around the mean of the distribution as well as the correlation between

the dimensions. The name covariance matrix stems from the notation

A20,1) - 20,0
Z: E '.‘ E ,
AP o P, n)
X ) X )

with off-diagonal elements describing covariances o; ; = ./ )((2 )(i , j) and with diagonal ele-
ments describing variances a? = //l)(?)(i, i). In general, the moments {My|k=1,...,00} do not
uniquely determine the distribution, unless the distribution has bounded support [24,25]. The
concept of moments can be generalized to expectations - that s, the expected values E,,, {h(x)}

arandom variable X has under an arbitrary function h(x)= [hl(x) hm(x)]:

E,, {h(x)}:J h(x)px(x)d x. (2.11)

Calculating an expectation E,, {h(x)} essentially consists of averaging h;(x) for all possible val-

ues x, weighted with the likelihood p(x) that the value is taken.

2.2.2 Empirical and Weighted Empirical Distributions

The most natural way of representing a probability density function probably is to use an the
empirical distribution. That is because the empirical distribution directly reflects the samples,
which have been obtained through the repetition of a physical process, by placing equal prob-
ability mass on each of the samples x(), i =1,...,N:

1 .
_ (@)
p(x)= N E 5(x X ) (2.12)

with 0 denoting the Dirac delta. Obviously, this representation exactly captures the sample dis-
tribution. But it does not generalize as a second sample distribution obtained from the same
process will “almost certainly” have zero likelihood under the first. Nevertheless, the empiri-
cal distribution captures where approximately the probability mass is concentrated; and it is
exactly this property which will later be exploited in Monte Carlo methods (see Section [2.5).
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Let us now consider the case where we have samples x) with associated weights () that tell
us the likelihood of x(!) being a typical sample. Then we may construct an empirical distribu-

tion in which the samples are weighted with the normalized likelihood &) = Nw(i;(j) instead
j=1
of with 1/N: '
N
p(x):Zcb(i)é(x—x(i)). (2.13)
i=1

This distribution is called a weighted empirical distribution. The following sections introduce
parametric distributions — that is, “off-the-shelf” distributions whose parameters can be fitted
to the data. The family or type of distribution used would ideally be chosen out of theoretical
considerations about the underlying (generating) physical process. In practice, however, it is
mostly determined through “eyeballing”.

2.2.3 The Uniform Distribution

If every value of a random variable has the same “chance” of being assumed then the behav-
ior of the random variable is well described by a uniform distribution. In the discrete case, the
underlying physical process of a uniform distribution can be imagined to be similar to that of
throwing a dice, where each of the 6 sides shows up with the same probability. In the continu-
ous case, the uniform distribution assigns an equal likelihood of 1/(b —a) to all possible values

on a given interval [a, b] and zero likelihood to all other values:

JZZ[a,b](x)é

1 {1, a<x<h
(2.14)

b—a | 0, otherwise

The uniform distribution is used, for example, to model the phase of an audio signal where
every possible phase from the interval [0, 27t] occurs with the same likelihood: 1/(27). This can
be extended to the multivariate case by replacing the interval [a, b] by an area .</:

.1 1, xed
U y(X)=—— , (2.15)
f{ o dx | 0, otherwise

2.2.4 The Gaussian Distribution

Ifarandom variable describes the outcome of a physical process in which many different influ-
ences add up, then the variable can be expected to have a Gaussian distribution. The Gaussian
distribution was originally discovered by Abraham de Moivre [26], who found it while looking
for an approximation to binomial distributions with large sample sizes. Nevertheless, the merit
is due to Pierre-Simon de Laplace and Carl Friedrich Gauss for establishing it as the probability
distribution which measurement errors typically follow. In his seminal work on the “Theory
of the Motion of the Heavenly Bodies” [27, 28], Gauss derived it as the likelihood of deviations
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that independent observations have from their empirical mean. That directly led him to

p(x)= et (x—np/o? 2.16)

which is now known as the Gaussian distribution. In this equation, e denotes Euler’s constant.
The parameters u and o? specify the mean and variance of the distribution. Due to its ubiqui-
tousness, the Gaussian distribution is also called the “normal” distribution, which is reflected
in the notation by writing A (x; u, o) for (2.16). The multivariate case is obtained by replacing
the quadratic form (x—u)?/o? in the exponent by the vector quadratic form (x—u)” =7 (x —w):

1 1 _
Ny D) = ———— e 2l X ) 2.17)
(2m)n det(X)
Here, x is a vector value, u is the mean vector and X is the positive-definite covariance matrix.
Using the eigen decomposition UAU T of & with a unitary matrix U and a diagonal matrix A, it
can be shown that the multivariate Gaussian distribution is a rotated and translated version of

the axis-parallel product of one-dimensional Gaussians:

1

1\ ) & 1 1,
exp|—= > A7 x; |= —exp(——x./A-;). (2.18)
Ve T, Ay ( 2; o l) 1,:1[\/27TAi,i 27

While A specifies the variance A; ; in each direction, U specifies the rotation. In the special
case where all off-diagonal elements of the covariance matrix are zero, A is identical to X and
U is the identity matrix. In this case, the distribution is called a diagonal Gaussian distribution
and (2.I7) can be written as a product of univariate Gaussians as in (2.18).

2.2.5 Conditional and Marginal Gaussian Distributions

If Z = (X, Y) is a joint Gaussian random variable of which Y = y is observed then the unob-

served part X|y has a conditional Gaussian distribution. In order to show this, let X and Y be

-1
[X_MX] , 2.19)
Yy —Uuy

where n = ny + ny, Xxx is the covariance matrix of X, Xy the covariance matrix of ¥ and

and ny and ny dimensional random vectors with joint distribution

T

X—Ux Xxx Xxy

1 1
PX,Y(X,J/)I —F———————€Xp (—5
y—uy

(2m)n det(X)

Xyx Xyy

Yxy = ZXT, x 1s the cross-covariance matrix between X and Y. Then the main idea of the follow-
ing proof can be formulated as to factorize the joint distribution py, y(x, y) into px,(x)- py(y),
by forcing the lower left and upper right blocks of the covariance matrix in[2.19|to zero without
modifying Xy y. This is achieved by first subtracting from the first column the second column
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multiplied by Z;IYZY x from the right (which can be written as a matrix multiplication):

I 0
-8 Zyx I

Xxx Xxy _

Yyx Xyy 0 Syy|

Xxx —ZXYZ?YZYX ZXY]

) ZA

Subsequently, the upper right part of the resulting matrix is forced to zero by subtracting from
the first row the second row multiplied by AT =Xy ¥}, from the left:

T
I —SxyZyy . Txx—Zxv Iy Syx  Zxy _ Sxx—ZxvIyyZyx O
=AT e

Combining these two multiplications gives AT ¥ A = ¥ with ¥ having block-diagonal form. The
matrix A is invertible as it obviously has full rank, no matter what values (—Z?YZ v X) assumes.

Thus, the joint covariance matrix X can be written ¥ = A~7¥A~!, which when substituted into

(2.19) gives:

T -
1 I x—pux o 1,7 | HMx
Pxy\ XY = —F————=exp|—2 AYXTA
(7] (2m)n det(X) ( 2|y—uy YUy
Tre -
N S exp —E(AT x—,ux) “xxy O (AT robx ) :
CZa 2 y—uy 0 XY y—uy
=27 =51 =z

where Yx x|, Z¥xx—X XYZ?YZY x and where the inverse of the block diagonal matrix > was
constructed as the block diagonal matrix consisting of the inverse individual blocks. Now ex-
panding Z, it is found that:

I —TxyTyy
0 I

X—Ux

y—uy

z=A"

x_.UXl:
Yy—Uuy

_ lx—HX—ZXYZ;/Iy(y —My)l
y—Uy

Defining px, = px +Xx YZ}IY( y — uy) and making use of the block diagonal structure of ¥7!
as well as the fact that det(X) = det(A”)™! det(£)det(A) ™ = det(X) = det(Sy x|, ) det(Zyy), it be-
comes clear that the joint distribution from (2.19) can be written:

1 1 1
pxy(xy) = mexp(—z(x—,uXW)TZ;(le(x—,uXy)—i(y—,uy)TZ;,lY(y—,uy))

el — ) S, (=) exp (= —py) S5y —py) .20
V@n)yx det(Ex ) Vieny det(yy) '
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So, we have arrived at the factorization px y(x, y) = px|,(¥)- py(y) that we have been looking

for. In particular, the factorization is the product of two Gaussians:

px,y (X, ¥) =N (x;tx)y, Zxx)y) NV uy, Zyy) (2.21)

Marginalizing (2.2I) over x shows that Y has a Gaussian distribution with py(y) =
N(y;uy,Zyy), as the integral over py,, is obviously 1. Dividing (2.21) by py(y) shows that
the conditional random variable of X |y has a conditional Gaussian distribution with py; y (x)=

N (x5 ux 7 ZX Xy ), as summarized again in the following:

Conditional Gaussian distribution
Let X, Y have a joint Gaussian distribution with parameters specified as in (2.19). Then the
conditional distribution of X given y is px,(x)= A (x; ux|,, Xxx|y) with

Uxiy =Bx +EZxv Iy (¥ —ty),  Ixx)y =Zxx —ZxvIyyIvx- (2.22)

2.2.6 Linearly Transformed Gaussian Distributions

If a Gaussian random variable is linearly transformed then the result is again a Gaussian ran-
dom variable. In order to show this, let A be a full-rank n x n matrix, such that A is invert-
ible. Furthermore, let X be an n-dimensional Gaussian random variable with distribution
px(x)=A(x;u,%). Then the distribution of the transformed random variable Y = A- X can be
obtained by applying the fundamental transformation law of probability from Section[2.1.6}

pr(y) = px(A7'y)-|det(a™)]

1 1
e gy Ay )

|det(A)|

— ; _l _ T r—T~—1 2—1 _ ) 1

= (Zn)ndet(z)exp( 2(3’ Au) AT AT (y A.U)) Taet A et AT
1 1

= J@nndetasan P (_E(y —Ap)T(AzATY (y —Au)),

In this equation, it was used that det(A™!) = 1/det(A), det(A”) = det(A) and det(AXAT) =
det(A) - det(X)det (AT). So, we can conclude that the linearly transformed random variable

Y = A- X has a multivariate Gaussian distribution with
py(y)=N (y; Au; AZAT). (2.23)

2.2.7 Gaussian Mixture Distributions

Gaussian mixture distributions are typically used if the exact parametric form of a distribution

cannot be derived from theory but samples of the random variable are available. In this case,
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the samples can be used for estimating a mixture of Gaussians that approximates the true dis-
tribution of the random variable. Formally, a Gaussian mixture is defined as a weighted sum of

Gaussians: p
px)=> c. (%, 5Y) (2.24)
k=1 S>—————~
=px|k(x)

where ¢y, ,u()?) and Z()?) are the weight, mean and covariance matrix of the k-th Gaussian com-
ponent, respectively. As the weight c; actually corresponds to the prior probability pg(k)
that a sample originated from the k-th Gaussian, the sum of the weights has to be one, i.e.
Zle ¢ =1, in order for (2.24) to be a valid distribution. The widespread use of Gaussian mix-
ture distributions is due to the fact that Gaussian mixtures can in principle — with the number of
components approaching infinity — approximate arbitrary probability density functions with
an arbitrary degree of accuracy. In most cases, however, a relatively small number of compo-
nentsE] is sufficient for a “reasonable” quality of approximation.

2.2.8 Transformations of Gaussian Mixture Distributions

Transforming a Gaussian mixture variable X according to a function f reduces to transforming
the individual Gaussian components. In order to show this, the Gaussian mixture distribution
from may be rewritten as follows:

px(x)=k§:;pK(k)pX|k(x)=k§:;px,f<(x,k)

=Ci

Then using the fundamental transformation law of probability, it is found that the distribution

py of the transformed random variable Y = f(X) can be expressed as:

s 1700

py(¥) = px(F'(») 2

df~'(y)
det( dy )‘

dt(M)‘ .25
dy

= ZPX,K (') k)
k=1

= > o) pxie (7))
=1

=Ci

=pyx(y)

Hence, the transformation of a Gaussian mixture variable can be accomplished by transform-
ing the individual Gaussian components. In the particular case where the transformation is
linear, each single py|; can be obtained as described in Section and the result is again a

Gaussian mixture distribution.

2 up to a couple of thousands
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2.3 Parameter Estimation

The use of parametric distributions consists in choosing a distribution prototype whose pa-
rameters are then fitted to the data. In order to formalize the latter, the parameters to be es-
timated are here denoted by 8. The data samples that are used for estimation are denoted by
y = { yW, .. yWN )}. Then, an estimator & of the parameters is defined as a function 6 = §(y)
of the samples, which is chosen in such a way that the parameters are optimal with respect to

some criterion.

2.3.1 Maximum Likelihood Parameter Estimation

The most common criterion in parameter estimation is that of maximum likelihood. As the
name hints, this criterion consists in choosing that parameter €, which maximizes the data
likelihood £(0;y) = pyje(y). This procedure goes back to Johann Heinrich Lambert (1760)
and Daniel Bernoulli (1778), although it was also used by Gauss [27] and later formalized by
Edgeworth [29} 30]. The resulting estimator is formally described as:

0=56y1(y)= arggnaXpm(y)- (2.26)

It is worth noting that this estimate does not change if the logarithm is taken on the right hand
side, simply because the application of a monotonic function does not change the maximum.
Further assuming the samples y, ..., ™) are independent and identically distributed (i.i.d.),
the total data likelihood can be written as the product of individual likelihoods. The application

of the logarithm converts this product into a sum:

N

N N
argznaxl_[ prio (y") = argmax log (l_[ Pyo (y(i))) = arggnaleogpm (»').
i=1 i=1 i=1

This was well-known even at Gauss’s time and it was implicitly used in [27].

2.3.2 The Expectation Maximization Algorithm

Unfortunately, the maximum likelihood method cannot directly be applied if the parameters
are dependent on hidden variables. This problem occurs in the context of hidden Markov pro-
cesses where observations are dependent on the underlying hidden states, but also in the con-
text of Gaussian mixture distributions where the component index needs to be regarded as a
hidden variable on which the parameters of the individual Gaussians are dependent. In such
cases, an approximate maximum likelihood solution can be found by iterating between esti-
mating the values of the hidden variables and estimating the distribution parameters. A first
proof of convergence of this method was given by Baum et al. [31]}, at the example of hidden
Markov processes. Nevertheless, the merit is due to Dempster et al. [32] for (1) recognizing the
general applicability of this solution to maximum likelihood estimation with hidden variables,
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(2) formalizing the procedure as a simple algorithm and, finally, (3) giving it the name “expecta-
tion maximization (EM) algorithm”. The main idea behind this algorithm is that the estimation
problem would be easier to solve if, in addition to the observed samples y = { yW,..,yW )}, corI-
responding samples h = {h“), . BN )} of the hidden variables were available. Then, declaring
the augmented set { ¥, h} “complete” and the original set y “incomplete”, an approximate so-
lution to the estimation problem can be constructed by iterating between two steps:

(A) an expectation step, in which the auxiliary function 2(6|0)is constructed as the expec-
tation &, {log py 1119(y, h)} of the log likelihood of 6 under the complete data {y, h},
given the incomplete data y as well as the current parameter estimate 0V

2(010")= f log(py, w16y, 1)) Prajy,ew(h)dh (2.27)

(B) amaximization step in which 8+1 is chosen to be a value 0 that maximizes the auxiliary
function:
0!V = argmax 2(010") (2.28)
0

The heuristic idea behind this procedure is to calculate an approximation to the log likelihood
function log py|g(y), based on a previous parameter estimate 0. This is done in the expec-
tation step. In the maximization step, the obtained approximation to log p(y|6) is maximized
in order to refine the parameter estimate. Iterating these steps causes the parameter 6 to con-
verge to a local maximum of the likelihood function [32]. In the special case where £ is convex,
it is even guaranteed that the global maximum is found.

2.4 Minimum Mean Square Error Estimation

In statistics, it often is of interest to estimate the value of a hidden variable based on a corre-
sponding observation. This is typically done in such a fashion that the estimate is optimal with
respect to a certain criterion, such as minimization of the mean squared error (MSE). In order
to formalize the estimation framework, let X bet the hidden variable to be estimated and let
Y = y be the observation on which we would like to base our estimation. Furthermore, let
X = 6(y) be an arbitrary estimator for x given y, i.e. a function that maps from Y to X. Then,
the expected mean squared error which is introduced by using the estimate * = 6(y) instead
of the true x is

>

MSE{8ly} = 6y {ll60n—2|'} = J |50 =] Py () x

||5(y))|2f pxy(X)dx + f 11 pxgy () x — 25(y)Tf x-plxly)dx
26(

5(y)76() Epyy (X7} Wy, )
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where it was used that ||6(y)— x||> =(6(y)— x)T - (6(y) — x). Now, the mean squared error may
be minimized by taking the derivative with respect to 6(y) and then equating the result to zero.
Using the above expansion, we obviously get mdsg;(%m =26(y) —26p,,(x) {x}, which, when
equated to zero and solved for 6(y), gives the general minimum mean squared error (MMSE)

estimate:
Ommse(Y)=Epy,(n {x} (2.29)

As practical implementations of (2.29) require knowledge of px,,, the following chapters will
put quite some effort into constructing this distribution. This will be done based on a prior
distribution of X as well as a statistical model for how the hidden variable X is related to ob-
servations (see Chapter[3|for the details).

2.5 Monte Carlo Methods

For some problems that occur in statistics, closed form analytic solutions are either unwieldy
or simply not available. After transformation of a random variable, for example, an originally
parametric distribution might no longer have a parametric form. Similarly, if expectations of
a random variable are to be calculated, it might happen that there is no analytic solution to
the occurring integrals. In such cases, it can be useful to work with empirical distributions
rather than with parametric ones, as then all integrals are converted into sums and the dis-
tributions of transformed random variables can simply be obtained by transforming samples.
Thisis the principal idea behind Monte Carlo (MC) methods, whose history began in 1946 in Los
Alamos with a secret project in which the use of such methods was investigated during the de-
velopment of the thermonuclear bomb. Incidentally, the code name of the project was “Monte
Carlo”, which leaves little room for speculation as to where the name stems from. According
to Metropolis [33], “the work was triggered by Stanislav Ulam recognizing that the ENIAC -
a computer that was originally conceived for calculating artillery firing table solutions — could
be used to resuscitate statistical sampling techniques. These techniques had been used before,
but they had fallen into desuetude due to the length and tediousness of the calculations”.

Ulam’s idea consisted in generating the required samples on a computer, which can be per-
formed much more efficiently than real random experiments. Figure[2.4} (a) depicts sampling
from a Gaussian distribution. The dashed lines with black, filled circles on top indicate the
Dirac deltas with which the empirical distribution places discrete probability mass at the lo-
cations of the samples. The solid black line shows the continuous Gaussian density function
for comparison. A visual comparison might not reveal that the empirical distribution provides
a good approximation to the parametric one (and for calculating likelihoods it surely is not).
Nevertheless, the empirical distribution approximately captures where the probability mass is
concentrated, as samples are more likely to be drawn from regions of high probability mass.
This becomes clear by looking at the cumulative density functions, P(X < x) = f_xoo px(x")dx’,
which are shown in Figure[2.4} (b).
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(a) probability density functions (b) cumulative density functions

Figure 2.4: Empirical versus parametric distributions at the example of a Gaussian distribution.

2.5.1 Monte Carlo Integration

The probably most well known Monte Carlo method is Monte Carlo integration (MCI). This
method uses the empirical distribution of a random variable in order to approximate the ex-
pectation E,, {h(x)} underafunction h. Thisis achieved by (1) simulating samples xW, ., xN)
form the parametric distribution pyx of the random variable; (2) constructing the correspond-

ing empirical distribution N
Pl =< > (x—x);
N = ’

and then (3) replacing the parametric distribution in the integral E,, {h(x)} by its empirical

counterpart. As a result, the expectation integral E,, {h(x)} is turned into a sum:
f h(x)-px(x)dx =~ J h(x)px(x)dx = — Z h(x). (2.30)

The error of this approximation in general decreases with N. By the strong law of large
numbers, it is even guaranteed that B, {h(x)} = % Z?le h(x) “almost surely” converges to
E,, {h(x)} [23]. According to [33], Enrico Fermi, a world-renowned physicist and Nobel prize
laureate, reportedly used this technique to astonish his colleagues with remarkably accurate
“too-good-to-believe” predictions of experimental results. In particular, it is said that he per-
formed the necessary computations with a small mechanical adding machine only [33]; and
that was long before Stanislav Ulam actually published the method.

2.5.2 Monte Carlo Transformation

In the Monte Carlo integration technique from the previous section, expectations were approx-
imated by evaluating a function at simulated values of a random variable. Monte Carlo trans-
formation, in contrast, tries to approximate the distribution of a transformed random variable
Y = f(X) by transforming simulated values (samples) xV,..., xV) of the variable X. This can

be regarded as the Monte Carlo equivalent to the fundamental transformation law of probabil-



24 CHAPTER 2. BASICS

ity, and it results in the following (empirical) approximation of py:

N
1 . , . .
:Nzltﬂy—ym) with yW = f(x). (2.31)
]:
Aheuristic argument for the validity of this approximation is that the samples x(1, ..., (™ form

px capture where the probability mass of X is concentrated. Hence, transforming the samples
moves the probability mass according to the function f and consequently simulates the dis-
tribution of f(X). This can be formally proven by considering expectations E,, {h( f (x))} of X

under functions & of f(x). Then, performing a change of variables from x to y = f(x) yields:

df~'(y)
det(cl—yy)‘ dy=E, {h(y)}.

=py(¥)

E,, {h(f(x))} =f h(f(x)) px(x)dx = f h(y)px (F7' ()

This shows that the moments of py are identical to those of f(X). Now using E,,, {h( y)} =
Ep, {h( f (x))} and further approximating E,, {h( f (x))} by Monte Carlo integration, it follows
that

2

Epy{h(y)}:EPX {h( )} pr{h f(x Z Py{h }

j=1
So, we have shown that py approximates all moments of py, from which it follows that py ap-
proximates the distribution of the transformed random variable Y = f(X). For completeness, it
should be noted that the latter actually only holds if px and py have bounded support [24]} 25].
But this does not mater in practice, as the support can always be truncated at some remote

point of the tail (as an arbitrarily accurate approximation of py and py with bounded support).

2.5.3 Sample Generation

Monte Carlo methods require generating a larger number of samples from the random vari-
ables of interest. But this is complicated by the fact that computers are inherently deterministic
machines that can by no means generate true random numbers of whatever kind. Hence, we
have to resort to deterministic algorithms that produce seemingly unpredictable sequences of
so-called pseudo-random numbers. Such algorithms are called random number generators and
they are typically designed in an engineering-like fashion, by starting with a simple standard
generator to produce uniformly distributed samples and then applying inversion or rejection
methods [34] in order to obtain samples of the desired type. A popular choice for a standard
generator is George Marsaglia’s KISS [35] whose C source code is shown in Algorithm[2.1] The
KISS algorithm is based on simultaneously running one congruential generator in the variable
ias well as two shift register generators in the variables j and k, whose outputs are subsequently
combined. The C code uses 32-bit unsigned integer variables i, j and k as an internal represen-
tation. The output is a floating point number simulating a sample from the standard uniform
distribution on the interval [0, 1].
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float kiss32 () {
i = (69069%i) + 23606797;
=3 N (j << 17);
k (k N (k << 18)) & O0x7FFFFFFF;
j =13 " (j > 15);
k=k A (k> 13);
return (float)(i + j + k) / MAX INT;

}

Algorithm 2.1: “C” code of the KISS generator which generates uniformly distributed samples.

2.5.3.1 Sampling from the Standard Normal Distribution

The probably most efficient way to generate a sample from the standard normal distribution is
to use Marsaglia and Tsang’s Ziggurat method [36]. It covers the normal pdf with a set of equal-
area rectangles plus a remainder consisting of a smaller rectangle as well as the tail. Figure[2.5}
(a) shows this at the example of 3 rectangles, Ry, R, and R3. The remainder R, covers the same
area as each of these rectangles. Hence, a sample of the distribution can be simulated by first
selecting (by random, with equal probability) a region R; to sample from and then generating

a sample from that particular region.

0.5 ‘ ‘ ‘ 0.5
0.4/ | 0.4/ o
0.3/ R1 | 0.3/
0.2 R, | 0.2
0.1} Rs — 0.1} }7 | B —
% = 0 2 4 L — 0 2 4
(@) Gaussian distribution covered by rectangles (b) different areas used by the Ziggurat

Figure 2.5: The Zigurrat. The picture to the left shows where the method draws its name from:
terraced step pyramids of ancient Mesopotamia such as the Neo-Sumerian Great Ziggurat of Ur.

Rejection Sampling

If the region selected for sampling is one of the rectangles, rejection sampling is performed. In
this case, a sample u is drawn from the uniform distribution and scaled to fit the width w(R;) of
the rectangle: x = w(R;)(u— %). Consequently, x is uniformly distributed along the x-direction
of R;. But we would like it to follow the Gaussian curve. Hence, we reject x with probability

min{y (R;), f (x)} — i (R;)
»(R)—n(R;)

P, = 1-

where y»(R;) is the upper y-coordinate of the rectangle, y;(R;) is the lower y-coordinate and
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f is the Gaussian density function: f(x) = ‘/%7 exp (—%xz). The rejection procedure causes

that samples x for which f(x) is close to y;(R;) will be rejected with high probability. Samples
for which f(x) is close to y»(R;) will mostly be accepted. This is indicated through the dashed
areas in Figure 2.5} (b), which show the percentage of accepted samples for each rectangle in
dependence of the x-coordinate. The solid gray areas mark regions where samples can directly
be accepted due to min { ¥ (R, f (x)} = »(R;). These areas are precomputed in order to avoid

the evaluatiorﬂ of f at runtime (and it is exactly this, which makes the Ziggurat so efficient).

0.5 ‘ ‘ ‘ 0.5
0.4/ ] 0.4}
0.3f ] 0.3;
0.2 ] 0.2
0.1} | 0.1} =\
94 J—Z 0 2K 4 94 4—2 0 2 ) 4
(a) efficiency with 3 rectangles (b) efficiency with 31 rectangles

Figure 2.6: Efficiency of the Zigurrat. The smaller the white area between the Gaussian curve
and the pile of gray rectangles the fewer samples are rejected. With 255 rectangles 99.33% of the
samples reside in the solid gray areas and can directly be accepted [36].

Simulating from the Remainder

In case the remainder was selected for sampling, we have to figure out whether to draw a sample
from the gray area sitting on the x-axis of Figure [2.5}(b) or whether to draw a sample from
the tail, which is marked in solid black. This is done by first selecting one of the two areas by
random (with a probability corresponding to the relative probability mass of each area) and
then either drawing a sample from the gray area as described above or generating a sample

from the tail as described in more detail in [37}[36].

2.5.3.2 Sampling from Multivariate Gaussian Distributions

Sampling from a univariate Gaussian distribution can easily be extended to the multivariate
case. For that, let py(y) = A (y;u,X) denote the n-dimensional Gaussian distribution from
which we would like to sample; and let ¥ = R R be the Cholesky decomposition of its covari-
ance matrix with an upper triangular matrix R. Then, a sample y from py can be simulated by

drawing x from px(x)=.4(x;0,I) and subsequently transforming x according to:

X—Y=f(X) with y=f(x)=RTx+p. (2.32)

3 Note that the evaluation of the Gaussian density function f(x) is computationally expensive as it requires the
calculation of the exponential function.
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The claim that the resulting samples y follow the desired Gaussian distribution is easily verified
through application of Sections and because, according to these, the transformed
samples y have a Gaussian distribution with

py(y)=A(x; u+R"-0, RTIR)

where 1 is the identity matrix and where RTIR = R R is by definition equal to . Due to the
choice of I as a covariance matrix, samples x from .4/(0,I) can easily be simulated by indepen-
dently drawing the individual x; from the standard normal distribution .4(0, 1), for example
through use of the Ziggurat method from Section[2.5.3.1]

2.5.3.3 Sampling from Gaussian Mixture Distributions

Sampling from a Gaussian mixture distribution is achieved by (1) selecting one of the Gaus-
sian components, with a probability corresponding to the component weight c; (see Section
[2.2.7), and then (2) generating a sample from that Gaussian. In order to do this, let us first of
all calculate the cumulative weights

k
G20, Cp ézc,-, k=1,..., K.
i=1
Then, the probability 2 (Cy._; < u < Ci) thatasample u from the standard uniform distribution
islocated in the k-thinterval I =[C,_; Cilisequalto C,—Cy_; = c;. Hence, we draw a sample
u from % 1), select the k-th Gaussian if u € I} and then draw a sample from this Gaussian as
described in Section

2.5.4 Importance Sampling

In some cases it is not possible to directly simulate samples from the distribution of a random
variable. Such a case occurs, for example, if X|y is a conditional random variable whose distri-

bution py|,(x) was obtained from Bayes’ equation,

p (x)szlx(.V)pX(x)= Pyix(¥)px(x)
X'y ) [ prpsodx’

with only py|.(y) and px(x) being known. In this case, generating a sample from X |y becomes
problematic if the integral in the denominator, i.e. py(y)= f pyix(¥)px(x)d x, cannot be cal-
culated analytically. The idea behind importance sampling is to resolve this issue by

(1) simulating samples x(V), ..., x™) from py.
(2) evaluating py|.()(y) for every sample.

. . i) A j ( ) .
(3) weighting the samples by w(/) = %, respectively.
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The weighting in the last step essentially matches the sample distribution of the X/) to that of
Px|y- This does not solve the problem of py(y) being non-analytic. But it allows us to approx-
imate py(y) by Monte Carlo integration: py(y) ~ & Zf;l Py|x»(y). The result is a weighted
empirical distribution of X|y:

~ al ~(7) +-(j) . ~(j) & pY|x(j)(.V)
pXU,:Zw]x] with &Y= —————
j=1 Zi:l pY|x(i)(J/)
. . ; ()
where the normalized weights @) are equal to 3 /) as the sum over the w!/) = pyfl’;((”y)y is N for

the above approximation of p(y). In order to generalize this procedure, let px be a distribution
that is to be sampled from; let 7(x) be an arbitrary proposal or importance distribution whose
support includes the suppor of px; and assume that  is easy to sample from, so that samples
x\) from 7 are available. Then making use of the importance sampling fundamental identity

[23],

px(x)= Px )= e, 2.33)
m(x)
———

Zw(x)

it becomes clear that the distribution of X can be approximated by samples x/) from 7 if these
samples are weighted with w(/) = py (x(f )) / ﬂ(x(f )). This procedure is called importance sam-
pling. The resulting weighted empirical distribution px = Zfil @Y xU) can be used in the con-
text of Monte Carlo methods if the concerned methods are modified. This is straight forward:
simply replace px by py instead of replacing it by px (as it has been done in Sections|2.5.1|and

2.5.2). The validity can be shown in analogy to the proofs for empirical distributions.

2.5.5 Importance Resampling

Any weighted empirical density can be converted to an empirical density by simply sampling
from it. This is of particular interest when importance sampling is performed in an iterative
fashion, as it is the case in a particle filter (see chapter[4.7). In such a case, it may happen that
some of the weights get increasingly smaller over time, as a consequence of which the sam-
ples corresponding to these weights effectively become irrelevant. To alleviate this problem, it
has been proposed to occasionally convert the weighted empirical distribution to an equally-
weighted empirical distribution. This is achieved by drawing (with replacement) samples (¥,

k=1,...,N from the weighted empirical density

N
plx)= Z o @)
i=1

This is performed as described in Algorithm[2.2] In order to verify that this algorithm returns
%) = x(0) with probability &?), it should be noted that the probability of a sample u from the

41i.e. it is required that 7(x) # 0 when p(x)#0
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standard uniform distribution being located in the interval [C;_;, C;]is equal to C;—C;_; = (),
Every sample u is located in one of the intervals, as C; = 0 and Cy =1 (the latter holds due to
the fact that the sum over the normalized weights @¥) is 1).

Importance Resampling

1. draw a sample u from the standard uniform distribution %4

2. look up in which interval [C;_;, C;], i €1,..., N with C; = Zj’:l @ itislocated
3. return the corresponding x¥) as (¥,

Algorithm 2.2: Importance Resampling

As depicted in Figure the algorithm essentially multiplies samples with a high relative
weight and removes samples with a low relative weight. The name “importance resampling”
stems from the facts that (1) sampling is performed from a sample distribution and (2) that the
samples are drawn with the relative frequency of their normalized importance weights. Inter-
estingly, Rubin [38] originally proposed this method in a comment to Tanner and Wong’s data
augmentation algorithm [39], although in retrospect it would have surely deserved a stand-
alone publication.

(a) weighted empirical density (b) resampled empirical density

Figure 2.7: Importance Resampling. The picture to the left shows the original weighted empirical
density. The picture to the right shows how importance resampling mimics weighted samples by
putting several equally-weighted samples in the same place.
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Bayesian State Estimation

This chapter deals with the problem of estimating the state of a physical system based on a
corresponding observation. To have a concrete scenario, consider the system state to be the
location of a speaker in a room. Further, consider the observation to be the time delay which
emitted sound waves introduce at an array of microphones (as portrayed in Figure[3.I). Then,
the estimation problem can be described as localizing the speaker based on measured time

delays. In order to account for uncertainties in measurements as well as the physical model, the

Speed of sound Sound
Time delay ®—— source
of arrival \ \ &&

Microphones

Figure 3.1: Speaker Localization.

system states and observations may be modeled as random variables X and Y. Subsequently,
the estimation problem can be formulated as constructing the conditional distribution py|, of

the state given the realized (i.e. measured) observation Y = y. Particular estimates X = 6(y) are

31
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obtained by applying a criterion of optimality, such as minimum mean squared error (MMSE)
or maximum a-posteriori (MAP):

5MMSE(y):ng‘y(x){x}r 0 pmap(y)=argmax pxjy(x). (3.1)
X

The remaining part of the chapter is concerned with the central aspect of this estimation frame-
work: constructing px|,. This will be done in a Bayesian fashion, through use of a prior distri-
bution of the system state.

3.1 The Bayesian Approach

Using a prior distribution for the state to be estimated is generally referred to as the “Bayesian
approach”. That is, because the prior px can be factored into the conditional distribution py,,
by making use of Bayes rule:

Py x(¥)px(x)
fPY|x(J’)PX(x)dX.

Px|y(x)= (3.2)
Following the developments in [18], the Bayesian approach is here viewed from a slightly dif-

ferent perspective: as a two step procedure, which

(1) constructs the joint distribution pyx y of state X and observation Y, based on the prior

distribution of the state as well as a model for how states and observations are related.

(2) conditions the joint distribution py y on a realization Y = y of the observation variable

in order to obtain the posterior distribution py, .

The intuition behind this formulation is that the joint distribution py y contains all statistical
knowledge about the relationship between the variables X and Y. Conditioning px y on y can
be interpreted as using this statistical relationship to constrain the prior distribution py of the
state by the knowledge obtained through reception of Y = y.

3.1.1 Observation Model

In order to develop a formal observation model that describes the relationship between states
and observations, let us revisit the example of localizing a speaker in a room. In this case, the
relationship between speaker position x and measured time delay y; at the i-th microphone is
the distance of the speaker from the microphone, divided by the speed of sound:
_ & e —myll
Vi=8ilx)=—
The m; in this equation denotes the position of the i-th microphone; ¢ denotes the speed of
sound. In order to account for uncertainties in the measurements, the observation y; might
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be made dependent not only on the system state X but also on random influences U during

measurement. This leads to the following observation model:
yi:gi(x)+u’ uNJV(.uU’ZU)

where u denotes a sample from the Gaussian distribution of random influences, py(u) =
N (u; uy,2y). This example can easily be extended to a general observation model that is fully

specified by the following two items:

General Observation Model
e aprior distribution py; of random influences during observation

e an observation function y = g(x, u)

3.1.2 A General Method for Constructing the Joint

After introduction of this observation model, the joint distribution of state and observation can

be constructed by transforming the random variables X and U according to:

) o)) -

In this equation, g is called the augmented observation function; g denotes the observation

X
U

X
Y

—

function from Section3.1.1} and U denotes the variable of random influences during observa-
tion. While the transformation in|3.3|can generally be performed with the fundamental trans-
formation law of probability, practical implementations are given in Sections|3.3|- In the
following, it is in particular assumed that the state is statistically independent of random influ-

ences during observation, as a consequence of which: py y(x, u)= px(x)- py(u).

3.1.3 A Transformation-Centric View

The above developments reveal that Bayesian state estimation can be viewed as a two step

approach, in which

1. the joint distribution py y of state and observation is constructed by transforming the

random variables X and U according to the augmented observation function g.

2. the posterior distribution pyy, is obtained by conditioning px y on the measured obser-

vation Y =y.

This formulation is transformation-centric, as it solves the construction of px y through a gen-
eral transformation of random variables. The following section (Section [3.2) shows practical
implementations for cases in which the joint distribution is Gaussian (Section[3.2.1), a Gaus-
sian mixture (Section[3.2.2) or a semi-empirical distribution (Section[3.2.3). The remaining part
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of the chapter (Sections- derives particular transformations for constructing py, y. This
includes standard methods such as linear-Gaussian transforms (Sections and[3.4) as well
as the unscented transform (Section [3.5). But it also introduces novel methods which more
accurately treat nonlinearities in the observation function, namely: the extensive unscented
transform (Section[3.6) and the adaptive level of detail transform (Section[3.7).

3.2 Particular Implementations

3.2.1 The Gaussian Case

The most well-known implementation of Bayesian estimation is based on the assumption that
the distribution of X and Y is jointly Gaussian. This approach can be applied whenever both
the distributions of state X and random influences U during observation are Gaussian. In this
case, pyx,y may be constructed as described in Sections - and it may be written:

) . (3.4)

Then applying Section[2.2.5, it becomes clear that the conditional distribution py;, of X given
y is a conditional Gaussian distribution:

X

y

x| [Zxx Zxy

’.UY

)

pX,Y(x’.V):JV(l

Xyx Xyy

Px|y(x)=A(x;ux)y, Zxx)y) (3.5)

with ux, and Yx x|, being defined as:

Ux|y =HUx +Exy Iy —uy), Yxx|y =Xxx —TxyEyy Syx (3.6)

This is what is used in the Kalman filter [40, [41]] [42] [43] 44] but also in other estimation ap-
proaches such as the Vector Taylor Series approach for Environment-Independent Speech
Recognition [45, [46].

3.2.2 The Gaussian Mixture Case

Another popular implementation of Bayesian state estimation is based on the assumption that
the joint distribution of X and Y can be approximated as a Gaussian mixture. This is of inter-
est in the context of nonlinear or non-Gaussian estimation problems for which the true joint

distribution is usually difficult to obtain. In these cases, a Gaussian mixture approximation

pX,Y(x’y):ch W([x];l‘uxlk ) (3.7)

=1 V] Myl
of the joint distribution may be obtained as described in Section[3.7} Subsequently, the condi-

Xxxik ZXYlk

’

Xyxjk Zyvlk

=px,yx(x,y)

tional distribution of the state X given the realized observation y can be calculated by dividing
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pxy(x,y)= Z'Zzl Px.v.x(x,y, k) by the observation likelihood py(y):

K K

k
Sher Py (2, K) => iy (k) =D pxiy(X)piy (k).
py(y) k=1 k=1

ley( )

This is obviously a mixture of conditional Gaussian distributions:

K

Pxiy(0)= D¢ N (X5 x1y, 0 Sxiy i) 3.8)
k=1

=pxy,k(x)

where the ¢, denote the posterior probabilities p/, (k) of the individual Gaussian components,

ckpyik(y) _ N (¥t Zyie)
Z’;/:I Py (y) z’]i/:l Ck’ﬂ(y;.uY\k’»ZYW),

Piiy(k) = (3.9)

and where the uy),,  and X, ; denote their conditional means and covariance matrices, re-

spectively, which can be calculated in analogy to (3.6):

Ux|yk = HUx|k T ZXYIkZ;/ly\k(y —Uyik)  Zxx|yk = Zxx|k —ny|kz}ly|kZYX|k- (3.10)

This implementation forms the basis of Alspach and Sorenson’s Gaussian mixture filters [47, /48]

as well as the speech feature enhancement approaches in [49} 50].

3.2.3 The Semi-Empirical Case

Yet another way to approach nonlinear and non-Gaussian estimation problems is to approxi-
mate the prior distribution of the state by samples. This is done in the context of Monte Carlo
methods, such as particle filters (see Section|4.7), which approximate the distribution of X as

an empirical distribution

N
1 .
I )

px(x)= N;(S(x x\), (3.11)

with N samples {x“), ey xWN )}. This is advantageous, as it imposes no restrictions on the es-

timation problem other than that it must be possible to sample from X. Now using this ap-

proximation, the joint distribution py y of state and observation can be constructed according

1
px,y(x,y) ( Z5x xU )lex(y

=px(x)

to:
N

& (x—xY) pyn(y) (3.12)
]=1

where the observation density py,)(y) of the j-th sample x(/ is obtained by transforming the
variable U of random influences according to Y|x/) =g (x(] ) This is achieved by using the

fundamental transformation law of probabilities from Section[2.1.6] The resulting distribution
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(3:12) is semi-empirical, as it is empirical in X and arbitrary in Y. Hence, the name of this
section. Now, given the joint distribution from (3.12), the conditional distribution of X given y

can be obtained by fixing Y = y and then dividing the result by py(y):

N

px,y(x,Y) 1 (i Prizo(y)
x) = =00 = N (e — x WD) (3.13)

This can be further simplified by calculating the normalizing constant py(y) as a marginal dis-
tribution of px y(x,y):

1 & . 1 &
py(y) = fﬁgé(x—x(”)pmm(y)dx = N;pmxm(y). (3.14)

=px,y(x,y)

Finally plugging (3.14) back into (3.13), it turns out that the conditional distribution px,,(y)
can be approximated as a weighted empirical distribution:

T i( Pyixn(¥) )5(x ) = ﬁ:@(j)(;(x x) (3.15)
Xly = - - - '
Y Nj:l %Zi’ilelx[”(y) j=1

where the weights @\/) are defined as

G2 Py ()

. (3.16)
ZL Pyix0(y)

3.3 The Kalman-Type Linear Transform

As stressed at the start of this chapter, all Bayesian estimation approaches require constructing
the joint distribution py y. This can generally be achieved by transforming the prior distri-
bution py, y of X and U according to the augmented observation function & from 3.3). This
section treats the particular case in which

(1) the observation function g is a linear function of the form g(x, u) = Bx + Cu with an
arbitrary n x n matrix B and a non-singular m x m matrix C

(2) the variables X and U are n- and m-dimensional Gaussian random variables that have

)

This class of transformations has been established through Kalman’s seminal work on linear

a joint Gaussian distribution

x| |ux| [Exx Zxu

’
ul [Hu

’

px,u(x, u):ﬂ(

Yux XZyu

filtering and prediction problems [40]. Hence, itis here called the Kalman-type linear transform

[18]. In order to show that the above restrictions lead to a joint Gaussian distribution of state
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and observation, let Z be the random variable, which results from the transformation of X, U

according to the augmented observation function:

Z:g(m) i lg(}i v)

Here I,, , denotes a n x n identity matrix; 0, ,, denotes a n x m zero matrix. As a consequence
of C being non-singular, the matrix A defined in (3.17) has full rank. Hence, the distribution of
Z can be obtained according to Section[2.2.6}

AT)

In particular, Z again has a Gaussian distribution. Further expanding A according to its defini-

X
]. (3.17)

Ux YXxx Xxu

Uy

pZ(z):JV(z;A VA

Yux 2Xuyu

tion in (3.17), it is found that the mean and covariance of this distribution can be written:

In,n On,m Ux Ux
Uz = = g
| B C |y Bux+Cuy |
D _ In,n On,m ZXX Z:XU In,n BT
d ' B C [|Zux Suul|Onm CT]
3 Yxx YxxBT+XxyCT
|BXxx+CXyx BExxBT+BYyxyCT+CXyxBT+CXyyCT|

The joint distribution of X and Y is finally obtained by defining Y = g(X, U) and then rewriting

pz(z) as
) (3.18)

Uy =Bux+Cuy, Xyx=BXxx+CXyx,
Zy’y = BZXxBT +BZXUCT + CZUxBT + CZUUCT.

x
y

x| | Zxx Xxvy

Nuy

)

PX,Y(x,J’)Zr/V(l

ZYX ZYY

with ZX,Y = Z;X and
(3.19)

This is the most general form of the Kalman-type linear transform. In most practical applica-
tions, the variables X and U can be assumed to be statistically independent, as a consequence

of which the cross covariance matrices Xx;; and X;;x are 0 and (3.19) simplifies to:

iy =Bux+Cuy, Lyx=BIxx, Tyy=BIxxB' +CZyyC". (3.20)
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3.4 Local Linearization

As the Gaussian case results in a highly desirable closed-form solution to the Bayesian esti-
mation problem, it is of interest to reduce the limitations brought about by the Kalman-type
linear transform. Hence, this section investigates how the results from the previous section can
be extended to nonlinear functions g(x, u) by locally linearizing g around the means of X and
U. For that, let V,g(x, u) and V,g(x, u) denote the Jacobians of g with respect to x and u,

respectively:
dg(x,u) dgi(x,u) dg(x,u) dgi(x,u)
dx, dx, du, du,,
V.g(x,u)= : : , Vuglx,u)= : (3.21)
dgm(xru) dgm(xvu) dgm(xru) dgm(xvu)
Con ol ... Sl Chponl ... St

Then g(x, u) can be linearized around uy, yy by evaluating V,g(x,u) and V,g(x, u) at
(,uX,uU) and then forcing a plane with slope B = V ,g(uy, uy) in x-direction and slope C =
V.8(ux,uy) in u-direction through the point g(ux, uy):

glx,u) ~ Bx+Cu+g(ux,uy)—Bux—Cuy. (3.22)
b

This is equivalent to a first-order Taylor series expansion around (u XU U). After subtraction of
b, the Kalman-type linear transform can be used to approximate the transformation of X, U

according to g. Hence, the total transformation can be written in analogy to (3.17),
X 0

+ . (3.23)
U b

This shows that the joint distribution of X and Y can be calculated according to (3.18) and
(3:19) but with uy being translated by b: uy = Bux + Cuy +b = g(ux, uy). Doing so results in

) (3.24)

MY:g(.UX».UU); ZYX:BZXX+CZUXr
Zyy = BZX)(BT+BZXUCT+ CZU)(BT+ CZUUCT

In,n On,m

B C

7=

2A

a joint Gaussian approximation of px y(x, y):

x
y

x| | Zxx Xxvy

y.uy

)

px,y(x,y)wﬂ([
ZYX ZYY

where uy, Xyy and Xy x = Z)T(Y are calculated according to:

(3.25)

and where B =V, g(ux,uy)and C =V, g(ux,uy). Itis important to note that this procedure
becomes problematic if the Jacobian of g with respect to u becomes singular at (uy, uy).
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3.5 The Unscented Transform

As an alternative to approximating the nonlinear transformation of a Gaussian random variable
through local linearization, the transformation can be captured by using Julier and Uhlmann’s
unscented transform (UT) [51]. This transformation essentially

(1) representstheinitial Gaussian distribution by a finite number of points, which are chosen

in such a way that they have the same mean and covariance as the original distribution.
(2) transforms each of the points according to the nonlinear function.

(3) re-estimates the mean and covariance matrix from the transformed points in order to
reobtain a Gaussian fit.

This makes the UT similar in principle to the Monte Carlo transformation from Section [2.5.2]
except that (a) the UT is an inherently deterministic method and (b) the re-estimation step
converts the point mass representation back to a continuous distribution. In order to give a
more formal description, let X be an n-dimensional Gaussian random variable with mean u x
and covariance matrix Xy, such that

px(x)=N(x;ux,Xx).

Moreover, let R” R be the Cholesky decomposition of ©x. Then, the point set used by the un-

scented transform can be described as a weighted empirical distribution

2n
px(x)=> Wid(x—27) (3.26)
i=0

where ¢ denotes the Dirac delta and where the points 2; and weights W; are given by

Zo = Mx Wo = Kk/A
Xoiy1 = Ux+VAR; | Wop = 1/(21) (3.27)
Liva = Mx—VAR; | Woipp = 1/(21)

fori =0,...,(n—1). In this equation, R; denotes the i-th row of R, A is defined as A = n +«, and
K € R specifies how much weight is placed on the mean, ;. Choosing a value of 1/2 results
in an equal weight for each of the points. Setting x to 3 — 7 minimizes the error in the fourth
moment [52]. The resulting point set is shown in Figure[3.2]at the example of a two-dimensional
Gaussian distribution.
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Figure 3.2: Point mass representation used by the unscented transform.

Given this point set, we can now proceed with the next step — transforming the points according
to the function X 7 Y = f(X):

Qyi = f(%l)r

which can be interpreted as moving the weight W; placed at &; to f(%;) = %;. Consequently,

the distribution of Y is approximated as the weighted empirical distribution:

2n
pr(y)=> Wby —%). (3.28)
i=0

The last step of the unscented transform consists in calculating the mean and covariance of

Py (y) in order to reobtain a Gaussian approximation py(y)= A (Y;fly,Ly) of py with

2n 2n
Dy = W%, Sy=> Wi(%—uy)%—py) (3.29)
i=0 i=0

These estimates are accurate up to the second order term of the Taylor series expansion [52].
Hence, for linear transformations the unscented transform is exact — i.e. the Gaussian fit it
provides is not an approximation but the true distribution of the transformed variable. For
nonlinear transformations, the unscented transform is at least as accurate'|as a first order Tay-
lor series approximation (see Section[3.4), without necessitating the computation of Jacobians
and Hessians [52} 53} [54] and without increasing the computational cost [53]]. Apart from these
properties, the unscented transform can be interpreted as weighted statistical linear regres-
sion [55]; and for a certain choice of k it can even be shown to performs partial Gauss-Hermite

! even if second order correction terms are used
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quadrature [56] of the expectation integrals:

uy=fypy(y)dy, Zyy=Jnypy(y)dy- (3.30)

In [56] it was further shown that full Gauss-Hermite quadrature gives slightly better results than
the unscented transform. This was, however, achieved at an exponential computational ex-

pense with regard to the dimension of state space.

3.5.1 Estimating the Degree of Nonlinearity

Regarding the unscented transform, it should be noted that only linear transformations of a
Gaussian random variable result in a Gaussian random variable. Nonlinear transformations
inevitably lead to non-Gaussian distributions, which cause approximation errors in the Gaus-
sian fits. This triggered the idea of developing a novel measure [19}[12] for the appropriateness
of the unscented transform based on the approximation error of the Gaussian fits. This mea-
sure is here called the “degree of nonlinearity”; and it is based on the fact that, in the unscented

transform, each triple {%5;,1, Xy, Z»i42} forms a set of equidistant points on a line, as portrayed

Ti T Zaiv2
,’line 2 T
\\\/ \\\\\
T / \\\\ \\\\
/ S~ 4
/

below:

lin; 1

If the transformation Y = g(X) is linear, the triple {%5; 1, %, %2} of transformed points will
also form a set of equidistant points on a line. This observation motivates the idea of determin-

ing the degree of nonlinearity by

(1) fittingto each W = {1, %, %;.0} aset D = {%;,1, %o, Z2i12} of equidistant points
on aline.

(2) calculatingthe degree of nonlinearity of each triple as the squared error that is introduced
by the linear fit.

(3) summing the degrees of nonlinearities of the individual triples.

In order to obtain an equidistant linear fit, the points of each linearized triple {251, Zo, %542}

may (without loss of generality) be written:

%=b, %ia1=b+a;, %;.=b—a,. (3.31)
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Then the linearized set % of points can be determined by minimizing the squared error be-
tween the two sets, %)) and %9, This is achieved by taking the derivatives of the squared error

ERR(EX("), @/(i)) 2 (L= %) +( @i — Poin1) +(Zoivo— Paivo)
(b= +(b+a;— %) +(b—a;— Piyo)

withrespectto a; and b and then equating the result to zero. Doingso gives a; = %(% i1— i 40)
and b = %) = L (% + Wy, | + Wh;,»), which when plugged back into yields:

%0 = (i)
i = YU %(%zﬂ_%wz) (3.32)
Dyiva = YD —3( By — Phoiyo)

for i = 0,...,(n —1). Now defining the degree of nonlinearity n; of this triple () =
{fg,leﬂ,leﬂ} asthelinearization error ny; = ERR(EZ’( )betweenff and &) we arrive
at:

[ Pir + P — 2D

—2 1
O

1
6”%1’+1+%i+2_2%||2- (3.33)

Further normalizing this term by the empirical variance of %) = {%,, %,;.1, %} vields a

normalized measure for the degree of nonlinearity:
2
6 H%H—l + @/21+2 2%”

o= <]

The nominator of this equation accounts for the variance or modeling error introduced by the

TI (3.34)

27

2 N
i =0 + |91 -0

linear fit. The denominator normalizes that term by the variance of the points. It can be shown
in particular that takes values in the range [0, 1], as it has the following relationship to the
R? measureﬂ from linear regression: i, = 1—R?. Subsequently, the total degree of nonlinearity
is obtained by averaging the n; or n; for i =0,...,(n—1):

1
ni. (3.35)

n

A

S|

n

Il
=]

i

If this value is close to zero the transformation is approximately linear and the Gaussian ap-
proximation of py(y) is justified. For larger values, the parametric Gaussian fit might not well
represent the true distribution.

2 The R? measure is a measure for the “goodness of fit”. It is commonly used in linear regression; it is also known
as coefficient of determination; and it takes values between zero and one [57].
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Extension to Other Transformations

Note that both the normalized and non-normalized measure for the degree of nonlinearity
can easily be extended to related approaches such as the extensive unscented transform (see
Section[3.6) or Gauss-Hermite quadrature [56]. Just consider lines in one variable or coefficient
and then average over all possible values that the other variables or coefficients can assume.
This is demonstrated in Section|3.6.3|at the example of the extensive unscented transform.

3.5.2 Stacking of Variables / Augmentation

In order to use the unscented transform for Bayesian state estimation, the UT needs to be ex-
tended to the transformation of several Gaussian random variables at a time. Let X, ..., X(m)

denote statistically independent variables that are to be transformed, with

pXu)(x(i))=W(x(i);uX(iJ,Zx(i)),

andlet Y = f(XW,..., X(") denote the transformation. Then, the individual X(!) can be written
T
as a single, joint Gaussian random variable Z = [X or ..ox (m)T] with distribution
x(l) x(l) ‘UX(U Zx(l) 0 ce 0
() 2) . .
X X Ux@ 0 b . :
| = s T : (3.36)
: : : : KT 0
(m) (m)
X X WUxom) 0 .- 0 Xxmm

After “stacking” the variables as described above, the unscented transform can be applied as
in the case of a single variable. This can be used for Bayesian state estimation, in order to
construct the joint distribution of state and observation through transformation of X, U ac-
cording to § (see Section[3.1.2). Figure[3.3|depicts the resulting point set at the example of two
2-dimensional Gaussian random variables X(!) and X?), Each of the 5 points chosen for X is
augmented with the mean of X?; conversely, each of the 5 points chosen for X?) is augmented
with the mean of X!, Following the naming convention in [I8], the unscented transform of
stacked variables is here called augmented unscented tmnsforrrﬂ (AUT).

3.5.3 Estimating the Degree of Nonlinearity for Stacked Variables

When the unscented transform is applied to a stacked variable, as described in the previous
section, the degree of nonlinearity may be calculated individually for each of the variables [12].
In order to explain this, let X() be an n j-dimensional Gaussian random variable with distribu-
tion

p(x) = A (Y, i, =x),

3 The inspiration for this name was that Julier and Uhlman [51}52] call the procedure of stacking “augmentation”.
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% = [ W]
JUUPEEPEPS %o _ D = [y +VAA)T pl]
X x x| = [we—v2a)© ub]
------ SRR Zo(n+ )1 [.UZ/ (Hv+ﬁ3j)T]T
Lonvjyz = [.U(T] (.Uv—ﬁBj)T]T

Figure 3.3: Points (crosses) used by the augmented unscented transforms along with rescaled
covariance ellipses of the corresponding Gaussians (dashed lines). Note that the originally 4-
dimensional picture has been projected to a 2-dimensional one. The dark blue crosses indicate
the points chosen for U = X, augmented with the mean of V.= X®. The light blue crosses
indicate the points chosen for V.= X®, augmented with the mean of U = X, uy. A and B
denote the Cholesky factors of Ly and Xy, .

for j = 1,...,m. Furthermore, let the X(/) be statistically independent and let Z denote the
stacked variable Z = [X m’
has block-diagonal form, with the blocks being the covariance matrices X () of the individual

T
Xx(m) T] . Then the joint covariance matrix X, of the variables

variables:
Xxm 0 0
0 X o
= T : (3.37)
: . . 0
0 ‘e 0 Xxm

Consequently, the Cholesky factorization R of X, has block-diagonal form, with the blocks
being the right Cholesky factors R of the individual ;. This means the points considered
for X\,

j—1 J
{3{2,1].,1,...,%2;7].}, with aj=1+Zn,~, bj:Z”i»
i=1 i=1
differ only in the coordinates a jto bj. All the other points Z%, k ¢ [2a i l,zbj], have these

coordinates fixed to (). Hence, the degree of nonlinearity contributed by X(/) may be calcu-

lated as

b.
. 1 <
TI(]) — ~ Z n;. (3.38)

l:aj

3.6 The Extensive Unscented Transform

As an alternative to the augmented unscented transform from Section [3.5.2} the transforma-
tion of several statistically independent random variables may be performed by representing
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the variables as separate point-sets and then considering all possible combinationsE] thereof.
The motivation for this procedure is to preserve statistical independence of the variables. This
stands in contrast to the augmented unscented transform (where the independence is notably
not preserved) [18]. The name extensive unscented transform (XUT) [18] refers to the fact that

the procedure uses all possible combinations of points from different variables.

3.6.1 Description of the Transform

Let X and U be n and m dimensional Gaussian random variables as in the Kalman-type linear
transform from section 3.3 In particular, let X and U be statistically independent. Then, the
distributions of X and U can both be approximated with an unscented point-mass represen-

tation:
2n 2m
px(x)=> Ws(x—27), pulw)=> W' s(u—))
i=0 j=0

where the points and weights, Z7;, Wl.(X), i=1,...,(2n+1)and %;, Wj(U),j =1,...,2m+1), are
chosen as in (3.27), respectively. These individual point mass representations of X and U can
obviously be used to approximate the joint distribution py (x, u) = Px(x)py(u) as the product
of fix(x) and piy (w):

2n 2m

Px.u(x, u)= ZZ v\/}“%“&x — )8 (u—U,). (3.39)
i=0 j=0

Consequently, the joint distribution of X and Y can be approximated by transform-
T
ing the points [% iT U ].T] according to the augmented observation function g(x,u) =

T
[x T g(x, u)T] from Section This leads to the weighted empirical distribution

2n 2m

px,y(x,7)=> > W5 (x —2)6(y — % ;)

i=0 j=0

where %; ; = g(Z;, %) and Wl(;) Wl.(X) Wj(U). Estimating the mean (i x y and covariance ) Xy

of the transformed points finally gives a Gaussian approximation py y [13]] with

2n 2m ) a9, 2n 2m ") 9.

~ _ i & _ T T i

S I Dol A 99 3L L7 il S
i=0 j=0 i, i=0 j=0 i,j

3.6.2 Comparison to the A ugmented Unscented Transform

Figure[3.4|shows the difference between the augmented and extensive unscented transforms.
The AUT augments each of the (2n41) points chosen for X with the mean of U and, conversely,

each of the (2m + 1) points chosen for U with the mean of X. This results in the points on the

4i.e. the Cartesian product of the point sets
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(a) augmented (b) extensive

Figure 3.4: Augmented versus Extensive Unscented Transform. The pictures to the left and to the
right show the points (crosses) used by the augmented and extensive unscented transforms along
with covariance ellipses (dashed lines). The dark blue crosses indicate the2n+1 =5 points chosen
for X, augmented with the mean of U. The light blue crosses indicate the points chosen for U,
augmented with the mean of X (left) or with each of the points chosen for X (right), respectively.

two ellipses in Figure 3.4} (a). The XUT uses all possible combinations of points that the AUT
considers for X and U individually. Hence, the XUT considers (2n+1)-(2m+1) points instead of
the 2(n + m)+1 points used by the AUT. This increase in the number of points causes a growth
of the computational expense to roughly & (max{n, m}4), up from 0 (max{n, m}g). But this in-
crease is still low compared to full Gauss-Hermite quadrature [56] for which the computational

expense grows exponentially with the dimension.

Statistical Independence

On the first look it might be a puzzling why the augmented unscented transform should violate
the statistical independence of variables. The stacking procedure of the augmented unscented
transform sets all the cross-variable covariance terms of the joint covariance matrix to zero (see
(3:36)), which obviously preserves the uncorrelatedness of the variables. In the Gaussian case,
this even implies statistical independence. The point where things go awry is the point selec-
tion mechanism of the unscented transform. As shown in Appendix II of [52], this mechanism
changes the higher-order moments between the variables. In particular, for n = m = 1 and

even integers k, [ > 2, the higher order expectations &y, (x,u) {xk ul} are approximated as

ko1 ko1 2 I k ~—2(n+
Epy y(x,u) {x u }: Wolx gy +200 m‘%ik“U Uy Zl(:r;ng Wi%il’ (3.41)
—_— —_
:gﬁx(x]{xk} :gﬁU(u){ul}

This clearly violates &5, ,(x,u) {x 1!} = &5, (x){x*} 5,0 {u'}, which we should have in the
case of independent variables. The extensive unscented transform does not have this problem
as its points set is designed to get these moments right by definition. This means that approx-
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imation errors stay confined to the individual variables. The higher order moments between

the variables are not changed [18].

Other Properties

Apart from preserving the statistical independence of the point-sets, the extensive unscented
transform correctly captures the mean and covariance of px y(x, u). Hence, it is exact up to
the second order term of the Taylor series expansion, just as the UT is [52]. In the particular
case where n = m =1 and « from Section [3.5is set to 2, the XUT coincides with the 3-point
Gauss-Hermite quadrature rule [56]. For higher dimensional cases, its accuracy is somewhere

between the unscented transform and full Gauss Hermite quadrature [18].

3.6.3 Estimating the Degree of Nonlinearity

As mentioned in Section the degree of nonlinearity can be extended to the extensive un-
scented transform, by simply considering lines in one variable and then averaging the degree
of nonlinearity over all possible values that the other variables can assume. This gives the fol-

lowing estimates »*) and »V) for X and U:

n 2m

= (2m+ 1 EZ [ Bois,j + Phiea,j— 20,5, (3.42)
e
W= 2n+1)- ;]Z H@’ZHI +%i2j+2— i,o”: (3.43)

W)
if the degree of nonlinearity is calculated individually for each of the variables (see Section
[3.5.2). The total degree of nonlinearity is obtained by averaging ¥*) and ¥,

3.7 The Adaptive Level of Detail Transform

The transformation methods considered so far were all based on the assumption that the dis-
tribution of a transformed random variable can be well approximated by a Gaussian. This as-
sumption is perfectly reasonable for linear and approximately linear transformations. But it
may be very inappropriate in the presence of considerable nonlinearities, especially if the true
transformed distribution is multimodal. Hence, Alspach and Sorenson [48]] proposed to ap-
proximate the distribution of the variable to be transformed by a mixture of Gaussians, under
the rationale that this way the variances might be chosen small enough for the local lineariza-
tions to be valid for each of the Gaussians. Consequently, a more accurate approximation of the
transformed distribution was obtained by individually transforming the Gaussian components

and then recombining the transformed distributions to a Gaussian mixture.
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In the framework of this thesis, that approach has been extended by a method which adapts
the level of detail of the Gaussian mixture distribution to the nonlinearities present in the trans-
formation [19}[12,13]. “Adapting the level of detail”, in this context, means keeping more Gaus-
sians (with smaller variances) in regions where the linearization error is high and fewer Gaus-
sians (with larger variances) in regions where it is low. This concept is explained in more detail

in the following, starting with Alspach and Sorenson’s approach.

3.7.1 Alspach and Sorenson’s Approach

In Alspach and Sorenson’s approach [48], the original distribution px(x)= A (x,uyx,>x) of the
random variable, X, to be transformed is approximated as a mixture of Gaussian distributions:

o N ('), 5P (3.44)

M)~

px(x)~

k=1 =px|k(x)
where ¢y, ,u()’;) and Z()];) denote the weights, means and covariance matrices of the Gaussians.
With this representation, a transformation Y = f(X) of the variable X can be approximated
by individually transforming the mixture components X|k and then recombining the resulting
distributions to a Gaussian mixture. In the original work [48], each of these individual transfor-
mations
Xlk-? Yk = f(X|k)

was approximated with the method of local linearization. This thesis uses the unscented trans-

form [19} 12} [13] for which the resulting Gaussian mixture approximation of Y may be written

K

PY(J/)%ZCkUT{meyf}(J/) (3.45)
=1

=pyk(y)

where UT{px|, f } denotes the unscented transform of the Gaussian random variable X |k with
respect to the function f. This can be used to construct the joint Gaussian mixture distribution
for the Bayesian state estimation approach from Section[3.2.2] Simply choose f to be the aug-
mented observation function g from Section[3.1.2]and use it to transform the stacked variable
of X and U.

3.7.2 Adapting the Level of Detail

As mentioned before, the idea behind Alspach and Sorenson’s approach is to use a sufficiently
large number of mixture components such that the individual variances can be chosen small
enough for f to be approximately linear for each of the transformations. In order to achieve
this, the Gaussians are typically arranged on an equidistant grid with equal covariance matrices

and the mixture weights are optimized so as to minimize the mean squared error to the true
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distribution py [48]. Such a replacement of a Gaussian by an equidistant grid of Gaussians can
be regarded as increasing the level of detail in a uniform fashion:

transformation

splitting a Gaussian -, true transformed
into a mixture of /  \ -7 07777 —" distribution (MC)
equidistant Gaus-
sians

Gaussian mixture
approximation

This is beneficial in nonlinear regions as it decreases the variances and thereby the nonlin-
earities to which the Gaussians are subject during transformation. In linear regions, however,
the Gaussian mixture approach cannot improve over a single unscented transform, as the un-
scented transform is exact in the linear Gaussian case. Hence, the aim should be to keep fewer
Gaussians in relatively linear regions where the transformation is accurate and more Gaussians

in nonlinear regions where the linearization error is higher:

true transformed
-~ distribution (MC)

Gaussian mixture
approximation

The adaptive level of detail transform (ALoDT) [12] tries to achieve this in an iterative fashion,
by starting with a single Gaussian and then iteratively splitting that Gaussian component which
is subject to the highest degree of nonlinearity. This procedure is visualized in Figure [3.5|and
and more formally described in Algorithm The algorithm shown there accepts, as an in-
put argument, the Gaussian distribution py of the random variable to be transformed as well
as the function f, which specifies the transformation. It returns a Gaussian mixture approxi-
mation py of the distribution of the transformed random variable Y = f(X). UT{px, f} again
denotes the unscented transform of the distribution py accordingto f, and dnl{py, f} denotes

the corresponding degree of nonlinearity, which is calculated according to (3.35).



50 CHAPTER 3. BAYESIAN STATE ESTIMATION

| ALoDT, iteration1 | “

UT [

original
Gaussian

Gaussian
approximation

i . l ALoDT, iteration 2 J e
approximation ;splitl I true transformed
i 'T-""’” distribution (MC)

with 2 Gaussians |
UT E

Gaussian mixture
approximation

L ALoDT, iteration 3 J e

o true transformed
uT E

approximation
with 3 Gaussians

I
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
\

~" distribution (MC)

split 2
| Gaussian mixture
approximation

L ALoDT, iteration 4 J e

N true transformed
UT [:

approximation
with 4 Gaussians

~" distribution (MC)

Gaussian mixture
approximation

Figure 3.5: Visualization of the adaptive level of detail transform (ALoDT). The transformation
starts with a single Gaussian and then refines the result by iteratively splitting that Gaussian for
which the linearization error (degree of nonlinearity) is largest. The name ALoDT is motivated
by the fact that the above procedure can be viewed as adapting the level of detail of the Gaussian
mixture representation to the degree of nonlinearity of the transformation.
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The Adaptive Level of Detail Transform — py = ALoDT(py, f)

1. initialize the algorithm with the original Gaussian distribution px of X by

(a) setting the list # of non-transformed Gaussians to % = {px}
(b) setting the list ./, of weights to ., = {1}

(c) setting the list %y of transformed Gaussians to %y = {UT{ px,f }}
(d) setting the list &, of splitting priorities to %, = {dnl{pyx, f}}

2. identify the Gaussian component with the highest degree of nonlinearity by:

(@) calculating i =argmaxc(; _iength(s,)} /nlJ]
(b) setting g; to the i-th component of ¥ : g; = Fx|i]
(c) setting c; to the i-th component of %,: ¢; = ,[i]

(d) setting n); to the i-th component of #: n; = 7 [i]
3. remove the i-th element from %, 4, ¥y and &,

4. split g; into n Gaussians g; ;,...,&; , with associated weights c; ,,..., ¢; , as described in
Section

5. foreach je{1,...,n}:
(a) compute the new weight ci” j=CitCij
(b) compute the transformed distribution g{, i= UT{g;;, [}

(c) compute the degree of nonlinearity n; ; =dnl{g; ;, f}
(d) add g; ;, cl.’y]., glf,j and n; ; to %, S, ¥y and 7, respectively

6. while the number of Gaussians, i.e. length(#y), is smaller than N and the maximum de-
gree of nonlinearity r); is larger than a threshold 7: go back to step

7. construct the Gaussian mixture approximation of Y as py(y)= Zlglgth(yx ) S lilFlilly)

Algorithm 3.1: Adaptive Level of Detail Transform

Modified Splitting for Stacked Variables

4. split g; into n Gaussians g; ,...,&;, by

(a) un-stacking X by separating the stacked distribution g; of X1, ..., X(™) into variable-
dependent distributions gl(l), oo gl(m), which is possible if the variables are statisti-
cally independent

(b) setting k. to the index of the variable X(¥) for which the degree of nonlinearity is
highest: k,,,, = argmax, n(ik) (see (3.38))

(c) splitting the variable X(*max) with the highest degree of nonlinearity by splitting
gl(k'”“") into n Gaussians gl(.ﬁ’"”), e glgc,;”“) with associated weights ¢; 1,..., ¢; , as de-
scribed in Section[3.7.3

(d) re-stacking X by setting g; ; = stack{gl(l), cee gl(k’"“_”, gl(f“!"“x), ggk
where the stack-operator creates a joint Gaussian distribution by stacking the means
and building the canonical block-diagonal covariance matrix as in Section[3.5.2]

max+1) (m)}’

1 S

Algorithm 3.2: ALoDT - Modified Splitting Procedure for Stacked Variables
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3.7.2.1 Splitting Priority

Selecting the mixture component to be split based only on its degree of nonlinearity can result
in repeated splits of components whose weights are getting smaller and smaller. This is not
desirable, as components with a very low weight represent only a small amount of probability
mass and thereby do not contribute much to the transformation. Hence, in this thesis it has
been proposed to replace the splitting criterion from the previous section — the component’s
degree of nonlinearity dnl(g, f) - by the splitting priority spp(g, f, c) [12]:

spp(g, f,c)=c-dnl(g, f) (3.46)

where ¢ denotes the mixture weight of the Gaussian component g. The advantage of this cri-
terion is that it captures the total linearization error which a component contributes to the
transformation, rather than just the linearization error of the individual Gaussian. Its integra-
tion into the adaptive level of detail transform (Algorithm3.1) requires the following changes:

(1) instep(ld} the degree of nonlinearity, dnl{py, f} needs to be replaced by spp(px, f,1)

(2) instep|5c, dnl{g; ;, f} needs to be replaced by spp(g;,;, f clf’j).

3.7.2.2 Treatment of Stacked Variables

For the transformation of m statistically independent random variables X, ..., X(™), Algo-
rithm3.1]needs to be modified. Firstly, the variables have to be stacked before transformation,
as described in Section and the degree of nonlinearity in step [1d| has to be calculated
individually for each of the variables (according to (3.38)). Consequently, the scalar degree of
nonlinearity, 1), is replaced by a vector of degrees of nonlinearity with one component for each

variable:
n= [n“) n(m)]

The splitting step (step [4] of Algorithm [3.1) is modified to split only that variable X ¥m) which
has the highest degree of nonlinearity: k,,, = argmax; n(ik). This is done as described in Algo-
rithm All the other variables X*), k # k.« remain unchanged. Regarding the comparison
in the “while” instruction of Step [6} the scalar degree of nonlinearity, 1;, is replaced with the

maximum of the vector 1);: maxy n(ik).

3.7.2.3 Other Extensions

The adaptive level of detail transform can easily be extended to transforming Gaussian mixture
random variables, simply by initializing Algorithm[3.1|with a Gaussian mixture instead of a sin-
gle Gaussian. For that, each individual Gaussian is transformed with the unscented transform
and its degree of nonlinearity is calculated. After the transformation, the complexity of the

Gaussian mixture approximation can be reduced with Gaussian mixture reduction techniques
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[58, 59, 60, 61]. This is of particular interest in sequential Bayesian estimation (see Chapter[4)

where the number of mixture components increases exponentially in time.

3.7.3 Splitting Gaussian Distributions

Another important implementation aspect of the adaptive level of detail transform concerns
how multivariate Gaussians can be “split” into a mixture of Gaussians with smaller variances.
In contrast to earlier approaches, which have been based on the use of splitting libraries [62}63]]
or a slight displacement of the means [64)}, 62], this work considers a moment matching based
approach that makes use of the symmetry of the Gaussian distribution [19}[13]. In order to avoid
problems with indefinite covariance matrices, splitting is considered in the direction of eigen-
vectors only. The direction in which the Gaussian distribution is split might be given by the
eigenvector corresponding to the largest eigenvalue — that is, the direction of the largest vari-
ance - or by the eigenvector to which the direction of nonlinearity is most similar (see Section
for details). This thesis proceeds by first showing how the standard normal distribution
can be split into mixtures of two and three components, and by then extending this approach

to splitting general multivariate Gaussian distributions.

3.7.3.1 Splitting into Two Components

In order to split the standard normal distribution .#'(x;0, 1) into two components, g;(x) and
g>(x), let us first of all use its symmetry. The symmetry tells us that if we displace one of the
Gaussians by v from the origin then the other Gaussian must be placed at —v. For the same
reason, the two components must have the same mixture weight a and the same variance o2,
which constrains the parameter optimization problem to finding the displacement as well as

the variance of the two components,
gi(x)=N(x;v,0%) and gu(x)=N(x;—v,07). (3.47)

From the law of total probability it is clear that the mixture weights must be one half. As a

consequence, splitting the normal distributions is tantamount to replacing it by the mixture
m(x)=0.5g1(x)+0.5g>(x). (3.48)

The second moment &, {x?} = f x2m(x)d x of this mixture is obtained by first using the lin-
earity property of integration, in order to get separate integrals over g;(x) and g,(x), and then
performing a change of variables from x to y = x — v and y = x + v, respectively. This yields:
&m {x?} = »* + 0. Now matching the second moment of the mixture to that of the normal

distribution (i.e. 1) the variance can be expressed in dependence of the displacement:

o?=1—1. (3.49)
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Figure 3.6: Splitting into two Gaussians with a displacement of 0.5. The picture to the left shows
the original distribution (solid line, highlighted area) along with the mixture of split components
(dashed line). The picture to the right shows the individual components.

In order for this equation to be valid v must be in the range [—1,1]. Further, it can be shown
that the absolute (L!) error in the fourth moment is 2+, which is clearly minimal for the trivial
solution v =0 and which monotonically increases with | v| until it takes its maximum, 2, at | v| =
1. This means v should be kept as a design parameter, as there is no point in optimizing it based
on the other moments. A value of 0.5 seemed to give a good trade-off between displacement

and accuracy of approximation [[19} 13].

3.7.3.2 Splitting into Three Components

The splitting approach from the previous section can easily be extended to the case of splitting
a Gaussian into three components, g;(x), g-(x) and gs(x) [13]. Making use of the symmetry
of the normal distribution, the first Gaussian is again displaced by v, the second one by —v.
The third Gaussian is centered at zero as portrayed in Figure 3.7b. Then choosing a weight
a < 0.5 for each of the displaced components uniquely determines the weight of the center

component, as 1 —2a. Hence the mixture can be written
m(x)=ag(x)+agx(x)+(1—2a)gs(x). (3.50)

The Gaussians in this mixture are further parameterized by the variance o? of the displaced
components, as well as the variance 72 of the center component. In the following, it will be as-
sumed that 7 is equal to o, which greatly simplifies the optimization problem in that it does not

require matching the sixth moment of the distributions. With this simplification, the mixture
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Figure 3.7: Splitting into three Gaussians with a displacement of 0.5. The picture to the left shows
the original distribution (solid line, highlighted area) along with the mixture of split components
(dashed line). The picture to the right shows the individual components.

components can be specified as follows:

gi(xX)=AN(x;v,02), g(x)=N(x;—v,0?),
(3.51)
g3(x)= AN (x;0,02).

Similar to the case of splitting a Gaussian into two components, « and o2 may be expressed in
dependence of the displacement v. For that, let us match the second and fourth moment of

the mixture to those of the normal distribution:

Em {x?}=2a*+0? =1

Em (x4} =207* + 12202 1* + 30

Il
w

Then solving this system of equations and discarding the trivial solution o = 1 yields
1 1
a=-, o*=1—-7". (3.52)
6 3

These equations are valid for displacements v in the range [—+/3, v/3]. As for the case of two
Gaussians, the splitting introduces errors in the higher order moments - for the sixth moment,
itis % 0 [13]. Figure (b) shows the deviation of the Gaussian mixture approximation from
the original Gaussian distribution. Figure 3.8} (a) gives a comparison to the “two component”
approach from the previous section.

3.7.3.3 Multivariate Splitting

This section shows how splitting a multivariate Gaussian distribution .4/(x; u; ) in direction of

an eigenvector can be reduced to splitting a standard normal distribution. For that, let UTA U
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Figure 3.8: Difference between original and split distributions for a displacement of 0.5. Not
that the scale of the image to the right is one hundredth of that of the image to the left.

be the eigen decomposition of the covariance matrix ¥, with a diagonal matrix A containing
the eigenvalues A; and a unitary matrix U containing the corresponding eigenvectors u;:

AL 0 - 0 -
. . ul
0 2,2 . : .
A: ) , U= :
. . . 0 UT
0 0 A, n

Using the exponentiation identity exp(x + y) = exp(x)-exp(y) and the fact that the determinant
of ¥ can be factored as det(X) =] [, A;, the probability density function can be written

n
p)=] [ (ufx; uf p, 2,). (3.53)
= 2fi(x)

Now let g (x) = ﬂ(x;ﬂk,&i), k =1,...,K, be the components resulting from a split of the
standard normal distribution. Then the multivariate distribution p(x) can be split in direction

of the j-th eigenvector by simply performing the following steps:

(1) Scaling the components, gi(x), by 1/4/A; in x-direction in order to match the variance

A; of p(x) in direction of the eigenvector u;.

(2) Projecting the rescaled components with distribution gi(x) = A(x; /A, A jfri) onto
u; and then adding the mean u]T u, which gives:

fi®) = JV(UJTX; uj e+ N )L]-&?C).
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Splitting into Two Gaussians
wi=3 | yy=p+v/Au | L, =T—r»*Auu’
wy=% | Up=pu—rv/2u | T,=2—1Auu’
Splitting into Three Gaussians
w =g | y=p+v/iu | T, =2—37”Auu’
wry=g | Up=pu—vvAu | T,=2—37*Auu’
w3=% | Us=u Y3 =Y — 17 Auu’

Table 3.1: Mixture parameters for splitting A (u,X) into two and three Gaussians with displace-
ment v in the direction of eigenvector u with corresponding eigenvalue .

(3) Replacing f;(x) in (3.53) by f] ¢x)for k=1,..., K in order to obtain the split components
of the multivariate distribution:

n
g =|[ [0 | fi.x), (3.54)
i=1
i#]
From this, the mean u; of the k-th component g;. can be recovered as
n
Ur = Zui (ul.T,u)+uj (ujr,u+ ,//Ij,ak) = Ut/ Ajdeu;. (3.55)
i=1
i#]

The corresponding covariance matrix ¥; can be expressed by means of its eigenvectors and

eigenvalues:
n n
Zk = Z?LiuiuiT+6iljujqu = ZAIUIUT—(l—ﬁi)AJUJUf, (3.56)
=1 =1
i —

which is a simple rank-1 downdat Table [3.1| concludes this section by explicitly giving the
mixture weights w;., means u; and covariance matrices X, for splitting A(x; u, ) into two and
three Gaussian components.

3.7.4 Splitting in Direction of the Nonlinearity

The previous section considered splitting Gaussian distributions in the direction of an eigen-
value. Using the eigenvector corresponding to the largest eigenvalue of the covariance matrix

obviously gives the greatest reduction in variance [63} 19, 12]. As motivated in [13], however,

5 This means the Cholesky factor of ;. can efficiently be obtained through a Cholesky downdate if the Cholesky
factor of X is available, as it is the case for the square root implementation of the unscented transform [53].
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(a) ALoDT-4[v] (b) ALoDT-4[n] (c) true density

Figure 3.9: Contour plots of the transformed distributions obtained with the ALoDT using 4
Gaussians, for splitting in direction of the largest variance [v] and splitting in direction of the
nonlinearity [n].

this approach is suboptimal if we regard the fact that the reason for splitting is actually the
nonlinearity to which the distribution is subject during transformation. To illustrate this issue,
consider the following example of a transformation f(X) of a Gaussian random variable X with

distribution px(x)= A4 (x;ux, Xx):

welo ==l S (2])- L3

For this example, the adaptive level of detail transform from Section[3.7.2|cannot improve over
the unscented transform — at least not in the first couple of iterations. That is because the dis-
tribution of X is split in x;-direction where the variance is largest but where f is linear. In this
case, splitting increases the approximation error. But, it does not provide a better approxima-
tion of the transformation. This becomes clear by looking at Figure[3.9] which shows the trans-
formed distributions for the case of splitting into the direction of the largest variance and the
direction of nonlinearity, respectively. For the largest variance, the distribution is almost iden-
tical to the one obtained with a single unscented transform. For the direction of nonlinearity,
it is obviously closer to the true density from Figure 3.9} (c). Hence, in the framework of this
thesis [13]] it has been proposed to split the distribution in direction of the nonlinearity. Bear-
ing in mind that in the unscented transform the i-th triple {%¥5; 1, %o, Z»i42} of points forms a
set of equidistant points on a line, the nonlinearity in direction of this triple can obviously be

approximated by the degree of nonlinearity, 1;, associated with these points.

%HZ %

f
T T~ %Hl :> Dhin
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This means, if we determine the direction of the i-th triple as

Loiv1 — X
P =, (3.57)
12241 — Zoll
the direction of nonlinearity can be defined as the eigenvector y corresponding to the largest
eigenvalue of the covariance matrix ¥ that is described by the vectors ¢;, weighted with the n;

[13]:
n—1
q’zzni¢i¢,~T- (3.58)
i=0

The resulting eigenvector obviously indicates the direction in which the nonlinearity is
strongest. As a computationally less demanding alternative, the direction of nonlinearity may

be approximated as the average over the ¢;, weighted with the corresponding n; [13]:

i

N
ene]

(3.59)
Now, i or Y/ may be used for splitting the Gaussian to be transformed in direction of the non-
linearity. When implementing this, it should be noted that splitting a Gaussian distribution in
an arbitrary direction ) turns out to be difficult, unless ) coincides with one of the principal
axes of the covariance matrix. Hence, itis here splitin the direction of that eigenvector u; which

1) is most similar to. That is the one for which ul.T Y is maximal: i = argmax; (u]sz) [13].

3.8 Performance Evaluation of Nonlinear Transforms

This section compares the performance of the proposed transformation methods — namely, the
adaptive level of detail transform [12, [13] and the extensive unscented transform [18] - to that
of state of the art methods such as the unscented transform. For this comparison, we chose
the nonlinear transformation problem which arises if clean speech features are contaminated
by additive noise [45], 46} [50].

noise

speech noisy speech

This transformation requires approximating the distribution py(y) of noisy speech Y, given

the distribution A (x; uyx,>x) of clean speech X, the distribution A (n;uy,>y) of noise N as



60 CHAPTER 3. BAYESIAN STATE ESTIMATION

well as the following interaction function:

y =log(exp(x)+exp(n)), (3.60)
=f(x,n)

which specifies the relationship between these variables in the speech feature (logarithmic Mel
spectra) domain. Motivated by the fact that the frequency bands can be treated independently
if the Gaussians haveﬁ diagonal covariance matrices, the transformation Y = f(X, N) is here

simulated for one dimension only.

3.8.1 Experimental Setup

For the simulation, it was assumed that clean speech has a Gaussian distribution with a mean
of 8.9 and a standard deviation of 0.6. The noise was assumed to have a Gaussian distribution
with mean 6.3 and standard deviation 3.0. In order to have a reference for the transformed dis-
tribution, we generated 10 million samples from the speech and noise distributions and then
transformed these samples according to (3.60). The resulting empirical distribution was used
to “train” a mixture distribution of 20 Gaussian components, whose weights, means and vari-
ances were found by performing 50 iterations of the EM algorithm [65]. The means for the first
iteration were initialized with the k-Means algorithm [65]. In order to calculate the Kullback-
Leibler divergence (KLD) between this reference distribution pgef Janda given approximation

pi,“p P ), we used the following Monte Carlo approximation:

1 X p(ref)(y(i))
et (o i) Nzl"g(m

i=1 Y

)

with N = 10 million samples y drawn from p{/ */). Note that this approximation is necessary

as the KLD between Gaussian mixtures cannot be calculated in an analytic fashion [66].

3.8.2 Results

Figure shows the Kullback-Leibler divergence (KLD) between the reference and approxi-
mations obtained with the adaptive level of detail transform. The plot to the left compares dif-
ferent splitting criteria — namely, component weight (weight), degree of nonlinearity (dnl), the
splitting priority from Section (spp) and the normalized splitting priorityﬂ (spp(n)). The
plot to the right compares the augmented (AUT) and extensive unscented transforms (XUT).
For the considered transformation problem, the latter is an XUT with n = m =1 and « = 2.

Hence, the plot actually shows a comparison to Gauss-Hermite quadrature. The exact num-
bers are given in Tables[3.2]and 3.3

6 This is commonly assumed in the area of automatic speech recognition.
7 That is the splitting priority using the normalized measure for the degree of nonlinearity.
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Figure 3.10: Kullback-Leibler divergence between the reference distribution and Gaussian mix-
ture approximations obtained with the adaptive level of detail transform. The plot to the left
shows results for different splitting criteria. The plot to the right gives a comparison between the
augmented (AUT) and extensive unscented transform (XUT) under use of the splitting priority.

In general, an increase in the number of Gaussians led to a decrease of the approximation
errmﬂ Among the splitting criteria, the splitting priority gave the best results. The normalized
splitting priority performed the worst. Regarding the comparison between augmented and ex-
tensive unscented transform, the XUT (Gauss Hermite quadrature) consistently outperformed
the AUT. Note that Tables[3.2]and[3.3]also give a comparison to the standard UT, as the ALoDT
with one Gaussian (ALoDT-1) is identical to a single unscented transform. So, the ALoDT with
16 Gaussians reduced the Kullback-Leibler divergence of the UT by a factor of 28. With 128
Gaussians it was a factor of 75.

Table[3.5|shows results for the Monte Carlo (MC) approach, which was used in Section
in order to obtain the reference for the true transformed distribution. This approach is similar
in principle to the one proposed in [54]. For the results given here, we used a lower number
of samples (between 100 and 1 million instead of 10 million) and performed only 10 and 20
iterations, respectively, of clustering and EM training. As can be seen, the approximation error
decreased with the number of samples. After 20 iterations with 100,000 samples, the approxi-
mation error was 0.00127, which compares to a value of 0.00238 for the ALoDT-128.

The computation times in Tables[3.4]and[3.6|reveal the major advantage of the ALoDT over
the Monte Carlo approach: computational efficiency. For a reasonable accuracy of approxima-
tion —i.e. a KLD of 0.00518 with 16 Gaussians — the ALoDT took 0.8329 milliseconds to com-
pute. The Monte Carlo approach necessitated 10 iterations of EM training with 10,000 samples
in order to get a comparable number. Its computational expense was 1.1 seconds, which is
about 1300 times that of the ALoDT. Even with 128 Gaussians, the ALoDT took only 4 to 8 mil-
liseconds to compute. This compares to 10 milliseconds for the Monte Carlo approach with

100 samples, for which the approximation error is 200 times as high.

8 at least for a displacement of v= 0.5 during splitting (see Section |
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Figure 3.11: Transformed Distribution. The dashed curve shows the true distribution. The solid
curves show approximations obtained with the adaptive level of detail transform (ALoDT) with
1, 4 and 16 Gaussians, using the splitting priority (spp) as a splitting criterion.

splitting number of Gaussians
criterion 1 2 4 8 16 32 64 128
weight || 0.19079 | 0.07825 | 0.04009 | 0.01997 | 0.00958 | 0.00526 | 0.00344 | 0.00273
dnl 0.19079 | 0.07825 | 0.02556 | 0.01637 | 0.00874 | 0.00539 | 0.00323 | 0.00290
spp 0.19079 | 0.07825 | 0.02556 | 0.01744 | 0.00661 | 0.00387 | 0.00310 | 0.00253
spp(n) 0.19079 | 0.07825 | 0.04009 | 0.01997 | 0.01416 | 0.01228 | 0.00811 | 0.00606

Table 3.2: Approximation error (in KLD) for the adaptive level of detail transform. The rows
show results for different splitting criteria: component weight (weight), degree of nonlinearity
(dnl), splitting priority (spp), normalized splitting priority (spp(n)).

splitting number of Gaussians

criterion 1 2 4 8 16 32 64 128
AUT 0.19079 | 0.07825 | 0.02556 | 0.01744 | 0.00661 | 0.00387 | 0.00310 | 0.00253
XUT 0.18677 | 0.07265 | 0.02059 | 0.01464 | 0.00518 | 0.00336 | 0.00287 | 0.00238

Table 3.3: KLD for two versions of the ALoDT. One is using the augmented unscented transform
(AUT) for transforming the individual Gaussian components as well as for calculating their de-
grees of nonlinearity. The other is using the extensive unscented transform (XUT).

splitting number of Gaussians

criterion 1 2 4 8 16 32 64 128
AUT 0.0148 | 0.0368 | 0.0792 | 0.1691 | 0.3590 | 0.7590 | 1.6635 | 4.0592
XUT 0.0297 | 0.0830 | 0.1893 | 0.3989 | 0.8329 | 1.7346 | 3.6538 | 7.9937

Table 3.4: Computation times in milliseconds for the ALoDT using the augmented (AUT) and
extended unscented transform (AUT). The increase is approximately linear with respect to the
number of Gaussians.

#(iterations EM) number of samples
100 1,000 10,000 | 100,000 | 1,000,000
10 0.49325 | 0.02692 | 0.00499 | 0.00342 | 0.00318
20 0.53045 | 0.03207 | 0.00346 | 0.00127 | 0.00157

Table 3.5: Approximation error (in KLD) for the Monte Carlo transformation approach with
EM-based Gaussian mixture recovery. This is essentially the approach taken in [54].
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#(iterations EM) number of samples
100 | 1,000 | 10,000 | 100,000 | 1,000,000
10 0.01 | 0.11 1.10 11.19 110.35
20 0.02 | 0.24 2.26 22.58 233.70

Table 3.6: Computation times in seconds for the Monte Carlo transformation approach with
EM-based Gaussian mixture recovery. When comparing these results to Table[3.4, note that the
units here are seconds whereas those used in Table[3.4 are milliseconds.

3.9 Contributions of this Chapter

The following list again gives an overview of the individual contributions of this thesis to
Bayesian state estimation:

1. A unified view of Bayesian state estimation approaches based on a simple but general

transformation principle (Section|3.1).

2. The extensive unscented transform — a modification of the unscented transform which
preserves the statistical independence of the variables (Section3.6) [18].

3. The degree of nonlinearity — a measure for estimating the linearization error of the un-

scented transform (Sections and|3.5.3) [19} 12].

4. The adaptive level of detail transform with its refinements (Section|3.7) [19, 12} [13].

5. Splitting Gaussians in direction of the nonlinearity (Section|3.7.4) [13].
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Sequential Bayesian Estimation

The previous chapter dealt with estimating the state of a physical system based on a corre-
sponding observation. That was done in a Bayesian fashion, by (a) considering a prior distri-
bution for the state, (b) using this prior to construct the joint distribution of state and observa-
tion, and (c) calculating the posterior by conditioning on the realized (measured) observation.
This chapter extends that approach to estimating a time-varying system state x;, t €N, based
on a sequence y;.; ={,..., y;} of corresponding observations. The main idea is to (1) use the

last last posterior py, |, , for constructing a prior distribution py, at time ¢ and to then

[V1:6-1
(2) perform a Bayesian estimation step in order to obtain the new posterior px,

construct @ Bayesian
prior estimation

last prior step posterior
posterior

(Y1

time t

While the Bayesian estimation step can be performed with any of the methods from Chapter
the construction of the prior distribution necessitates further explanation. In order to get a
start on this, let us first of all assume that the state has not changed from time ¢ —1 to time ¢.
Then the last posterior (i.e. the distribution of the “state estimate” under the measurements
observed so far) could be used as a prior for the state at time #: px, ), ,(%;) = px, .., (Xr—1)-

This is the simplest possible case. A more accurate prior is obtained by predicting py, from

[V1:0-1
Px,_,in., based on a process model that describes the evolution in time of the physical system.

65
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4.1 Example of a Process Model

To exemplify the use of a process model, consider the case of a football being kicked as por-
trayed in Figure(a). Let the system state x, =[p; 1 P;2 V;1 V:2]? describe the ball’s current

position p, =[p;1 p:2]" as well as its velocity v, =[v,; v ,]7.

~ 2,7 NN N
7,0 N
7,50

ity VIR oy 5 VL
gravity A ; gravity 4NN

(a) without uncertainty (b) with uncertainty

Figure 4.1: A simple process model. Flightpath of a football with and without uncertainty.

Let us further denote the difference in time between the ¢-th and (¢ + 1)-st measurements by
A;. Then each increment of ¢ decreases the velocity v; , in direction of the height by the accel-
eration g of gravity times A,. Similarly, each increment of ¢ changes the position of the ball by

A, times the current velocity. Hence, we have:

Pria pii+A v,
Pr,2 ProtAivsn
x[ == — Xt+1 = y (4.].)
Ura Ura
Ut2 Vio— A0 g

This model gives a deterministic description of the flightpath. The variables that were not
taken into consideration — such as the speed of wind, variations in air pressure and gravity,
etc. — however introduce uncertainties, i.e. “random effects” that would more accurately be
described probabilistically. Hence, may be extended by an additive Gaussian noiseE] term

T . . ..
w; = [wm, e wt'4] ~ N (uw,, Zw,), which describes these uncertainties:

P PeatAv, W
Pt,2 Prot A Wr o
Xt = Lom— xt+1 = + (4.2)
Ut,l Utyl wtr3
Ut2 Vip—Arg Wr 4

This idea of “explicitly accounting for uncertainties in a physical system” is now generalized to

dynamic state space models.

! Note that Gaussian noise is a good choice as uncertainties in macroscopic systems tend to consists of many
different influences that add up (see the central limit theorem [67]).
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4.2 Dynamic State Space Models

A dynamic state space model (DSSM) describes states and observations as a doubly stochastic

system (X;,Y;),en, i-€. @ system which consists of two processes:

1. ahidden state process (X;);cy that describes the evolution of the systems state.

2. arelated measurement process (Y;),cy that describes the corresponding observations.

For sequential Bayesian estimation, the state process X, is considered to be a Markov process.
The observations Y; are considered to follow the output independence assumption (Section
[2.1.5). Hence, (X;, ;) describes a hidden Markov model, which is fully specified by giving a
process model along with a corresponding measurement model.

Process Model

The process model consists of a prior distribution py, (w;), which describes random influ-
ences in the physical system, as well as a process equation which describes the transition of
the state from time (# —1) to time ¢:

X =[x, wy). (4.3)

Measurement Model

The measurement model consists of a prior distribution py, (v;), which describes random
influences during measurement, as well as a measurement equation which describes the
relationship between states and observations:

Vi = h(x;, vp). 4.4)

In the above context, the term w;, is typically referred to as “process noise”. The term v, is re-
ferred to as “measurement noise”. In particular, the w; and v, are statistically independent at
all times (due to the Markov assumption as well as the output independence assumption). Af-
ter the specification of a DSSM, sequential Bayesian estimation can be performed by (1) using
the process equation in order to construct a prior py,|,,, , at time ¢, and then (2) performing
a Bayesian state estimation step which uses the measurement equation as an an observation
model (see Section[3.1.1). This is explained in more detail in the following.

4.3 The General Principle Behind Sequential Bayesian Estimation

Given a particular DSSM - specified by a process model along with an associated measurement
model - the prior distribution py,|,,, , can be constructed from the last posterior px, |y, ,-
That is achieved by transforming the joint random variable of X;_;|y;.;_; and W; according to
the process equation (4.3):

X |y :f(Xt—llyI:t—lr Wt) (4.5)
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This prediction step is followed by a Bayesian state estimation step in which the joint predic-
tive distribution py, v, ,,, , of state X;|y;.,_; and observation Y; is constructed by transforming

X¢|¥1:+—1 and V; according to the augmented measurement equation:

X, Yy = h(Xelyem, Vi) with B, v) 2 [ e l . (4.6)
h(x;, ve)

The new posterior py,|,,,, which is also referred to as filtering density, is subsequently obtained
by conditioning py, y,|;,.,_, on the realized observation Y; = y;, in analogy to Section After
the Bayesian estimation step, a particular estimate X;|y;.; of the state can be calculated by ap-
plying a criterion of optimality, such as the minimum mean squared error criterion for which
Xl = ‘fpxnyl (%) yix;}. This is the principle behind sequential Bayesian estimation, which is
again summarized in the following figure and formalized in Algorithm[4.1]

I N condition on

construct s

joint i .@ @* observation

last prior prior postenor
posterior

1

(@]
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>
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—~+
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\ 4
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A General Algorithm for Sequential Bayesian Estimation

1. Predict the distribution py, |, ,(x;) of the next state from px, ., ,(x;—1), based on the
process model.

2. Construct the joint predictive distribution py, y,,,, ,(x;, y;) of state and observation ac-

cording to the measurement model.

3. Condition the joint distribution of X; and Y; on the realized observation Y; = y, in order

to update the filtering density to time ¢: px,y,,, (X;).

4. Calculate the current state estimate %;|y;.,. Then increase ¢, wait for the arrival of a new
measurement y, and subsequently go back to step 1.

Algorithm 4.1: Sequential Bayesian Estimation (SBE)

The following again explains this algorithm in more detail: The first step creates a prior by
predicting the distribution of the state from the last posterior. This generally “widens” the dis-
tribution due to an increase in uncertainty. The second step constructs the joint distribution
of state and observation. This (1) predicts the likelihood for receiving particular observations
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and (2) captures the statistical relationship that states and observations have according to the
measurement model. The third step uses this relationship by conditioning the joint distribu-
tion on the realized observation. This can be interpreted as constraining (or “correcting”) the
predicted distribution of the state based on the received observation.

The remaining part of the chapter considers several implementations of this general proce-
dure. This includes most of the common tracking algorithms, such as the Kalman filter (Section
[4.4), the unscented Kalman filter (Section[4.5), Gaussian mixture filters (Section[4.6) and parti-
cle filters (Section[4.7). Section[4.6.3]introduces a novel Gaussian mixture filter, which adapts
the number of Gaussians based on the degree of nonlinearity. Section [4.8|closes the chapter

with a numerical comparison of the described tracking algorithms.

4.4 The Kalman Filter

The first and probably most well known implementation of sequential Bayesian estimation
was developed by Rudolph E. Kalman [40]. His implementation, which is nowadays known as
the Kalman filter, is based on the assumption that the filtering density is Gaussian at all times.
This requires firstly, that the functions f and h are linear, and secondly, that the process and

measurement noise distributions are Gaussian:

pw,(w;) = N (wsuw,, Zw,w,), 4.7)
pv,(v:) = N(vsuy,Zyy) (4.8)

Here, uy, and Xy, 1, denote the mean and covariance matrix of W;; uy, and Xy, y, denote the
mean and covariance matrix of V;, respectively. Now making use of the first requirement —i.e.

the linearity of f and g — the process and measurement equations can be written
fxw)=Fx,1+w, and h(x;,v)=Hx,+v,

where F and H are matrix representations of f and h. This in combination with the second
requirement — i.e. Gaussianity — implies that all the required transformations of random vari-
ables can be performed with the Kalman-type linear transform (see Section 3.3), as described

in more detail in the following.

4.4.1 Prediction (Step 1)

Following the developments in Section4.3] sequential Bayesian estimation starts with predict-
ing the distribution py,,, . ,(x;) of the next state. This is in general achieved by transforming
the random variables X; 1|y1.;_1 and W, according to @.5): X;|y.,.1 = f(X,_1|y1:t_1, m) In
the particular case of the Kalman filter, both X, _;|y;.;_; and W; are Gaussian Random variables.

Hence, the Kalman-type linear transform can be used in order to obtain the joint Gaussian dis-
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tribution px, _, x, of last and current state under the observation history y;.;_;:

X | |Ux | |1 2x0x 2x
pXZ—hXZyl:t—l(xt—l’xl’):‘/‘/(l ];l — ' 4 — ' ' }(_tIXt‘|)' (4'9)
ol LHx I L 2xx, Zxx,

This just requires us to apply Section B.3|with X = X;_4|y1.,01, U =W,, Y = X;|y1.1, g = f
and B=F. The ux, , and Xy, x, , in (4.9) denote the mean and covariance matrix of the last
posterior, px, |y, ,- The other parameters (uy , Xy y andX¥y , ) are calculated according to
(3:19), under the assumption that the X,_; and W, are uncorrelated:

‘u)_(; =Fux,, +uw, Z)_([Xt—l =FXx, 1 x Z)_(tXt - FZX[—IXt—lFT +Xww,- (4.10)

Now given the joint distribution from (4.9), the predicted distribution py,,,, , of the state can

be obtained by marginalizing over x,_;. This yields:

P, () = N (035 B, x,) @)

“»

where py and Xy , are calculated according to (4.10) and where the superscript “-” indicates

that the parameters concern a prior distribution.

4.4.2 Constructing the Joint (Step 2)

After prediction according to (4.11), we need to construct the joint Gaussian distribution of

state and observation py, y, by transforming X;|y;.,_; and V; according to the augmented

[Y1:0-1
measurement equation @8): X;, Y;|y1..—1 = h (Xt| Viet—1 Vt). In case of the Kalman filter, both
X¢|y1:+—1 and V; are Gaussian random variables. Hence, the transformation can again be per-
formed with the Kalman-type linear transform — just this time with X = X;|y.,_1, U = V;,
Y=Y, g=hand B=H. This gives:

) (4.12)

Xl (x| | Zx,x, Zx.v
pXth|Y1:t—1(Xt,yt):W([ l,|~ : .
where Uy, and Xy, x, areas in (4.I1). Assuming uncorrelated process and measurement noise,

)

Vel Loy | [Zyvx, Zyy

i.e. Xx, v, =0 (as required in Sectionby asking for w; and v, to be statistically independent),
the other distribution parameters of (4.12) can be calculated according to:
wy, =Hpuy +py, Ixy, =%y H', ZTyy=HI H +3yy,. (4.13)

The term Xy, x, does not need to be calculated as it can be obtained by transposition:

Xy, x, = (ZXth)T
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4.4.3 Conditioning on the Observation (Step 3)

The posterior distribution py,|,,, at time ¢ is finally obtained by conditioning the joint predic-

tive distribution py, y, of state and observation on the realized (i.e. measured) observation

[Y1:0-1
Y; = ;. In case of the Kalman filter, this step consists in calculating the parameters of a condi-
tional Gaussian distribution from a joint Gaussian distribution, as described in Section 3.2.1
This gives

Py (X0) = N (%0515, Ty, x,) (4.14)

where the conditional mean ,u}[ and covariance Z}}[ x, are calculated according to

_ —1
w My, +Tx, vy, (Ve — ), (4.15)

+ - _ —1
ZX[X, - ZX,X, ZXzYzZY,Y,ZYzXz'

The terms uy , Xy v, Xx,v,» Zy,v, and uy, are obtained from (4.10) and (.13); and superscript
“+” indicates that the parameters concern a posterior distribution (i.e. a distribution that is
conditioned on y;.,). Regarding the above, it is interesting to note that the equations in (4.15)
are generally called the Kalman filter update equations. But they are typically expressed by
means of the Kalman gain K; =5 X, Z;,:Y[ [42} 68,43} 65, [44], which gives:

:“;(, Uy, + K (v —y,),

N i . (4.16)
ZXtXt = ZX,X,_KIZYerKt'

After this conditioning step, the minimum mean squared error estimate of the system state can

be obtained as the mean of the posterior distribution. In case of the Kalman filter, this is just:

5 o
Xelyie Uy, -

4.4.4 Kalman’s Contribution and the Bayesian Interpretation

The origin of the Kalman filter update equations from is without doubt Rudolph E.
Kalman seminal work on linear filtering and prediction problems [40]. But, as Kalman him-
self acknowledges [40]], the statistical literature of that time [69] was well aware of the fact that
the Wiener Problem (MMSE estimation) could be approached from the point of view of con-
ditional distributions and expectations. This included knowledge of the advantages that the
use of Gaussian processes brings to least square error estimation [69]. In this light, Kalman’s
main contribution can be regarded to consist in (1) making the theory of conditional Gaussian
estimation accessible to engineers and in (2) combining it with the concept of dynamic state
space models, which was at that time developed in control systems theory [70} [71}[72]. Just four
years after Kalman’s original publication, Ho and Lee [73] showed that the Kalman filter can be
interpreted in a Bayesian fashion. This Bayesian interpretation is explained in more detail in

[74], and it forms the basis of the transformation-centric view that has been taken in this work.
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4.5 Kalman Filter Extensions

The Kalman filter (KF) provides a very attractive and, particularly important, tractable formula-
tion to sequential Bayesian estimation. However, it also requires the process and measurement
functions to be linear, which severely limits the practical applicability of the KE That motivated
the development of extensions, such as the extended Kalman filter (EKF) [41], which “locally”
linearizes f and h around the current state estimate, as described in Section[3.4Jand again por-

trayed in the graph below.

f(x)

ye f(X)

Xo //

4
7/
7/
In this graph, f(x) denotes a linearized version of f which has been obtain with a first order
Taylor series approximation around x,. Apart from the linearization, the EKF works exactly like
the original Kalman filter: it constructs a joint Gaussian distribution of X;, ¥;|y;.,_; and then
conditions this joint distribution on the new observation y;. This works surprisingly well in

most practical situations, although the EKF also has its shortcomings:

(1) thelocal linearizations can produce highly unstable filters if the assumption of local lin-

earity is violated.

(2) the first-order Taylor series expansion requires the calculation of Jacobian matrices,

which are often tedious to implement.

“These reasons”, as some guys form the British defense industry put it in a personal communi-
cation, “led some Americans to believe that the extended Kalman filter stinks”. The Americans
mentioned were, of course, no one less than Julier and Uhlman who came up with the idea of an
“unscented” Kalman filter (UKF) [51]. This filter supposedly avoids the above mentioned prob-
lems by replacing the Kalman-type linear transforms with the augmented unscented transform
(AUT) from Section[3.5.2] That is done as indicated in Algorithm[4.2] The required augmented
unscented transform of two Gaussian random variables is performed as described in Algorithm
As an alternative to the AUT, the extensive unscented transform (Section[3.6) may be used
[18]. In both cases, the resulting filter is at least as accurateﬂ as a second order EKF [75], with-
out the need for computing Jacobians or Hessians [54} 52, 53] and without greatly increasing

the computational cost [53].

2 That is because both the augmented and extensive unscented transforms are accurate at least up to the second
order term of the Taylor series expansion.
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The Unscented Kalman Filter

1.

Predict State: Use the augmented unscented transform from section in order to
approximate the predicted distribution py, |, , ,(x;) of the next state according to [.5):

PX, |y (x;)=AUT, { PX, 1l per PW5 f }, where AUT, is given by Algorithm

Construct the Joint: Use the augmented unscented transform in order to construct the
joint distribution py, y,,,, of state and observation according to (4.6): px, v,y ,(X:) =

)

AUT, { PX, | y.s10 PV fz}. This gives the joint Gaussian distribution

Xt

Y

’

H}tl lz}zxz X, Y,
My,

PX,.Y: | y.— (xt)ze/‘/([
N1 ZYtXt ZYth

. Condition (Update): As in the Kalman filter, calculate ,u}gt = Ux, +Xx,y, Z},l,y, (¥e —uy,)

+ v —1 _ + vt
ande,Xt_ZXIXZ_ZXthZYtYZZY;Xt'ThensethzD’l:z_‘/V(‘uXt’ZXt,Xt)'

Algorithm 4.2: Unscented Kalman Filter

py =AUT, {px,pv; f}:

1.

Calculate the right Cholesky factors A and B of the covariance matrices Xy and Xy, of the
ny- and ny -dimensional Gaussian input distributions.

. Generate points [%kT ‘l/kT]T and weights W, k =0,...,N —1 with N = 2(nx + ny)+1, in

order to approximate the joint distribution of X and V. This is done according to (3.27):

Xo=Ux Yo=Uy Wo=x/A

Loin1 =px + VAA; | Vaip1 =py Waip1=1/(22)

Koive =px —VAA; | Vaiza =y Waiyo =1/(22) (4.17)
Xo(n+jy1 = Ux Va(n+jy+1 =My + ﬁBj Watn+ jy+1 = 1/(22)

Xo(n+jyre = Ux Va(n+jyre = MUy — ﬁBj Watn+ jy+2 = 1/(22)

fori=0,...,(nx—1), j=0,...,(ny —1). The A; and B; denote the i-th and j-th rows of A
and B, respectively, and A = ny + ny, + K.

. Transform the points [ 2 ”VkT]T according to 3:28): % = f (%%, 74)

Estimate the mean and covariance matrix of the transformed raanom variable Y accord-
. N—1 N—1
ing to: y = Yp_g We% and Ty = >0 Wi (% —py ) (% — iy )

Return py(y)=A(y;uy,2y)

Algorithm 4.3: Augmented Unscented Transform for 2 independent Variables



74 CHAPTER 4. SEQUENTIAL BAYESIAN ESTIMATION

4,6 Gaussian Mixture Filters

The Kalman filter extensions from the previous section provide a suitable solution if the as-
sumption of local linearity is approximately valid. But the Gaussian fits of the EKF and UKF
may no longer provide a reasonable approximation of the true filtering density if there are con-
siderable nonlinearities or if there is non-Gaussian process or measurement noise. The idea
behind Gaussian mixture filters is to treat such cases (of nonlinear and non-Gaussian tracking
problems) by approximating the filtering density as a Gaussian mixture. This is beneficial as a
sufficiently large number of mixture components can approximate any density of interest with
an arbitrary accuracy. The original implementation by Alspach and Sorenson [47,/48] achieved
that by maintaining a bank .}, ..., JKIN’ of Kalman filters in order to

(1) treat Gaussian mixture process and measurement noise by operating one unscented

Kalman filter per Gaussian noise component [47].

(2) treat nonlinear tracking problems by choosing the variances of the individual Kalman
filters small enough for the local linearizations to be approximately valid for each of the
filters [48] (also see Section[3.7).

In both cases, propagating the Kalman filters as well as their posterior probabilities through
time gives a Gaussian mixture filtering density, where the filters’ individual densities are Gaus-
sian components and where the posterior probabilities are their weights. In order to formally
derive this, let px, | 5., (x;) denote the Gaussian filtering density of the -th Kalman filter ¢
at time ¢, with y;., = {,..., y;}. Then the overall filtering density py,},,,(x;) can be expressed
as marginal density of px, x|y, (X, ,"):

Ny
pXrU’l:t(xt) = Z pXr|xrn,J/1:t(xt) ’ p%/tb/l:z(‘%//tn)' (4.18)

n=1

:pX[,.)i/[\yl:t(x[V—%/zn)

Here, px,|x7,y.,(X;) is a Gaussian component and py;, ,, (/") is the corresponding posterior
probability (or weight), which can be calculated according to Bayes’ rule:
Pl A Y1) - PO (Y1)

P ) = , : : (4.19)
! SN P ) PO 1Y)

This is the main principle behind Gaussian mixture filters. For the sake of notational simplic-
ity, the dependency on y;.; will be dropped in the following. So, we will write p(#,") instead of
p(X/"|y.) and px, »(x,) instead of py, | ., (X;). Also note that (£.18) and [@.19) are the se-
quential equivalents to (3.8) and (3.9) from the Gaussian mixture implementation of Bayesian
estimation (see Section. Just replace the component index k by the filter index .#/* and
replace the observation y by the set y;., of past observations. This result will be used in the

upcoming sections in order to
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(A) construct an unscented Gaussian mixture filter for non-Gaussian process and measure-
ment noise (Section[4.6.1) [19].

(B) develop a Gaussian mixture filter for nonlinear tracking problems based on the adaptive
level of detail transform (Section[4.6.3) [13].

As, for these filters, the number of mixture components grows exponentially in time, Section

4.6.2|introduces Gaussian mixture reduction techniques.

4.6.1 The Unscented Gaussian Mixture Filter for non-Gaussian Noise

For the derivation of the Kalman filter and its extensions, the process and measurement noise
distributions were assumed to be Gaussian. This allowed for an analytically tractable conju-
gate prior solution in which both the prior and posterior distributions remained Gaussian at
all times. Although this Gaussian assumption is supported by the fairly generally accepted fact
that the errors of macroscopic systems tend to have a Gaussian distribution [40], there are prac-
tical scenarios in which the noise distributions are non-Gaussian. In acoustics, for example, it
is well known that the relative phase between two independent signals has a uniform distribu-
tion on the interval [0, 2] (see [76] for example). In such a case, the process and measurement

noise distributions may be approximated as Gaussian mixtures [47]:

K (k k) «(k

pw (W)~ Yo e N (w ), =0, (4.20)
L )«

pv,(v;) =~ lelc‘(/)ﬂ(vt;u(v),z(v)), 4.21)

where .4/ denotes the Gaussian distribution, and where c‘(,l ), ,u(é), Z(é) and cI(/(ﬁ), ,u(vlf,), Z(Wk) denote

the prior probability, mean, and covariance, respectively, of the /-th and k-th Gaussian com-

ponents.

______ uniform
distribution

Gaussian mixture
-~ approximation

These process and measurement noise approximations can now be treated within the Gaus-
sian mixture filter framework by operating one unscented Kalman filter per Gaussian noise
component. Algorithm[4.4]describes this at the example of the unscented Gaussian mixture fil-
ter (UGMF), which achieves the above by first splitting each Kalman filter into K and L filters,
respectively, and then assigning one filter to each of the Gaussian noise components, as visual-
ized in Figure[d.2] After the splitting step, all the filters are updated with the current observation
¥, and their posterior probabilities are calculated according to (4.19).
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The Unscented Gaussian Mixture Filter

1.

Predict State: Split each filter ¢/ | into K identical filters %t'ﬁ%, ey J(t"_f . Assign each
Y

t_k to the k-th process noise component py, x(w;) = JV(w,;M(Wk),Z(Wk)). Then predict

each filter’s state distribution with the augmented unscented transform: p, | k(X)) =
1Y -1

AUT, { Px,_y 1 Pwiks f } , where f is the state transition function from (4.3). Finally, up-

date each filter’s probability by multiplying it by the probability of the assigned noise com-

k
ponent: py. | (%ﬁf) = CI(/V)PJLQ,l (24)-

Construct the Joint: In analogy to state prediction, split each filter %t’ff into L filters
R oL and assign ¢"F! to the I-th observation noise component. Proceed by
predicting the joint distribution of state and observation with the augmented unscented

. — .7 _ ORSO!
transform: ?an’tl%'if‘l(xt’ ¥¢) = AUT, {pxtw,'if'pVxll’ h}, where py,i(v;) = A (v 0y, 2Y)
and where £ is the augmented observation function from (4.6). Then update the corre-

sponding probabilities p.y, | (J{t'ﬂf'l) = c‘(/l)p%/H (J{trﬂf).

. Condition (Update): Update the filtering density of each filter th'ff’l by conditioning

the joint distribution on the realized observation, as in the update step of the unscented
Kalman filter (Algorithm[4.2} step 3). Then calculate the filters’ posterior probabilities ac-
cording to (4.19):
k1
Py, et (Ve )Potr, (A1)

N, K L n’, k1"
Zn/tzl k’=lzl/:1thL}(t"_'{c'l(yt)p%—l(%—l )

R}Vt (%tﬂ,k,l)

Algorithm 4.4: Unscented Gaussian Mixture Filter

Gaussian Mixture Reduction

1.

2.

3.

Select the filter ¢/ with the lowest posterior probability p (-¢/") and determine its sim-
ilarity p (PX,%’”» thu{tn) to all other filters .#/", m # n, as described in Section

Merge ¢, with the most similar filter 2" by

(a) merging the Gaussian filtering densities of #/" and ¢, as described in Section
with
81 =Px (%) 1= P (A (Pocr (A + poen (),
82 = Px, | C = py (H]™)/ ((P%ﬁ(%’t”) + P (xm).
(b) initializing /" with the merged filtering density, setting the corresponding poste-
rior probability p (") to py, (H]")+ px, (#]™"), and then discarding ¢;" by first

swapping ¢, with J{tN’ and subsequently decreasing the number of filters (IN;) by
one.

If N; > M go back to step 1.

Algorithm 4.5: Gaussian Mixture Reduction
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Figure 4.2: Schematic diagram of the unscented Gaussian mixture filter. In the first splitting
step, the Kalman filters are split for each process noise component. In the second splitting step,

they are split for each measurement noise component.

At the end of each iteration, the filter indices are relabeled by setting J{t”’ = "k with n/ =
nKL+kL+1,forn=1,...,N;_;, k=1,...,K, I =1,...,L and then updating the number of
filters to N; = N;_; K L. Subsequently, the minimum mean squared error estimate x,|y;., of the

state can be obtained as the conditional mean:

N, N
e T f 2 ot AW (MR = D ot (4.22)
n=1 —~

with ux,»» denoting the mean of the n-th Kalman filter and with ¢, denoting the posterior

probability p, (/") of the n-the Kalman filter at time 7.

4.6.2 Gaussian Mixture Reduction

The relabeling step at the end of the previous paragraph shows that the number of filters in-
creases by a factor of K - L at every time instant ¢. This leads to an exponential growth in
the number of filters, which quickly becomes intractable from a computational point of view.
Hence, Alspach and Sorenson [47]] proposed to reduce the number of filters after each iteration
by removing components with low posterior probability and merging components with simi-
lar means [47,/48]. This approach was further advanced by Salmond who investigated Gaussian
mixture reduction techniques in the context of multi-target tracking in clutter [58} 59] (where
the problem of an exponentially growing number of filters arises due to the data association
problenﬂ). But this topic is not a main focus of this thesis. Hence, the reader is referred to

(60} 61} [77] for an in-depth discussion of more recent techniques.

3 that is, uncertainty regarding from which target a specific observation originated.
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In this thesis, mixture reduction is performed as described in Algorithm[4.5] The algorithm
given there is similar to Salmond’s joining algorithm [59]. It merges components successively
in pairs until a predefined number of M components has been reached. In every iteration, the
component with the smallest weight is selected and then merged with that Gaussian which
it is most similar to. That is achieved by calculating the similarity as the cosine between the
Gaussians as described in Section Merging is performed with the moment matching
based approach from Section[4.6.2.1] As an alternative to Section[4.6.2.2} the similarity may be
determined with the proximate Kullback-Leibler divergence from Section[4.6.2.3] Preliminary
experiments, however, indicated that this gives inaccurate results. This was later confirmed in

a personal communication with the authors of [66].

4.6.2.1 Merging Two Gaussians

Let g1(x) = A(x;u1,21) and go(x) = A(x; Uz, X,) be Gaussian distributions with weights ¢;
and ¢, such that ¢; + ¢, = 1. Then g; and g, can be merged to a single Gaussian .4 (x; i, &) by
estimating the mean i and covariance 3. of their mixture m(x)= ¢, g,(x)+ c,g,(x) [59,18]. That

is achieved by calculating of the expectation integrals &,(,){x} and &,(x) {(x —u)(x— ,u)T}:

C1iy + Colz, (4.23)
1 (S1+ppy )+ o (To +popy ) — g (4.24)

M =
| |

4.6.2.2 Similarity Measure Based on Cosine

In this work, the similarity of two Gaussians g;(x) = A (x; u1,21) and go(x) = A (x; o, 25) is
determined by calculating the cosine between g; and g»:

| &1(x)gx(x)d x
V[ 81(x)gi(x)d x [ ga(x)ga(x)d x

p(g1,82)= (4.25)
To simplify (4.25), let us make use of the fact that the product of two Gaussians, g; and g;, is a
scaled single Gaussian: g;(x)g;(x)=a; ;A (x;u; j,%; ;) with

N0, Z) AN (0507, E5)

)

N (05 1,5, 25, ) (4.26)
-1
Hi,j:Zi,j (Zl_lul+2;1u])’ Zw:(zl—1+2;1) .

ai’j:

Using this representation, it is clear that the integrals f gi(x)g;(x)dx in the nominator and
denominator of (4.25) evaluate to «; j»as

fgi(x)gj(x)dx :fai,jW(X;Ui,j»Zi,j)dx :ai,ij(X;Hi,eri,j)dx =a; ;.

=1
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Especially, for i = j we have a; ; = W(O;ui,Zi)Z/JV(O;ui, %Zi). Hence, the similarity of g;(x)
and g»(x) can be calculated as

\/W(O;ul, %Zl)ﬂ(o;uz,%Zz)
JV(O;HI,Z»ZI,Z)

P(81,82)= 4.27)

with u, », and X, , being defined as in (4.26) [18].

4.6.2.3 Similarity Measure Based on Proximate Kullback-Leibler Divergence

As an alternative to the above, the similarity between two Gaussians g; and g, with associated
weights ¢; and ¢, = 1— ¢; can be calculated as the Kullback-Leibler (KL) divergence D (m|| g)
between the mixture m(x) = c;g1(x) + ¢, 8>(x) and the Gaussian g(x) = </V(x;,a, i) that would
result from merging g, and g, according to Section[4.6.2.1} This approach is complicated by the
fact that there is no analytic solution to the occurring integrals. Nevertheless, the KL divergence
can be approximated by using the point mass representation from the unscented transform

[78][79]. This works as follows. Let f(x) be a Gaussian mixture distribution,

flx)=

M)~

Cr N (X5 Ui, 2k,
—_————

k=1 = f(x|k)

and let g(x) be an arbitrary distribution. Then the KL divergence D(f||g) of f and g can be

D(fllg) ff f( ) = ff x|k)log ;C)} (4.28)

and each of the integrals in (4.28) can be approximated by replacing f(x|k) with its unscented

written

point mass representation:

ffxlk)l {f( }deZWIOg{ g(i)g} (4.29)

where the W, ..., W,,, as well as the %ék), v %2(’,? are defined as specified in Section

4.6.3 The Adaptive Gaussian Mixture Filter for Nonlinear Tracking

Now that the problem of Gaussian mixture reduction has been addressed, let us revisit the
Gaussian mixture filter from Section[4.6.1l The idea of that filter was to handle non-Gaussian
process and measurement noise by first approximating the noise distributions as Gaussian
mixtures and then operating one Kalman filter for each of the Gaussian noise components.
Alspach and Sorenson [48] discovered that this principle can also be used to cope with nonlin-
ear process and measurement equations. That is achieved by
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(1) approximating the Gaussian noise distributions as Gaussian mixtures.

(2) treating potential nonlinearities by choosing the variances of the individual Gaussians

small enough for the local linearizations to be valid for each of the Kalman filters.

This procedure gives more accurate results for nonlinear tracking problems. But it also intro-
duces density approximation errors, which may be harmful in regions where the linearization
error is smaller than the error of approximating a Gaussian by a Gaussian mixture. In particu-
lar, the procedure does not guarantee that the variances of the filtering densities remain small
enough for the local linearizations to be valid throughout time. Hence, this thesis discards
the idea of running a bank of Kalman filters and, instead, focuses on approximating the joint
predictive distribution of state and observation as accurately as possible. That is achieved by
using the adaptive level of detail transform from Section [3.7]for both predicting the state and

constructing the joint distribution of state and observation:

Xialna—|  acopr Xy | acopr | Xilyi—
—’thylzt—l and .
W, f Vi h Yilni:—

This effectively approximates each involved random variable —i.e. X; ;|y.;—1, W; and V; — by
a Gaussian mixture distribution, however, in such a fashion that the linearization error is min-
imized during transformation. The result is a Gaussian mixture approximation of px, vy, ,»
from which the new posterior can be extracted by conditioning on the realized observation.

. R . condltlon on

ALODT: @ @~ observation

@S- @D @D

last prior posterior
posterior

time t

Putting these steps together yields the adaptive Gaussian mixture filter [13], which is described
in Algorithm[4.6] It was developed in the framework of this thesis, starting with [19] where the
idea was to split Kalman filters in likely regions of state space and to merge them in unlikely
regions. The motivation for this approach was to adapt the level of detail of the filtering density
according to the posterior probability of the modes, similar as it is done in the resampling stage
of particle filters by multiplying and removing samples. Unfortunately, this approach cannot
improve the results in linear regions of state space, where the Kalman filter is optimaﬂ Hence,
in the framework of this thesis [19], it has been proposed to use a split control technique that

prevents filters from being split if they operate in relatively linear regions of state space. This

4 under the assumption of Gaussian process and measurement noise
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The Adaptive Gaussian Mixture Filter

1. Predict State: Use the adaptive level of detail transform from section [3.7)in order to ap-
proximate the predicted distribution px,,,, , of the next state according to (4.5):

PX, 1y =ALoDT, {sz—1|J’1:t—1’ pw; f} 0
Here, ALoDT, is the adaptive level of detail transform of two stacked variables.

2. Construct the Joint: Use the adaptive level of detail transform in order to construct the

joint distribution py, y,,,, of state and observation according to (4.6):

PX, Yilys =ALODTo {px, 1y, Pvi R}

This gives a joint Gaussian mixture distribution as in Section[3.2.2}

K X ‘LL_
pXthtU’l:t1(xt»yt):chﬂ(l t];l Xilk

=1 Ve | LMy, |k

)

XX, X,k thmkD
Ly.xlk Ly vk

3. Condition (Update): Asin Section|3.2.2} condition the joint Gaussian mixture distribution
of X, and Y; on the realized observation y,. This is done in analogy to (3.8):

K

_ + -yt i
DX,y (%) = Z Ck W(xt'ﬂx,uc’ thxtlk)
k=1

- —il _ + v _ 1l
where uy = Uy | +x, vk Zy, v (Ve =My ) and X5 o =X X vk v e DY Xk
and where ¢;' is calculated according to (3.9):

o= ckPy k() _ N (Ve by o Xy v k)
¢ lezleck’PYlk’(J’) 2112/21Ck’JV(J’t;HYtlk/»Z}QYtlk’)

4. Simplify: Simplify the filtering density through Gaussian mixture reduction, as described
in Section[4.6.21

Algorithm 4.6: Adaptive Gaussian Mixture Filter
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approach was further extended in [12], which introduced a splitting criterion that considers
both the component’s mixture weight and its degree of nonlinearity. And it eventually led to
the splitting priority from Section[3.7.2.1} which constitutes a suitable splitting criterion, as it
reflects the total linearization error that a component contributes to the transformation. The
work in [13] further refined this approach by splitting Gaussians in the direction of nonlinearity

instead of splitting them in the direction of the largest variance (see Section|3.7.4).

4.6.4 Other Gaussian Mixture Filters

Over the recent years, there has been a surge of interest in Gaussian mixture filters. The lo-
cal linearizations of Alspach and Sorenson’s original implementation [48] have been replaced
by numerical integration techniques such as the unscented transform [80], Gauss-Hermite
quadrature [56)} [81], cubature [82] as well as Monte Carlo integration [83]. There have been
innovative approaches like progressive Bayes [62} [84} [85] where Gaussians are split based on
their L? distance measure to the true density, and the sliced Gaussian mixture filter [86], which
uses a Dirac mixture in the nonlinear subspace and a Gaussian mixture in the linear subspace.
Aside from these theoretical extensions, Gaussian mixture filters have successfully been ap-
plied to radar target tracking [87], integrated INS / GPS navigation [80], simultaneous localiza-
tion and mapping (SLAM) [88] as well as terrain aided navigation [89]. Also, it has been shown
that Gaussian mixture filters can outperform particle filters on certain tasks [19,/89], even when

compared to state of the art methods such as the unscented particle filter [90].

4,7 Particle Filters

The sequential Bayesian estimation approaches discussed so far were all based on analytic,
continuous density function approximations of the posterior distribution. As an alternative to
these, the posterior may by approximated as an empirical, sample based distribution. This has
the advantage that (1) prediction can easily be handled through the transformation of samples,
and (2) the conditioning step can be performed by simply reweighing the transformed samples
in dependence of the realized observation. These two steps form the basis of Gordon et al.’s
bootstrap filter [91], which is described in more detail in Section[4.7.1] Its advantages are that
it imposes no restrictions on the process and measurement noise distributiong’y nor does it
impose restrictions on potential nonlinearities in the process and measurement equations. On
the downside, it may, however, require maintaining a large number of samples to achieve a

good accuracy of approximation, especially if
(a) the process and measurement equations are not “well-behaved”.

(b) the observation likelihood py, ,, is peaked.

5 aslong as it is possible to sample from these distributions
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(c) the tails of the distributions do matter.
(d) the measurement noise is low.

These issues triggered the combination of the bootstrap filter with analytic filtering techniques
[92][90], the theoretical basis for which relies on the fact that the sampling stage of the bootstrap
filter can be extended to importance sampling from arbitrary distributions. This leads to the
generalized particle filtering framework, which is described in Section and discussed in
more detail in the monographs by Liu [93] and Doucet [94] as well as Arulampalam et al.’s [IEEE

tutorial on particle filters [95].

4.7.1 The Bootstrap Filter

The main idea of the bootstrap filter [91] consists in representing the filtering density as an

empirical distribution of N state samples xi’;)l, j=1,...,N:

N
1 ()
Px, i1y (x1)= N Z (xt—l - xt—l)
j=1
These samples are propagated in time by iterating steps|1]-[4]of Algorithm[4.7] In step 1, the em-
pirical distribution of the state is predicted by first drawing N noise samples ng ) from the pro-

cess noise distribution py, and then transforming each tuple (x(j )

hach w! )) according to the state

transition function (4.3). This effectively approximates the prior state distribution through
Monte Carlo transformation (see Section[2.5.2):

N

1 DY i Napf D 0

DXy (X6) = N;é’(xt — X, ) with  x; :f(xt_l, w ) (4.31)

In step 2, the joint distribution of state and observation is constructed by predicting the ob-

servation density p,, 0 of each state sample xﬁ’ ). That is achieved by first transformin the
it

tuples (xgj ), Vt) according to the measurement equation (4.4),
v lx =n(x",v,), (4.32)

and then multiplying each 6 (xt — xgj )) by the observation distribution that results from {@.32).
This gives the semi-empirical density (see Section3.2.3)

=

Px i (o 1) = 2 8 (x =) py o), (4.33)

N &

where the samples xgj ) canbe regarded to be possible state hypotheses and where the p,, ) are
ti-te

predicted observation densities that correspond to the xij ) Step 3 of the bootstrap filter con-

6 This transformation is again achieved with the fundamental transformation law of probability.
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The Bootstrap Filter

1. Predict State: Construct the prior distribution for the estimation problem at time ¢ by
first simulating N samples w},..., w" from the process noise distribution and then trans-
forming the empirical distribution py, ||, ,(x;—1) = ﬁzjjil (xt 1— x ) of the last
posterior according to the process equation (4.3). This gives:

PX, |y (X)) = 5( Xy ) with x\/ _f( x,” 1’w£”)-

MZ

]=1

2. Construct the Joint: Construct the joint distribution py, y,|,,., of state and observation
by first predicting the observation distribution Py, 5y of each state sample xgj ) and
then multiplying each o (xt = xﬁj )) by the corresponding Py, 1x) g This gives the semi-
empirical distribution (see Section[3.2.3)

™M=

6~ )lex 10792 (4.30)

1
pXtrYtlylt l(x[’yt N

j=1
In the above, the prediction of Py, ! ) is achieved by fixing X; = xt )and then transforming

(xg b Vt) according to the measurement equation (&.4):
_ 7
thlx ir— 1(yt) (xt 'Vt)

3. Condition (Update): Condition the semi-empirical density from on the realized
observation y;, as described in Section

N .
q g . N A lex)(:])(y[)
pX"”Zf(x’)=Zw(f])5(xt—x£])) with )2 .

)

i=1 Py, 0 (1)

4. Resample: Use importance resampling (Section [2.5.5) in order to convert the weighted
empirical distribution from Step [3|to an (equally-weighted) empirical distribution:
1 N

pXt|y1[(xt = 5(
i—1

1

v

Here, fcgi) denotes a sample drawn from x,gj ) with probability w(tj ), j=1,...N.

Algorithm 4.7: The Bootstrap Filter
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ditions the joint distribution from (4.33) on the realized observation. That is done according to
Section ‘ by first evaluating all the observation densities Py, ) at the realized observation

Y; = y;, and then weighting each sample xgj ) by its relative observation likelihood wﬁj ).

. . . Py 0(¥r)
a)(t])5(x[—x£”) with a)([])éNytlx’—. (4.34)

pth’ :[(x[) =
1 Zi:lpy[\xﬁ”(%)

M-

The last step of the bootstrap filter consists in converting this weighted empirical approxi-
mation of the filtering density back to an (equally-weighted) empirical distribution. That is
achieved by means of an importance resampling step (step 4 of Algorithm[4.7) which effectively
multiplies samples that have a high relative weight and which removes samples that have a low
relative weight. This resampling step greatly increases the efficiency of the filter, as it causes
that the state space is explored more thoroughly in likely regions and less thoroughly in un-
likely regions. A similar effect can be achieved by using the accept / reject procedure from [96]
or the clustering approach from [97], which have both been proposed before the bootstrap fil-
ter.

4.7.2 Generalized Particle Filtering

The Bootstrap ﬁlter is based on first drawing samples xt ) from the predlcted state variable
Xt|xtj D= flx ( 1 m) and then weighting each of these samples with a)t . This procedure
can be interpreted as importance sampling (see Section ) with Py, xi-n asa proposal dis-
tribution [94} 93]. Using this interpretation, the idea behind generalized particle filtering can
be formulated as extending the bootstrap filter to importance sampling from arbitrary distri-

butions. That may be achieved as follows. Let

1 N
Px,_ 1|J’1t1xl‘ = 25(xt 1= )

be the empirical approximation of the last posterior distribution and let n(tj ) be a proposal
distribution for the sample xt Then the predlctlve distribution py, |y, , , of the state can be
approximated by first drawing one xt ) from 7Tt , for j =1...,N, and then re-weighting each

sample by its corresponding importance weight:
)
pie 1P i, (%17
N ”(t])( xgj))

Normalizing these weights gives a weighted empirical approximation of the prior distribution.
Hence, we can now perform a Bayesian estimation step, in analogy to steps 2-4 of the bootstrap
filter. This gives the generalized particle filter that is described in more detail in Algorithm[4.8|
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Generalized Particle Filtering

1. Predict State: Construct a proposal distribution 7T([j ) for each sample xi’jl of the last poste-
rior distribution. Then draw one sample xgj ) from each n(tj !, Weight the resulting samples
with normalized importance weights in order to match their empirical distribution to the
distribution of X,:

o)
. N a 1 pX 0 | Xy
o (xt — x(”) with w2 —L(). (4.35)

N )

w

th|y1;t71(xr)zz N N[
. pl B g (xt])

()

r—

Here, p,, , () x) denotes the likelihood of a transition from x\’’; to x/) according to the
Xz|x171 t 1 t

process equation.

2. Construct the Joint: Construct the joint distribution py, y,,,., of state and observation by

Iyl:t
first predicting the observation distribution p,, 9, of each state sample xgj ), and then
1ty »J)1

gir=ll

multiplying each (xt = xij )) by its corresponding p,, MO This gives:
- () ()
P, iy (K0 ¥ = D 076 (x, — x;”) Py 0 (00 (4.36)
Jj=1

3. Condition (Update): Condition the semi-empirical density from on the realized
observation y;, as described in Section

2

~(7)

) . . w p., (V)

pthyl:[(x[): E w(t])6(xt_x(])) Wlth w(t])é N ~(:?IXt )
j=1 D Wy py[‘xgi)(yt)

4. Resample: Use importance resampling in order to convert the weighted empirical distri-
bution from Step[3|to an (equally-weighted) empirical distribution:

1< :
Pt 2) = 28 (5= 5").
i=1

Here, J?Ei) denotes a sample drawn from xgj ) with probability a)(tj ), j=1,...N.

Algorithm 4.8: Generalized Particle Filtering
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4.7.2.1 Choice of the Proposal Distribution

()

The proposal distributions 7r;’* are simply distributions that the samples xij )

are drawn from.

They can be chosen almost arbitrarily, with the only restriction being that their support

sup{n(tj)} = {xt

m ) >0}

includes the support of the predicted state density p,, NUE Choosing n(tj )= Py 3 yields the
titr—1 titr—1

bootstrap filter from the Section Other proposal distributions that have been discussed
in the literature are based on

e local linearization of the state space model [98].
¢ using the posterior distribution of an extended Kalman filter [92 99].
¢ using the posterior distribution of an unscented Kalman filter [90].

The last two approaches show certain similarities to Gaussian mixture filters, which raises the
question whether the sampling framework is really necessary. And it is exactly this question
which motivated the development of the adaptive Gaussian mixture filter in the framework of

this thesis [19} 12, [13], which tries to achieve the same with analytical approximations.

4.8 Performance Evaluation of Nonlinear Filters

This section compares the performance of different nonlinear filters at the example of tracking
a maneuvering object based on polar measurements. This is done in form of a simulation in
which an object moves along the synthetic trajectory which is portrayed in Figure The
trajectory is formally described by:

_47rt

T
X, = 10[sin(s,)+ 1 (cos(s;)+1)sin(3}) cos(ZSt)st] with s, = 500

for t =1,...,500. The object moving along it is observed by virtual sensors, which are are lo-
cated at[0 0 0]” and which provide measurements in polar coordinates. Additive measurement
noise is simulated from a Gaussian whose covariance matrix is chosen at random - once for
each of the 50 experiments that were performed. This gives a standard deviation of 0.27 on

average for the distance and an angular accuracy of 3.8°.

Process Model: As a process model, this section uses a zeroth-order linear dynamic model, x; =
X;_1 + w;, with zero-mean Gaussian process noise w;. The process noise covariance X, was
estimated on the synthetic trajectory and further scaled by a factor of two in order to increase
stability. At time 0, the filters were initialized with a Gaussian distribution around the true state,

X1, with process noise covariance.
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100

20
10

Figure4.3: Plotofthe trajectory, which was used in the simulations (solid blue line). The location
of the sensor is indicated by an orange-filled circle. Its minimum distance from the trajectory is
3.99 at t =156.

Measurement Model: The polar measurement model used in the experiments is formally spec-
ified by the measurement equation y, = h(x,)+v, where v, denotes additive Gaussian measure-
ment noise and where h denotes the function which converts Cartesian to polar coordinates:

X 0 6 = atan2(x,/x;)
h Xo = ¢ Wlth ¢

atan2(cos(0)- x3/x;) -
VxXE+ X3+ x5

The terms 6, ¢ and r denote the azimuth, elevation and distance, respectively. The measure-

ment noise covariance Xy during filtering was the same as in the simulated measurements.

4.8.1 Results for the Adaptive Gaussian Mixture Filter

Table shows the mean squared errors (MSEs) that have been obtained with the adaptive
Gaussian mixture filter from Sections The numbers are averaged over 50 simulations
and correspond to 500 point trajectories. The first row of the table shows results for splitting
in direction of the largest variance. The other rows show the mean squared errors that were
obtained by splitting in direction of the nonlinearity. In row two, the direction of nonlinearity
was estimated as the eigenvector corresponding to the largest eigenvalue of (3.58). In row three,
it was estimated according to (3.59). All the results are shown in dependence of the number of
filters (#Gaussians). Splitting was always performed with the “two component” approach from
Section[3.7.3.1] The best result was obtained in row 3, with 64 filters. In this case, splitting was
performed in the direction of nonlinearity. The MSE was 573, which is 40% lower than that
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Mean Square Error Computation Time
direction #Gaussians #Gaussians
of split 2 4 8 16 | 32 | 64 2 4 8 16 32 64
variance 779 | 774 | 768 | 765 | 764 | 762 || 0.13 | 0.27 | 0.61 | 1.50 | 4.24 | 129

nonlinearity#1 || 935 | 770 | 688 | 632 | 621 | 608 || 0.12 | 0.26 | 0.57 | 1.37 | 3.59 | 11.1
nonlinearity#2 || 1104 | 825 | 703 | 628 | 595 | 573 || 0.11 | 0.23 | 0.51 | 1.26 | 3.40 | 10.1

Table 4.1: Mean square error (MSE) and computation times in seconds of the adaptive Gaussian
mixture filter. The numbers correspond to 500 point tracks. Splitting was either performed in the
direction of the largest variance or in the direction of nonlinearity. The given results compare to
an MSE of 927 for a single unscented Kalman filter, at a computation time of 0.02 seconds.

100 100

1
-10 0 -10 0
(a) Unscented Kalman Filter (b) Adaptive Gausisan Mixture Filter

Figure 4.4:  Deviation from the true trajectory for the unscented Kalman filter as well as the
adaptive Gaussian mixture filter with 32 Gaussians. The black curve shows the true trajectory.
The yellow curve shows the tracking result. The red lines indicate the deviation.

of the unscented Kalman filter (the UKF had an MSE of 927) and roughly 25% lower than for
splitting in the direction of the largest variance (in this case the MSE was 762). The right-hand
side of Table[4.1]shows computation times in seconds for the adaptive Gaussian mixture filter
(AGMF). With 64 Gaussians it took between 10 and 13 seconds to process a 500 point track.
This compares to 0.11 - 0.13 seconds for the AGMF with 2 Gaussians and to 0.02 seconds for a

single unscented Kalman filter.

4.8.2 Results for the Bootstrap Filter

Table[4.2]shows the results that have been obtained with the bootstrap (particle) filter from Sec-
tion[4.7.1] The numbers are again averaged over 50 simulations; they correspond to 500 point
tracks; and they are given in dependence of the number of particles (#particles). With 1,000
(1K) particles, the mean squared error was 70% higher than that of the unscented Kalman filter
(UKF). At the same time, the computation time was comparable to that of an adaptive Gaussian
mixture filter (AGMF) with 12 filters. With 100,000 (100K) particles, the MSE was similar to that
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Mean Square Error Computation Time
#Particles #Particles
1K 5K | 10K | 50K | 100K | 500K || 1K | 5K | 10K | 50K | 100K | 500K
1610 | 1139 | 1068 | 967 | 945 | 926 || 0.93 | 8.93 | 19.47 | 111.7 | 239.5 | 1477

Table 4.2: Mean square error (MSE) and computation times in seconds for the bootstrap (parti-
cle) filter from Section The results are shown in dependence of the number of particles.

Mean Squared Error Computation Time in Milliseconds

1000 1000000

800 4 100000 -
10000 -

600 -
1000 -

400 i

200 - . —

PF-100K AGMF-8  AGMF-64 PF-100K UKF AGMF8  AGMF64

Figure 4.5: Comparison between the bootstrap filter (PF) with 100,000 particles, the unscented
Kalman filter (UKF) as well as the adaptive Gaussian mixture filter (AGMF) with 8 and 64 Gaus-
sians, respectively.

of the UKE But the computation time was 20 times higher than for the AGMF with 64 filters.
Figure[4.5|finally gives a graphical comparison between the different filters.

4.9 Contributions of this Chapter

The following list again gives an overview of the individual contributions of this thesis to se-
quential Bayesian estimation:

1. A transformation-centric view on sequential Bayesian estimation (Section(4.3).

2. Derivations for all commonly used tracking algorithms — Kalman, Gaussian mixture and
particle filters — based on the above point of view (Sections[4.4} [4.5} [4.6.3} [4.7and [18]).

3. Avariant of the unscented Kalman filter that makes use of the extensive unscented trans-

form [18] (Section[4.5).

4. A novel Gaussian mixture filter which adapts the level of detail (i.e. the number of Gaus-
sians) of all concerned probability distributions (predicted state, process noise and mea-

surement noise) in order to minimize the linearization error [19,[13] (Section4.6.3).



ASR Basics & Speech Features

In order to give the necessary background for the upcoming chapters, this chapter briefly
sketches the basic architecture of automatic speech recognition (ASR) systems and then in-
vestigates the effect that noise has on clean speech features. Turning to the former, an ASR
system may be described as a device that converts an acoustic speech signal to text. Such a de-
vice typically consist of two components: a front end and a decoder, which process the speech
signal as portrayed in the architectural overview in Figure|5.1}

Figure 5.1: Overview of a typical ASR System.

While the front-end extracts speech features from the audio signal, the decoder performs a
Viterbi “search” in order to find that sentenceElwhich is the most likely explanation for the

!i.e. path through a network of acoustical states

91
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observed sequence of speech features. This requires two stochastic models, the combination

of which defines a hidden Markov process:

1. a recognition network that contains all possible sentences as sequences of acoustical

states (s;) along with associated transition probabilities ps, |5, (s;).

2. anacoustic model that specifies the distributions py, 5, (x;) that the extracted speech fea-

tures (x,) have in the acoustical states.

Practical (i.e. computationally viable) implementations approximate the full Viterbi search by
dropping unlikely state sequences at run time. This is done in relation to the best hypothesis,
in a procedure which is generally referred to as beam search [101]. More detailed descriptions
of state of the art ASR systems can be found in [101} 102].

5.1 Speech Feature Extraction

The features of modern ASR systems are mostly based on Mel frequency cepstral coefficients
(MFCCs). Hence, feature extraction typically starts with calculating MFCCs according to the
processing chain in Figure In this chain, the digitized 16 kHz audio signal is firstly cut

audio . Perceptual Discrete
sianal Windowing g Spectral Cosine MFCCs
9 | Estimation Transform

~ 256 30 13
Figure 5.2: Processing chain for Mel frequency cepstral coefficients.

into overlapping frames of 256 samples. The samples of each frame are further multiplied by
a Hamming window in order to reduce leakage of spectral energy into neighboring frequency
bands. After the windowing step, perceptual spectral estimation is performed according to the

processing chain in Figure This chain starts with calculating the power spectrum by first

Mel
Filterbank

Fourier
Transform

Magnitude
Square

Logarithmic
Compression

Figure 5.3: Processing chain for perceptual spectral estimation.

performing a Fourier transform and then taking the magnitude square | - |? of each frequency
bin. Due to the fact that the power spectrum is symmetric around the 129-th frequency bin,
it is sufficient to keep the lower half of the power spectrum. In the next step, the logarithmic

frequency perception of the human auditory systems is emulated by mapping the frequencies
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of the power spectrum to the Mel scale. This is achieved by multiplying the power spectrum
with a 30x129 Mel filterbank matrix W whose individual rows are triangular shaped as shown in
Figure[5.4} (a). Figure[5.4} (b) shows all the rows in one figure. After applying the Mel filterbank,

1

o

07

(a) Individual filters. (b) All filters in one figure.

Figure 5.4: Frequency Response of the Mel Filterbank

the logarithm of each individual frequency bin is taken in order to also mimic the logarithmic
intensity perception of the human auditory system. Thisresults in a so-called log-Mel spectrum
Multiplying it by a 30 x 30 discrete cosine transform (DCT-II) matrix and then taking the first
13 elements of the resulting vector finally gives MFCC features. The DCT-II matrix used in this
work is shown in Figure Its elements c,, ;. are given by ¢, r = cos[ % (n+ 1) k].

Figure 5.5: Discrete Cosine Transform.

MEFCCs are perceptually relevant, dimensionally reduced and approximately decorrelated.
They do not, however, capture the dynamic properties of speech. Hence, MFCC features are
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typically augmented with so-called delta and delta-delta features [101]], which are essentially
their first and second order derivatives with respect to time [104]. Another way to incorpo-
rate the dynamic properties of speech is to use LDA features [105}106,[107]. These are obtained
by stacking 15 adjacent MFCC features —that is, combining the current MFCC vector with 7 pre-
ceding and 7 succeeding MFCC vectors, as shown in Figure[5.6]- and then performing a linear

Figure 5.6: Stacking Adjacent MFCCs.

discriminant analysis (LDA) [108] on these super-features by first calculating an LDA matrix on
a training corpus; and then multiplying the extracted and stacked MFCC vectors by this ma-
trix [I05} 106, [I07]. For completeness, it should be mentioned that the rows of the LDA matrix
are actually eigenvectors which are found as the solution of a generalized eigenvalue problem
[108, 107]. Hence, truncating the LDA matrix to the largest eigenvectors (i.e. the ones which
correspond to the largest eigenvalues) reduces the dimension without sacrificing too much
on discriminability. The ASR system used in this thesis performs cepstral mean and variance
normalization [109] [IT1] before calculating LDA features. This decreases the variability
between different speakers and microphones and, hence, increases robustness. As the LDA
matrix is truncated to 42 eigenvectors, the final features are 42-dimensional.

Inear

MFCCs — Variance BN Adjacent MBS Discriminant final

features

Normalization M Frames & Analysis

13 13 195 42

Figure 5.7: Dynamic Features through Linear Discriminant Analysis.

5.2 The Effect of Noise to Speech Features

This section studies the effect that noise has on clean speech features, starting with the re-
lationship of speech and noise at the wave level. At this level, sound is a disturbance of air
molecules propagating as a wave front of compressed air followed by decompressed air. Waves

from different sources add up at each point of the space (superposition principle), as portrayed

in Figure
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4 4 N
source 1
wave ’ / source 3 > R (
front / (0
-~ ""source 2
- J -
(a) Wave Propagation. (b) Superposition Principle.

Figure 5.8: Sound Propagation

Thisimplies that, whenever a microphone is used to pick up the sound from a particular source,
the resulting audio signal will also contain sound from other sources, such as environmental
noise or reverberation (due to reflections off the walls). This is formally captured by modeling
the received signal y(t) as:

y(t)=h(t)xx(t)+ n(t) (5.1)

where x(t) denotes the original speech signal, n(¢) denotes the noise signal and h(¢) denotes
the room impulse response, which accounts for reflections off the walls. The “x” symbol de-
notes the convolution operator. To emphasize the fact that the propagation of the audio signal
from the speaker to the microphone can be described as a communication channel, the func-

tion h(t) is also referred to as “channel”.

5.2.1 The Effect of Noise in the log-Mel Domain

We would now like to bring the relationship from (5.1I) to the log-Mel domain, i.e. the domain
of logarithmic frequency / logarithmic intensity spectra. This is achieved by translating (5.1)
through all of the individual feature extraction steps, starting with the translation from the time
(5-1) to the frequency domain:

Y(w)=H(w) X(w)+ N(w) (5.2)

where Y(w), H(w), X(w) and N(w) denote the short-time Fourier transforms of y(t), h(t), x(t)
and n(t). Moving to the power spectral domain, by taking the magnitude square on both sides,

gives:

V() = (Hw)X(w)+N(w) (Hw)X(w)+N(w)
H(w)H(w)* X(w)X(w)* + N(w)N(w)*+ H(w)X(w)N(w) + N(w)H (w)* X (w)*
|H(w)P1X ()P +IN(w)f* + H(w)X (w)N(w)* + (H(w)X ()N (w)*)*

Zerr(w)
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where |Y(w)| = v/ Y(w)Y (w)* denotes the spectral magnitude. The error term err(w) consists
of a complex value plus the conjugate of the same complex value. Hence, it is 2 times the real
part of H(w)X(w)N(w)*, which can be further simplified through use of the cosine:

ert(w) =22 { H(w)X (w)N(w)*} = 2c05(0,,)|H(w)| X (w)||N ()|

where 6, denotes the phase or “argument” of H(w)X(w)N(w)*. Given this equation, we can
conclude that the relationship between speech x(t), channel h(t) and noise n(¢) in the power

spectral domain is:
Y (0)l? = |H(@)PIX () + N () +2c05(0,) H(@)IX ()N (). (5.3)

The angle 6, corresponds to the relative phase between speech |H(w)X(w)| and noise |N(w)|.

Depending on the value of 8,,, speech is either amplified or attenuated as indicated below:

amplification amplification
- -
6,=0 6,=mr/2
attenuation cancellation
- -
6, =n 0,=x

Figure 5.9: Effect of the Relative Phase. The blue and red curves on the left-hand side of the
arrow show speech and noise signals, respectively. The violet curves on the right-hand side show
the resulting noisy speech signals.

Now discretizing the signal and performing a windowed Fourier transforms, as it is done in

speech feature extraction, we obtain the following approximation of (5.3):
|Yiel® = | Hi[* | Xg? + [Nl + 200 5(0) Hil Xl N, (5.4)

where the k =1, ..., d; denote discrete frequencies and where d; is the spectral dimension. The
use of a windowed Fourier transform, however, truncates the room impulse response /() to
the window length. This essentially cuts the reverberation tails and thereby makes (5.4) un-
suitable for reverberant environments [112} 113} [114]. We nevertheless proceed by denoting

the Mel spectrum of clean speech x(¢) by

Xe=[Wey - wiaJ[xE o 1xa2]

=W =X
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k=1,...,d,,, where W, denotes the k-th row of the Mel Matrix W, i.e. the k-th Mel filter.
Then the relationship in the power spectral domain can be translated to the Mel domain by
multiplying both sides of (5.4) by the Mel matrix W. This gives:

Yk=Hka +Nk +2a v HkaNk (5.5)

with ¥, = Wi - |Y|?, Hy = Wi - |H)?, X = Wi - |X|?, N, = Wi - |IN|? and with a; denoting the
so-called phase factor [[76],

ds
X Whicos@H XN
V I:IkaNk ’

which assumes values in the range [1, 1]. It is interesting to note that ay. is introduced simply

ax (5.6)

because it allows us to write (5.5) in terms of the variables Hy, X; and Ny. This becomes clear by
verifying that the nominator of (5.6) is just the multiplication of the k-th row of the Mel matrix
with the vector of cross terms:

cos(6y)| Hy || Xy ||V |

[Wen - Wia ]
cos(04,)|Hg, || Xq,[|Ng,|

So, the nominator of (5.6) is the actual cross term in the Mel domain and the denominator of
is only introduced in order to cancel the v/ H X Nj in (5.5). Aside from this, it should
be mentioned that (5.5) is actually an approximation unless the frequency response |H| of
the channel is 1 for all k. That is because H © X = (W[H|?)© (W|X[?) # W(IHP o|X]?),
where ® operator denotes the component-wise multiplication of the vectors. Further defin-
ing y; =log( %), xx =log(Xy), It =log(Hy) and ny =log(Ny ), equation can be written in
dependency of the log-Mel spectra y, x, h and n:

e = eel 4 e 4 2q;V exkelen
= eNth (1 + e L 2 A e"k—xk—hk)

Taking the logarithm on both sides finally gives the following relationship in the log-Mel do-
main [115} [76]:
Ve=Xp+h.+log (1 +e e Lo, v e”k—xk—hk) . (5.7)

=f (e, e, i o)
This is the so-called interaction function [116]. It allows for the calculation of noisy speech y,
given clean speech s, noise n and channel £ (all in the log-Mel domain) along with a vector of
phase factors a = [al, el ] Unfortunately, the o are difficult to estimate in practice as they
are volatile and almost uncorrelated in different frequency bins. Hence, Deng et al. [115)(76]

proposed to keep the phase factors as random terms in order to explicitly account for their
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uncertainty. This was done under the assumption that the a; follow a Gaussian distribution.
Deviating from that approach, this work takes a Monte Carlo approach which averages the in-
teraction function from (5.7) with respect to the true distribution of the a. [14]. This is done in
Section[5.2.3} right after the distribution of the phase factors has been determined.

5.2.2 Distribution of the Phase Factors

In Deng et al. [76], it was assumed that the phase factors follow a zero-mean Gaussian distri-
bution. This assumption was based on the reasoning that the relative phases 8. are uniformly
distributed on [—7, ] and that, consequently, the phase factor of each Mel filter is a weighted
sum of cosines of the uniform distribution. This means, in higher Mel frequencies bins many
of the cos(6) are added, as can be seen from Figure[5.4] The authors of [76] deduced from this
that the central limit theorem can be applied and that, consequently, it would be reasonable
to approximate the distribution of the phase factors by a Gaussian. Unfortunately, this is not
entirely true for lower Mel frequency bins, especially not for the lowermost 3-4 bins where the
distribution actually becomes bimodal [14]. Hence, this thesis uses the empirical phase factor
distribution (see Figure[5.10). It is obtained by (1) adding known speech and noise signals and
then (2) computing the phase factors of the corresponding Mel spectra according to:

Ve — X — N
A =—"r—".
24/ XN,

In this equation, which is essentially (5.5) solved for a;, ¥ denotes the Mel spectrum which has

(5.8)

been calculated from the noisy speech signal; X and N denote the Mel spectra which have been
calculated from the individual clean speech and noise signals. Figure[5.10|shows the resulting
phase factor distribution at the example of the multi-channel Wall Street Journal audio visual
(MC-WSJ-AV) corpus [117] with added factory noise from the NOISEX-92 database [118].

0.028+
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Figure 5.10: Empirical distribution of the phase factors.
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As an alternative to experimentally determining the ¢ on a training corpus, the phase factors
can also be obtained through simulation [14]. For this, it is assumed that the relative phase
is uniformly and independently distributed in the power spectral bins. Then, the vector 6 of
relative phases can be simulated by (1) drawing samples Hl(cj ) from a uniform distribution on
[0,2n] for k =1,...,d, j =1,...,N, and then (2) converting these samples by first taking the
cosine of each Hl(cj ) and then multiplying the cos(O(j )) by the Mel filterbank matrix W:

a(l.j)mZWi_k cos(@,(cj)). (5.9)
k

This is an approximation, as (5.9) implicitly assumes that the spectra of speech and noise are
constant over the spectral bins covered by each of the individual Mel filters. Deviating from
this theoretical result, better results were obtained in practice by first multiplying the 8'/) with

W and then taking the cosine of the components, respectively:

a(l.j)mcos (Z Wi,kQI(Cj)). (5.10)
k

Figure shows the variance and kurtosisE] of the resulting phase factor distribution in com-
parison to the experimentally determined one, where the latter was obtained from the MC-

WSJ-AV corpus with added tank (leopard) and factory noise.

0.5 \ \ 3 ‘ : :
\‘ ------- factory noise ,
H - --leopard }_f__/_:...
04l simulation || e
iy 2.5¢ o
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) g
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@ 0.3r AN ®» é;_.—-“'
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g -\\:‘. g 2 Y e
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0 : : : ‘ ‘ 1 : : : ‘ ‘
5 10 15 20 25 30 5 10 15 20 25 30
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Figure5.11: Variance and kurtosis of the phase factors distribution, for the simulation-based ap-
proach (solid line) (5.10) as well as for the experimental approach (6.8) with added tank (dashed)
and factory noise (dotted).

Interestingly, Figure also reveals that the empirical distribution does not strongly vary for
different noise types. In general, the variance seems to be decreasing with the Mel frequency
bins whereas the kurtosis seems to be increasing. The phase factors are bimodal in the low-
est four bins, with a kurtosis smaller than 1.8 (that is the kurtosis of the uniform distribu-

2 Note that we compute the kurtosis as the fourth central moment divided by the variance square.
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tion). The phase factors are approximately Gaussian in the highest five bins where the kurtosis
approaches 3.0. These experimental results have been confirmed in more recent work [119],

through an analytic approximation of the moments of the phase factor distribution.

5.2.3 A Phase-Averaged Model for the Effect of Noise

Now that the phase factor distributions is known, the noisy speech spectrum in the log-Mel
domain can be modeled as a conditional random variable Y |xy, ., n; where the randomness
is due to uncertainty about which values the phase factors assume (in particular note that Y
here denotes a random variable and not a Fourier coefficient). Using this model, the minimum
mean square error (MMSE) estimate of noisy speech is the expectation ngkb‘kr e { yk} of y

under the distribution py, |x, . ».- In order to calculate it, let us rewrite equation (5.7) as
Vi = X + e + f (21) (5.11)

where the function ﬁxk(zk) is defined as log(l +efk+2arv ezk) with z; = (n; — x; — hy). Then,

the expectation &), ) { yk} can be calculated by averaging £, .(2zx) with respect to a:

Yie|xg g g

e ) 1V} X+ i+ 8y, a) e (i — 16— i)}

xk+hk+Jﬁzk(nk_xk_hk)pAk(ak)dak (5.12)

where p,, (@) denotes the phase factor distribution. Unfortunately, the integral in (5.12) can-
not be calculated analytically. But it can be approximated by Monte Carlo integration [14] or
by means of a Taylor series expansion [I119]. The former has been proposed in the framework

of this thesis [14]; and it approximates the expectation with a set .# of phase factor samples
. ; iy 1T
a(]):[a(lj) a;]n)l] :

1 Fzr o)
ngk\xk,hk,nk(J’k) {yk} N X+ hk + || (')Z f(zk’ Qg )- (5.13)
aVen

This gives a phase-averaged model for the effect of noise in the log-Mel domain [14]. In par-
ticular, the expectation gmk(ak){f:zk(zk)} ~ %Zameﬂ f(zk,a(k])) in (5.13) is dependent on

Phase Averaged Interaction Function: y; = interact(xy, i, ny)
if z; < -50dB
return y = X + hy;
if z; > 50dB
return y = ng;
return y = X + hy + 5,,Ak(ak) {fak(zk)};

Algorithm 5.1: Evaluating the Phase Averaged Interaction Function
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z = (ng — xx — hy) only. For small z, it is approximately 0. For large z; it is approximately
id(zy), as shown in Figure Hence, can be calculated by tabulating &), i (@0) { fu k(zk)}
in arelatively small area (e.g. [-50,50] dB) and then calculating the phase-averaged interaction

function according to Algorithm
5.2.4 The Zero-Phase Factor Model

Deviating from the above, most authors [120, 121} 45} [122] 123}, (124} 125, 126} [127] average the
relative phase in the power spectral domain. This has its origin in power spectral subtraction
[120,128], and it results in the following relationship between clean and noisy speech:

Vi = Xg + g +log(1+e”k_xk_hk). (5.14)

:ﬁ)(zk)

Equation (5.14) was originally derived by Van Compernolle [120], in 1987, and it was later used
in alarge variety of approaches, starting with Acero’s codeword dependent cepstral normaliza-
tion [11] and Moreno’s vector Taylor series approach [45]. Due to the fact that (5.14) is obtained
by setting ;. in (5.I1) to zero, it is here called the zero-phase factor model. Figure shows
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Figure 5.12: Noisy speech, y, as a function of the noise power, n, in the log-Mel domain. The
plot shows the interaction function of the zero-phase factor (zpf) model (5.14) in comparison to
the phase-averaged (pa) model (5.13),which is dependent on the frequency bin. The clean speech
power has been fixed to 50dB.

this model in comparison to the minimum mean square error (MMSE) solution from the pre-
vious section. Obviously, (5.14) provides a good approximation in higher Mel frequency bins,
not however in lower bins where the MMSE solution is closer to the log-max approximation
(129} 130, 131, [132],

Ve =max(x + by, 1), (5.15)

which is used in missing feature reconstruction (see Chapter[7).
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5.2.5 Performance Comparison

This section compares the performance of the phase-averaged and zero-phase factor models.
That is achieved by adding known speech and noise signals in order to simulate noisy speech.
After individually extracting the log-Mel spectrograms of clean speech x, noise n and noisy
speech y, the models from Sections and|[5.2.4)are used to predict the noisy speech spec-
trogram y from x and n. The quality of prediction is evaluated as the mean square error (MSE)
between y and j:
7 K
MSE{y=3}=> > (vx—Ju) -
t=1 k=1

Figure[5.13|shows the result for the zero-phase factor (zpf) model in comparison to the phase
averaged model (pa) from Section[5.2.3] In the latter case, the error is shown both for the closest
table entry (without interpolation) and for linear interpolation (+li) between table entries. The
error of the phase-averaged model obviously drops with the table size and it saturates at a value
of around 300. With a table size of 250, the phase-averaged model outperforms the zero-phase
factor model with a relative improvement of up to 7% (see Table[5.1). In the lowest frequency

(62.5 Hz), the relative improvement is 16% and hence twice as large as the average.

MSE x 100,000

— -zpf
1.94 ---pa
Lo NG ey
1.86 [ Ny
1.82 o R
1.78 : : : : :

50 100 150 200 250 300
table size

Figure 5.13: Error for predicting noisy speech with the zero-phase factor and phase-averaged
models. The results are shown in dependency of the table size, with and without interpolation.

interpolation table size
50 100 | 150 | 200 | 250 | 300 | 350 | 400 | 450 | 500
none -0.49 | 539 | 6,51 | 690 | 7.08 | 7.18 | 7.24 | 7.27 | 7.30 | 7.32
linear -1.61 | 5.12 | 638 | 6.83 | 7.04 | 7.15 | 7.21 | 7.26 | 7.29 | 7.31

Table 5.1: Relative improvement of the phase-averaged model over the zero-phase factor model.
Note that the improvements are measured as the relative reduction in MSE when predicting noisy
speech spectrograms from clean speech and noise spectrograms.
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5.3 Reverting the Effect of Noise

The previous section was concerned with developing models for the effect that noise has on
clean speech features. This is useful for simulating noisy speech. In the context of speech fea-
ture enhancement, however, it might be of interest to also perform the opposite, i.e. revert the
effect of noise in order to get back to clean speech features. That is done in this section by
deriving the inverses of the models from Section5.2}

5.3.1 The Inverse Interaction Function

Starting with the inversion of the interaction function from (5.7), let us firstly rewrite the rela-
tionship (5.5) between noisy speech, clean speech and noise in the Mel domain by using the

method of “completion of the squares”:

Yk I:Ika +Nk +2(Zk\/ HkaNk

—= —\2 -
(\/ H. Xy +aiv Nk) +(1— ai)Nk.
Then subtracting (1— ai)Nk on both sides and subsequently taking the square root gives:
Y Hka +aiy N, = ==Y, ?k —(1—- (Zi)Nk.

This can be solved for clean speech X by first subtracting a4/ Ni, again squaring both sides

and then dividing by Hy.. Doing so yields

= = —\2
B (:I:V Yk—l—(a%—l)Nk—ak Nk)
X = = )
k A

which can be translated to the log-Mel domain by replacing X;, Y, N and H by e*, e, e

and e, respectively:

Xk

(:I:\/e.Vk +(ai—1)enk —akx/m)z P
= el (\/1 +(ai—1)e”k—)’k TapVv e”k_)’k)z.

Taking the logarithm on both sides finally gives the inverse of the interaction function from

(5.7):

2
x,f:yk—hk +10g(\/1+(ai_1)enk_ykiak \ e”k‘}’k) . (5.16)

ég]f(ykvhkvnkvak)
This solution was firstly given in equation (5) of [14]. But in that work (5.16) was rewritten by
means of u; =1+ (a4 —1)e™ V¢ and vy = oy v eV

Xg = ye—hi +log(v/ Ukivk)2~ (5.17)
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Itis also important to note that there is a typing error in [14], which consists in the “+” appearing
in front of the logarithm instead of in front of /7). This typo does not, however, concern the
experiments in [14], as (5.17) has been implemented correctly. Having a closer look at (5.17), it
becomes clear that the solutions x;” and x;_ exist only if u; > 0 and, in case of X, i (yue—ve) #
0. Otherwise yy, hy, n; and o form a physically impossible configuration for which there exists
no clean speech solution x; (see [14},133]).

5.3.2 The Inverse Phase-Averaged Model

In order to calculate the inverse of the phase-averaged model from Section|5.2.3] let us rewrite
the log term in as a function of z; = n, — ;.

2
x,f:yk—hk +10g(\/1+(ai_1)enk_ykiak \ e”k‘}’k) . (5.18)

288 (zeak)

:g]f(ykvhkvnkvak)

Then, the minimum mean square error (MMSE) clean speech estimate %" is obtained by cal-
culating the expectation &, (q,) {8 by i, i)} = yie— Iy + Ep, () {gE(z1, ar)} of GI8) in
analogy to and (5.13). During Monte Carlo integration, however, only those samples a;
are to be considered which result in valid solutions of (5.I7). This means, a different subset
M ,f C  of samples needs to be considered for each considered Mel frequency bin k. Conse-

quently, we get the following approximation [14]:

1
=t ———— &z, ap) + & (z, ar) (5.19)
k e | 2 B 2 &

As the expectation &), (@) {g,f(zk, a k)} calculated in the two sums of (5.19) is dependent on z;.
only, it may be tabulated in analogy to section

5.3.3 The Inverse Zero-Phase Factor Model

The inverse of the zero-phase factor model from Section is obtained by either solving
(5.14) for x;. or by setting the phase factor o in to 0. In both cases, the result is:

% = yp — Iy +log(1—e™ k), (5.20)

=8¢ (Ve e 11, 0)

But this solution exists only if n; < y,. Hence, the zero-phase factor model does not allow
noise hypotheses to exceed the observed noisy speech spectrum [133} 134]. This issue will be
discussed in more detail in the following, at the hand of Figure 5.14} (a) which shows a plot of
in dependency of the noise intensity n;.
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Figure 5.14: Inverse interaction functions at a constant noisy speech power y;. of 50dB.

With the noise intensity approaching noisy speech y; (from below), the clean speech estimate
X; approaches minus infinity as the term in the logarithm of tends towards zero. For
ni > ¥, we have a negative value in the logarithm. So, X; does not exist. This is due to the fact
that the zero-phase factor model ignores the relative phase between speech and noise [133}[134]
and therewith ignores the fact that noise can attenuate or cancel certain portions of the speech
signal (see Figure[5.9). Figure[5.14}(b) shows the phase-averaged model for comparison. Al-
though the estimated clean speech intensity tends towards minus infinity with n; approach-
ing y;, X; again rises after this point. This can be explained by the fact that the intensity of the
noise can only exceed that of noisy speech when attenuation occurs. But this requires (1) that
the clean speech and noise intensities are comparable, and (2) that the phase factor is closer to
minus one. The first point is responsible for the rise in clean speech intensity. The second point
means with n; increasing there will be fewer and fewer phase factors o, which give a valid so-
lution according to (5.I7). The statistical effect of the latter is compensated in the upcoming

section.

5.3.4 Jacobian of the Inverse Phase-Averaged Model

Some speech feature enhancement approaches [135}[127,[133}[136}134] necessitate calculating
the Jacobian of the inverse interaction function with respect to y;. In order to do so, let us
rewrite by pulling y; back into the square roots:

2

g (> he, g, ) = —hy, +10g(\/e3’k +(af —1)em :I:ak«/e”k)
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Then the derivative of g;” with respect to y; can be calculated by first using the chain rule and

then extracting an e’* from each additive term in the denominator:

dg,j(yk,hk,nk,ak) 3 2\/eyk+(ai—1)e”k+ak\/e”k ( ek )
= -
4 (Ver (@ —Dem +av/em) \2y/e¥ +(a;—1en
eV
(\/eyk+(a§c—1)e"k+ak1/e"k)\/eyk+(a§€—1)e"k
eV

eYe+ (a5 —1)em +apy/e \/eyk +(a —1)em
1

1+(af — e Y +a v e \/1 +(ak — e .

Now calculating the derivative of g, in analogy to the above, we find that d g,f /dy, can be

expressed in a single equation:

dglzcl:(yk! hk! ng, ak)

1
+ A
=71(ZK ar) = (5.21)
ay 1+ (af —e* +apve V1+(ai—1)e
—_—— ~Y——
. e v
with z; = n; — y, and with u; and v, being defined as in Section The derivatives with
T
respect to other variables, y;, [ # k, are 0. Hence, the Jacobian of g = [gl gdm] with
T
respectto y = [ oo ydm] is a diagonal matrix:
ri(m—y,a;) 0 0
0 Hnpy—y,a
Ty, b n) 2 72 (N — yo, @) (5.22)
0
0 0 vy (na,—Ya, %a,)

The Jacobian J(y, h, n) of the inverse phase-averaged model is obtained by calculating
the expectation of J,(y, h, n) with respect a:

T
](J/’h»n)=diag([£pAl(a1){7’T(n1—yl,al)} gpAdm(adm){‘r:;m(ndm_ydm’adm)}:l) (5.23)

where diag(-) denotes the operator which translates a vector to a diagonal matrix. The individ-

ual &, (@) {}’f(z o d k)} are approximated with Monte Carlo integration,

1 _
gpAk(ak){y:]{;(Zkyak)}Nf Z J’Z(Zk»ak) + Z Yz i) |, (5.24)
Lﬂk |+|'%k| ake.//l; ake-//llz
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in analogy to Section If the Jacobian is calculated in order to evaluate the likelihood of a

noisy speech spectrum through use of the fundamental transformation law of probability,

py(¥)=px (Epy &y, by n, @)} ) |det T (y, b, n)],

(asin [135,[127,133}[136}134]) then the Jacobian needs to be further multiplied by the likelihood
of obtaining a valid clean speech solution (see Section|5.3.2):

LA+ 1]

Brlzr) = oA (5.25)

It is interesting to note that this multiplication by B (z;) is equivalent to setting yt(zk, ap)=0
forinvalid a;. That is consistent with previous work in which the Jacobian of invalid arguments
was set to zero [133}[134]. In order to efficiently implement the evaluation of det J(y, k, n), the
&y (@) {ﬁ:(zk, a k)} and f(z;) may be stored in a table. Subsequently, the appropriate values
may be retrieved at runtime and det J(y, h, n) may be calculated according to:

di
detJ(y,h,n)= l_l Epa () {ri(ne = ye, )} Br(ne — yi)- (5.26)
k=1

5.3.5 Jacobian of the Inverse Zero-Phase Factor Model

The Jacobian of the inverse zero-phase factor model is obtained by taking the derivative of
with respect to y. Alternatively, the o in and may be set to 0. In both cases
we get:

dgi (Ve b, g, 0) 1

d yi T 1—emn =yf(nk—yk,0) (5.27)

and d g (i, hi, ni)/d y; =0 for all [ # k. Following [133]], (5.27) is further set to zero if ny > y;.
This is justifiable by the fact that the inverse zero-phase factor model does not allow the noise
to exceed the noisy speech power (see [133}[137,[136] and Section[5.3.3). So, the total Jacobian
may be written:

7,:1‘:(er0)' l{zl<0} 0 0
dgly.hn) _ 0 13(22,0) 1izpcop : (5.28)
0 0 ij(zdm’o)'l{zdmw}

where z; = ny — y, k =1,...,d,,, and where 1 denotes the indicator function. Figure[5.15}(a)
shows a plot of ﬁj(zk, 0)- 1, <0} in dependence of the noise intensity n;. The curve obviously
tends towards infinity with rn; approaching y;.. But it sharply drops to zero when n;. exceeds ;.
This can cause severe stability issues [133, [134] with speech feature approaches that are based
on [135]. Hence, in the framework of this thesis [14] it has been proposed to replace the zero-
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phase factor model by the phase-averaged model. This alleviates the problem by allowing noise
to exceed the noisy speech power. Figure (b) shows the resultant Jacobian in dependence

of the Mel frequency bin.
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Figure 5.15: Jacobian of the inverse interaction functions for a noisy speech power of 50dB. The
plot to the left shows ﬁ(zk, 0)- 1z, <0} in dependence of the noise power. The plot to the right

shows gpAk(ak) {)’:;;(zk, ak)} - Bir(zy) for different frequency bins k.

5.4 Contributions
The following list again gives an overview of the individual contributions of this chapter:

1. Derivation of a phase-averaged (minimum mean square error) model for the effect of
noise to clean speech features [14] (Section[5.2).

2. Calculation of the inverse of the phase-averaged model plus its Jacobian [14] (Section

5.3).
3. Efficient implementations through use of tables.

4. A numerical comparison between the zero-phase factor and phase-averaged models

(Sectionf5.2.5).



Speech Feature Enhancement

This is the first of two applications chapters which demonstrate the effectiveness of Bayesian
estimation theory in the area of robust speech recognition. The chapter starts with a brief moti-
vation for speech feature enhancement, including a discussion of possible alternatives. This is

followed by a rough outline of the approach taken in this thesis plus the actual content sections.

6.1 Motivation

As shown in Section5.2} environmental noise and reverberation change the distribution of ex-
tracted speech features. Figure[6.1] portrays this at the example of added factory noise. While
high-energy regions appear to remain intact, spectral valleys are obviously “filled” with noise.

50 100 150 200 250 50 100 150 200 250
(a) clean speech (headset) (b) with added factory noise

Figure 6.1: Log-Mel spectrograms of clean and noisy speech. The y-axis values represent Mel
frequency bins (1-30). The x-axis represents time. Dark-blue areas indicate spectral valleys, i.e.
regions of low energy whereas red areas indicate spectral peaks, i.e. regions of high energy. Green
and yellow indicate medium-low and medium-high energies.

109
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This causes a mismatch between the clean speech features that the acoustic models were
trained with and the noisy speech features that are encountered in the operational environ-
ment. This mismatch eventually leads to a degradation of the speech recognition performance.
To give an example of just how bad it can get: the word error rate (WER) for connected digit
recognition is below 1% for clean speech; it is 66% when car noise is added at a signal-to-noise
ratio of 5 decibels (dB) [7]. In the first case, most (99%) of the digits are recognized correctly. In
the second case, the automatic speech recognition (ASR) system only gets every 3-rd digit right.
This discrepancy gives a strong motivation for techniques that reduce the mismatch between
training and testing conditions [11]. Such techniques are discussed in the upcoming sections

and they can be roughly grouped into the following categories:

6.1.1 Speech Enhancement

The most straightforward approach to reduce the mismatch between clean and noisy speech
features consists in preprocessing the speech signal with standard speech enhancement tech-
niques such as spectral subtraction [138} (139, [140, [8] or Wiener filtering [141}, 9} 10]. Such ap-
proaches began to be of interest in the early 1980th, starting with Neben, McAulay and Wein-
stein [142] as well as Porter and Boll [143] [144]. More recent work employs a two-stage Wiener
filter [145] or Ephraim and Malah’s log-spectral amplitude estimator [146, [147]. The average
noise spectrum (which needs to be known for these enhancement methods) can be estimated
with minimum statistics [148} [149]], histograms [150] or energy based voice activity detectors
[147]. In general, the improvements obtained through speech enhancement can be substan-
tial.
Mn - Speech
Ll Enhancement

Noisy ‘Speech

Nevertheless, there is a fundamental point of criticism with preprocessing-based approaches
[11]): speech enhancement methods have primarily been developed with the aim of improving
the subjective quality and intelligibility of speech rather than with the aim of achieving optimal
speech recognition performance. This claim is substantiated through [151]], which gives an in-
depth analysis of the issues with spectral subtraction, including an experimental evaluation of
the effect that these issues have on the word error rate.

6.1.2 Retraining the Acoustic Model

Another approach to reduce the mismatch between training and testing conditions consists in
retraining the acoustic models with data that has been collected “in the same acoustic environ-
ment as that of the anticipated operating (testing) conditions” [152]]. This approach has been
investigated in early studies on voice control interfaces for military cockpits (with helicopter

cockpit noise) [153},[154] as discussed in more detail in a 1984 National Research Council report
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by Flanagan et al. [152]. The Flanagan reportin particular suggests that, although retraining has
the potential of significantly improving the speech recognition performance, it is impractical
to retrain a system for each specific noise condition [I52]. This especially holds for state-of-
the-art large vocabulary systems, which require a large amount of training data for estimating

the distribution parameters of a couple of thousand acoustic states.

\
v
'
'
'
'

5' New Acoustic Model

Audio data Retraining with

EM Algorithm

from target
environment

6.1.3 Multi-Condition Training

As an alternative to retraining the acoustic model for each particular speaking style or envi-
ronmental condition, Lippmann et al. [155,[156] proposed to train the ASR system with a mix
of speech data that has been collected under different conditions. This type of training makes
the system less sensitive to changes of the environmental conditions. But it cannot achieve
the same accuracy as retraining for a particular condition [11]. Another disadvantage of multi-
condition training is that it tries to capture the large variability of noise in the acoustic model
(111

Multi-Condition
Audio Data

This might work for relatively small, specific scenarios. But it cannot be considered a generic
solution because the variability of noise in different environments is some magnitudes higher
than that of speech. A non-exhaustive list of noise types includes noise from engines, facto-
ries, trains and air conditioning systems, fan noise from computers, wind, rain, waves at the
sea, scratching, clicking, rustling, dripping, boiling, footsteps, doors slamming, glass breaking,
dishes clanking, water dripping, metal sounds, ringing, beeping, birds singing, shots, explo-
sions, different categories of musical instruments, just to name a few. The problem of variabil-
ity is worsened by the fact that noise can mask the speech spectrunﬂ if the power of the noise
is significantly stronger than that of speech (see Chapter|[7).

! At moderate signal-to-noise ratios this might concerns some spectral regions only. But these regions may vary
in time (due the non-stationarity of speech).
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6.1.4 MLLR Adaptation

Another popular approach consists in estimating an affine, linear transform f(x) = Ax + b
that minimizes the mismatch between features of the operating (testing) and training envi-
ronments. This approach was originally developed for speaker adaptation [157], in the early
1980th. But it would not become popular until the minimum mean square error (MMSE) esti-
mate from [157] was replaced by maximum likelihood (ML) estimation, with one [158] or mul-
tiple [159} 160, 161] regression classes. The latter also coined the term under which the method

is known today: maximum likelihood linear regression (MLLR) [160].

MLLR
Adaptation

As firstly mentioned by Gales [161] and later demonstrated by Parikh, Raj and Stern [162], MLLR
adaptation is not only useful for adapting to a particular speaker but also for adapting to a noisy
acoustic environment. This result was confirmed in other work [163] [164], partly under sub-
stantial improvements of the speech recognition performance. Nevertheless, the usefulness
of MLLR adaptation is limited in noisy environments because noise has a non-linear effect on
clean speech features (see Section [5.2| or [120;, 165} 121} [11]) while MLLR adaptation can only
compensate for linear distortions.

6.1.5 Decoder Modification and Model Combination

An entirely different way to handle the effect of noise is to modify the decoder. Early approaches
in this direction were the works of Klatt [129] and Bridle et al. [130] who found that noise actually
tends to mask the spectral valleys of speech. Based on this observation, the main idea behind
[129,[130] can be described as “telling the decoder to ignore the masked spectral bins”. Holmes
and Sedgwick [I31] formulated this idea more concisely as “marginalizing over those spectral
bins which are masked by noise”. In addition to this, Holmes and Sedgwick proposed to use
the observed noise as an upper bound. This laid the groundwork for the bounded marginal-
ization technique, which would later be investigated in more detail by Josifovski et al. [166].
Nadas et al. [132] took a similar approach by using the log-max approximation (see (5.15) in
Section|5.2.4) as a model for how noise corrupts clean speech features. And, instead of using
masks for identifying “missing parts of the spectrum”, they proposed to approximate noise as
a Gaussian distribution in the log-spectral domain. This led to a solution which adequately
treats uncertainties in the mask estimates [I32]. Just one year after the publication of [132],
Varga and Moore generalized Nadas’s work in their hidden Markov model (HMM) decomposi-
tion [167] of speech and noise. The central idea of this approach is to use separate HMMs for
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speech and and noise. The decoder is modified to search the joint state spaceﬂ The output
distribution of each joint (speech/noise) state is calculated with a combination operator that
approximates the distribution of noisy speech. Gales and Young [168, [169, [170] developed a
particular implementation of this general procedure. It goes by the name of parallel model
combination; it works in the cepstral domain rather than on log-Mel spectra; and it uses the

log-normal approximation for combining speech and noise distributions.

Combination

Although this approach drew quite some attention, it has been shown [123] that better results
can be obtained by replacing the log-normal approximation [168} 169, [170] with the vector Tay-
lor series approach by Moreno, Raj and Stern [45]. Alternatively, a Monte Carlo approximation
may be used [171} [172].

6.1.6 Speech Feature Enhancement

Regarding the previous section, it should be mentioned that masking-based techniques such as
[129, 130} 131}, [166] work with log-spectral features only. That is because the masking principle
cannot easily be translated to Mel frequency cepstral coefficients (i.e. the features which are
used in modern ASR systems) [173]. Model combination approaches [132, 167, (170} [123] [172]
do not suffer from this problem. But they are computationally expensive as they require trans-
forming each and every Gaussian of the acoustic model. This can be detrimental for large vo-
cabulary systems which tend to use some ten to a couple of hundred thousand Gaussians. One
way to avoid transforming all the Gaussians is to project the transformation back to the feature
space. And this is exactly what all speech feature enhancement approaches do in principle.
The credit for the first such approach is probably due to Van Compernolle, who translated
the spectral subtraction rule to logarithmic filterbank energies [120] and then devised a min-
imum mean square error estimate for clean speech features [165]. This was done under the
simplifying assumption that clean speech has a uniform distribution over the frequency bins.
Erell and Weintraub [174] extended that approach by modeling the clean speech distribution
as a Gaussian mixture. In addition to this, they proposed to jointly minimize the mean squared

error in the frequency bands rather than individually optimizing each band.

2 j.e. the Cartesian product of the speech and noise states from the individual HMMs
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Justone year later, Acero and Stern used elements of both these approaches ([120] and [174])
to develop a codeword-dependent cepstral normalization (CDCN) technique [121} [11]]. This
technique introduced a number of important novelties. In particular: (a) the spectral subtrac-
tion rule was translated to the cepstral domain; (b) the authors added a term for the channel in
order to account for differences in the acoustic transfer function; and (c) the parameters of the
Gaussian noise distribution as well as the channel were jointly estimated in the framework of
the expectation maximization algorithm [32]. This essentially laid the foundation for modern
speech feature enhancement approaches, such as Moreno, Raj and Stern’s vector Taylor series
(VTS) [45] approach as well as various extensions thereof: Frey et al.'s ALGONQUIN [175], Deng,
Droppo and Acero’s phase-sensitive model [76], Stouten, Van Hamme and Wambacq’s Higher
Order VTS [176], Leutnant and Haeb-Umbach’s work [I119] just to name a few.

6.2 The Approach Taken in this Chapter

The approach taken in this chapter is a direct extension of Morenao’s vector Taylor series ap-
proach [45]. It uses prior knowledge of how clean speech looks like in order to more accurately
suppress the noise; it estimates the distribution of noise with an expectation maximization
algorithm; and it works in the log-Mel domain in order to perform noise reduction in a do-
main that is of relevance to speech recognition. More specifically, the approach taken here is a

Bayesian state estimation approach which
o models the distribution of clean speech as a Gaussian mixture.
e models the distribution of noise as a single Gaussian.

e uses the interaction function from Section [5.2]in order to predict the effect of noise to

clean speech features.
Speech feature enhancement is performed by:

1. constructing the joint distribution of clean and noisy speech features as described in Sec-
tion

2. conditioning the resulting distribution on an observed noisy speech spectrum as de-
scribed at the start of Section[6.3

3. calculating the minimum mean square error (MMSE) estimate of clean speech as the
mean of this distribution, as described in Section|6.3.1

Deviating from [45], the distribution of noisy speech is predicted with the unscented trans-
form rather than with a Taylor series expansion. This closely follows the work by Shinohara
(501, which is here extended by a computationally efficient approximation of the MMSE clean
speech estimate (in Section[6.3.2).
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The novel aspects in this thesis mostly concern noise estimation. Particular contributions in-

clude:

o the derivation of a general EM algorithm for estimating noise from noisy speech features
(Section|6.4.1).

¢ two new EM implementations which are based on the unscented transform (Sections
and|6.4.4) and Monte Carlo transformation (Section|6.4.5), respectively.

e a detailed theoretical comparison to the vector Taylor series implementations by Kim
[124] and Li et al. [177].

Section |6.5| investigates an alternative approach, which tracks the noise with a particle filter
and then estimates clean speech with the inverse model from Section[5.3} The usefulness of

the proposed methods is finally evaluated by means of ASR experiments, in Chapter|[§]

6.3 The Bayesian Solution to Speech Feature Enhancement

In order to explain Bayesian speech feature enhancement in more detail, let X; denote the ran-
dom variable of the hidden clean speech spectrum at time ¢. Furthermore, let ¥; denote the
random variable of the corresponding observation (i.e. the observed noisy speech spectrum).
Then the joint distribution py, y, contains all statistical knowledge about the relationship be-
tween X, and Y;. Following [178} (179} 49, 180, 50], this relationship is here modeled as a Gaus-

J X
pXt,Y,(xt’.Vt):ZCk W(l ' ) 6.1)

k=1 Y
whose parameters are either learned from a joint clean / noisy speech corpus as in SPLICE [181]

sian mixture,

Uxik | [ Zxxie Zxvik

) ’

Uyik] [Zyxie Zyyik

and stereo-based stochastic mapping [49} [180]; or constructed from the prior distributions of
clean speech, channel and noise [50, 45], as described in Section[6.3.3] The posterior distribu-
tion py,|,, of X; given y, is easily obtained according to Section The result is a mixture of
conditional Gaussian distributions:

K
th\y[(x;) = Z Ck|}’t'/V(xt;'uXtWI)k’thU’trk) (62)
k=1

where iy, |y, x and Xy, ,, r are the conditional mean and covariance matrix of the k-th Gaussian,
-1 —1
Bx 1y k = Bxik T 2xy Xy y (Ve —yi) and Ex 6 =Zxxie —ExvikSyypsv Xk (6.3)
and where cy|,, is its posterior probability

_ CkJV(J/t;.Umk,ZYYm)
St e N (Vestyien Sy vie)

Ckly, = pKtU’t(k) (6.4)
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Particular clean speech estimates are obtained by applying a criterion of optimality, such as the
maximum a posteriori (MAP) criterion for which the optimal estimate consists in selecting that
clean speech spectrum x; which maximizes the likelihood function: x; = argmax,, (PX,\ yl(xt))
[180]; or the minimum mean square error criterion, which is discussed in more detail in the

following.

6.3.1 The Minimum Mean Square Error Solution

The minimum mean square error (MMSE) clean speech estimate consists in calculating the

conditional mean X, =&

D1y (X1) {x,} of the hidden variable X, given a realization y, of the ob-

servable variable Y; (see Section2.4). So, given the joint Gaussian mixture distribution py, v,
from (6.I) as well as a realized noisy speech spectrum y,, the MMSE estimate of the clean

speech spectrum x; can be calculated according to:

K
Xt f X Z iy, A (X3 X,y o Zx, 1y k) A X
k=1

K
= chlytfxtﬂ(xt;.u'XAy[,k’ZXt|yt,k)dxt (6.5)
k=1

Hxelye ke

where the posterior cg,,, of the k-th Gaussian mode is obtained according to (6.3) and where
the conditional mean uy,),, x is calculated according to (6.4). This solution has been used in a
large variety of approaches, starting with Acero’s codeword dependent cepstral normalization
(CDCN) [121], Moreno’s vector Taylor series (VTS) approach [45] and Kim’s statistical linear ap-
proximation (SLA) [122]. Its popularity is due to its analytically tractability, in contrast to the
MAP approach from [180] which requires an approximation with the EM algorithm.

6.3.2 Mode-Dependent Bias Correction

Some approaches, such as stereo-based piecewise linear compensation for environments
(SPLICE) [181][182], approximate the above MMSE solution by

K K

X o~ Ck| t(:quk""yt_.quk) = Yir— ) Cy t(.quk_‘quk)r (6.6)

A,
where Aj denotes the bias which the noise introduces to the k-th Gausssian mode. This esti-
mate is equivalent to the 0-th order Taylor series expansion form [121} [45], but it can also be
interprete(ﬂ as approximating Xy by Xy y|x [180]. Following [13], (6.6) is here referred to as
mode dependent bias correction (MDBC), as it corrects (i.e. subtracts) the bias which is intro-
duced at each mode, weighted with the probability of being in that mode.

3 simply compare (y — A;) to the true conditional mean from (6.3).
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6.3.3 Constructing the Joint

Both the general Bayesian approach to speech feature enhancement and its MMSE implemen-
tation from Section require a Gaussian mixture approximation of py y. This section ex-
plains how such an approximation can be constructed by transforming the prior distributions
of clean speech, channel and noise according to the interaction function from Section5.2} That
is done under the assumption [121} [45]] that clean speech features (in the log-Mel domain) can
be modeled as a Gaussian mixture random variable X, whose prior probabilities c;, means

U x|k and covariance matrices Xy x| have been learned on a clean speech training corpus:

K

PX(X):ZCke/V(X;.UXWZXMk)- (6.7)

k=1
Regarding the choice of «, it should be mentioned that a relatively small number (about 128
Gaussians) is usually sufficient for speech feature enhancement. Following Rose [183] and
Moreno [45], the noise is modeled as a Gaussian random variable N; (in the log-Mel domain)

with rnearE] Uy and covariance matrix Xy :
pn(n)=AN(n;un, XnN) (6.8)

In order to also account for convolutive distortions of speech spectra, Acero [121] and Moreno
[45] proposed to model the channel H as a one point distribution py(h) = 6(h —ug). This is
here extended by a covariance matrix ¥;. Hence, we arrive at a Gaussian distribution for the

channel (as originally proposed in Frey [175] and Faubel [15]):

pa(h)=AN(h; i, X)) (6.9)

This model allows for all the variables to be treated in a uniform fashion, so that the distribu-
tions of clean speech, channel and noise can be combined in one “large” joint Gaussian mixture

distribution .

px.un(x,h,n) = ZCkPX,H,NUc(x»h,n) (6.10)
=1

where px i~k (X, h, n) denotes the k-th Gaussian component. If we further assume that X,
H and N are statistically independent, each component px vk (X, &, n) of the joint Gaussian

mixture can be written px (x)pr(h)pn(n) or, equivalently:

x| |(uxik| [Zxxk O 0
px.unik(x )= |h|;lug |,] 0 Zgyg O (6.11)
UN 0 0  Xyn

4 Note that these noise distribution parameters can be estimated from a noisy utterance by using the expectation
maximization algorithm [121}[45], a sequential variant thereof [123], or a bank of interacting Kalman filters [184].
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And as px g n|k is considered to be time-invariant, we in particular have px, u, v,k = Px,H Nk
for all ¢. Hence, the joint distribution py, y, = px y of clean and noisy speech is obtained by

transforming the variables X, H and N according to Section[3.1}

Y

f

X
H
N

with f

x
h

i lf(

X
x,h,n)

|

(6.12)

In this equation, f is the nonlinear interaction function from Section (5.2). The transformation

from can in particular be performe(ﬂ by transforming each individual Gaussian compo-

nent (X, N, H|k) while keeping the weights c; fixed:

px,y(6,¥)= ckPx,vik(x,¥),

K

k=1

X|k
Ylk

X|k

=f

(6.13)

Due to the nonlinearity of f, the resulting variables (X, Y)|k have a non-Gaussian distribution

in general. This is portrayed in Figure which shows the noisy speech distribution that is
obtained by transforming one-dimensional clean speech and noise distributions according to

the interaction function from Section

.

.
¥
.
.
[
[
.
D
[
[}

[

]

¥

g
¥
g

’
P

(¢c) ALoDT-16

(a) ALoDT-1

(b) ALoDT-4

Figure 6.2: Transformed Distribution. The dashed curve shows the true distribution. The solid

curves show approximations obtained with the adaptive level of detail transform (ALoDT) with
1, 4 and 16 Gaussians (see [12] for details). Also note that these result have been obtained under

a Gaussian assumption of the original (i.e. non-transformed) distributions.

Nevertheless, in most of the literature px y; is approximated as a single Gaussian. That is
achieved through local linearization with a 1-st order vector Taylor series approximation [45],

through a vector Taylor series expansion of higher order [176} 185} [186], through statistical lin-
ear approximation [122], or through use of the unscented transform [50} [15]). After this approx-

imation, MMSE and MAP estimation can be performed as described at the start of Section|6.3

Algorithm|[6.1]again subsumes this approach at the example of the unscented transform.

Ssee Section for a proof
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Bayesian Speech Feature Enhancement with the Unscented Transform

1. Preparation: For each clean speech mode X|k, k =1,...,k, build the joint distribution of

clean speech X|k, channel H and noise N according to:

x| |Mxik| [Zxxk O 0
px.anNk(XhR)=A [hl;|lpug [,] O  Zpgy O . (6.14)
Un 0 0 XN

2. Constructing the Joint: Construct the joint distribution of clean and noisy speech by
transforming each Gaussian mode px g vk, kK =1,...,k, according to the augmented in-

teraction function:

X|k X

. . B X
=f H with f| [h] [= lf(x» n, n)]' (6.15)
N n

X|k
Yk

This is achieved with the augmented unscented transform from Section [3.5.2} and it re-

sults in the following Gaussian mixture approximation (with px, y, = px y):

= X
Px v (0 )= D W(l ‘ ) (6.16)

k=1 Vi
3. Mode Probabilities: Calculate the posterior probability pk |, (k) of each mode py, v, x ac-

Uxik | | Zxx1k Zxvyik

) )

Uyik] [Zyxie Zyvik

cording to:
kN (Ve bty Sy vie)

- Z’;izzl Ck/e/‘/(yt;!lmkuzywk/)'

Cikly, = Pxly, (k) (6.17)

4. Clean Speech Estimation: For mode-dependent bias correction, calculate the estimated

clean speech spectrum X; as

K

szZJ’t—chm(Sk with 5k:(uy|k—ux|k). (6.18)
k=1

For the full-conditional expectation, calculate

K

sz=ZCk|y,.uX,|y,,k with x|y, & = txie + ZxvieSy v (Ve —Brie) - (6.19)
k=1

Algorithm 6.1: Bayesian Speech Feature Enhancement with the Unscented Transform
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local

linearization
i s s Sy
noise N\ noise N\
speech ™ speech ™

Figure 6.3: Local linearization of the interaction function without consideration of the channel.
The plot shows the one-dimensional case for the zero-phase factor model.

6.3.4 Discussion

It is interesting to note that the above procedure is implicitly used in most MMSE approaches
to speech feature enhancement. This includes the original vector Taylor series approach
[45], Kim’s sequential expectation maximization and interacting multiple model (IMM) ap-
proaches [123| 184], Segura’s Model-based compensation [187], Frey’s ALGONQUIN [175],
Deng’s Bayesian approach to speech feature enhancement [115] as well as more recent work
[176,[186}50,[119]. Indeed, even the Wiener filter can be interpreted as doing the same. It con-
structs the joint covariance matrix of clean and noisy speech spectra, X and Y, as

Y=

o xx(®) UXY(w)]_lag((w) o2 (w) l

oyx(@) oyy()] |04(w) oX(w)+od(w)

This is done under the assumption that speech and noise are uncorrelated, i.e. oxy =0 xx =
o%. Furthermore, it is assumed that the speech and noise signals are zero-mean, from which

it follows that their joint (circularly symmetric complex) Gaussian distribution can be written:

10 |o%(w) o4 (w)
pX,Y( ) JV( ; [Ol,l i(w) 0'%(60)+0'12V(60)]) (6.20)

In this case, the MMSE (i.e. Wiener) solution is obtained by conditioning (6.20) on a realized

X(w)
Y(w)

X(w)
Y(w)

noisy speech spectrum Y (w). This gives (according to Section|3.2.1):

N 3 o3 (w)

X/(w) = 0+oxy(@oyy(@) " (Y (w)—0) Vi (w). (6.21)

T o, N, 2, 1t
o4 (w)+ 05 (w)

As it turns out that ag((co) and af\,(a)) are not easy to obtain in practice, Lim and Oppenheim
[188] proposed an iterative approach which determines cr?((a)) and O']ZV(CL)) by iterating between
Wiener filtering and LPC parameter estimation. This procedure was later [189] shown to be
an instance of the EM algorithm. More recent work [45} (124} [15] uses a strong prior model
for the distribution of clean speech features and estimates the noise distribution with the EM

algorithm. This idea is elaborated in more detail in the upcoming section.
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6.4 Expectation Maximization Based Noise Estimation

Methods for compensating the statistical effects of noise either directly enhance speech fea-
tures based on the approach from Section|[6.3]or they adapt the acoustic models as described
in [[170, 124]. As both cases require an accurate estimate of the noise distribution, it is often
assumed that (a) the noise distribution is known a priori or (b) that it can reliably be estimated
from “suspected” noise only frames (e.g. at the start of an utterance). Acero [121] and Moreno
[45] went one step further and proposed to estimate it from the entire utterance. This approach
is explained in more detail in the following. In particular, it is here derived in a generalized fash-
ion which allows for several extensions that have been proposed in the framework of this thesis
[15,[16]. Following [183] and [124], noise spectra are modeled as a Gaussian random variable N

with distribution
pn(n) =N (n;un, Zyn)- (6.22)

With this model, the noise estimation problem consists in estimating the noise mean uy and
covariance matrix Xy from a sequence y = (yi,..., ;) of noisy speech features. This can be
achieved in a maximum likelihood fashion by finding that parameter 8 = {uy, >Ny} which
maximizes the likelihood £ (0; )= py|s(7):

T T T
On1r = argrgnaXI—[ Prio(ye) = arggnaxlogl—[ Prio(ye) = argznaleog Pr.1o(Ve)-
=1 t=1 t=1

As direct maximization of the likelihood turns out to be difficult, Rose [183]] proposed to use the
EM algorithm [32], with the rationale in mind that the estimation problem would be easier to
solve if noise spectra were introduced as a hidden variable. This can be achieved by augment-
ing the observed noisy speech spectra y = (,..., ;) with unobserved, i.e. unknown, noise
spectra i1 = (ny,..., n;). Subsequently declaring the augmented data {j, 71} complete and the
observed data y incomplete, we have a maximum likelihood problem with incomplete data,
i.e. ascenario in which the EM algorithm can be applied. The EM algorithm solves this problem
by iterating between two steps:

1. an expectation step, in which the auxiliary function 2(6]6) is constructed as the ex-
pectation of the log likelihood function .£(8; y, 1) of the complete data {y, i}, given the
incomplete data y as well as the current parameter estimate 6(V):

Q(ele(”)éflogpy,me(y,fz)pmy,am(ﬁ)dﬁ (6.23)

1+1)

2. a maximization step in which the next parameter estimate 8(/+1 is chosen to be a value

6 which maximizes the auxiliary function:

0!V = argmax 2(010") (6.24)
0



122 CHAPTER 6. SPEECH FEATURE ENHANCEMENT

Iterating these two steps causes the parameter 8 to converge to a local maximum of the likeli-
hood function [32].

6.4.1 The General Solution

In order to derive a general EM algorithm for noise estimation, let () = {ug\l,),Zg\l,)N} be the
current parameter estimate of the noise distribution. Then, the expectation step requires con-
structing the auxiliary function 2(6|0") for the current iteration, with 8 = {uy, Xy x}. This is
done under the assumption of statistical independence of the complete data samples (y;, n;),
for t =1,..., 1, so that the auxiliary function (6.23) simplifies to:

T
2(016V)= ZJ log py, n,16(Vi> )P, 1y, 00 (1 )d 7. (6.25)
=1

Further using the fact that noisy speech spectra y; are not dependent on the noise parameter

0 once the noise spectrum n; is known, py, n,9(y:, n;) can be written:

Py, N, 160(Ver ) = Py, in,,0(Ve) Pnjo(ne)
—_—— ———

Pyn: (¥e)  A(nsun,Enn)

ie. log(meN[w(y[, n[)) =log(pmnt(yt))+10g(pN[‘9(nt)). Substituting this into (6.25) gives:

T

200160 = Zf log py,n, (¥:)Pn, 1y, 00(n)d ny

t=1
T

+>. f 10 P 10 (), 1y, o () . (6.26)
=1
That is the expectation step. In the maximization step, we have to take the derivative of this
equation with respect to 6 = {uy, XNy} in order to find that parameter which maximizes the
auxiliary function 2(6|0)). Having a closer look at (6.26), it becomes clear that the sum in the

first line is independent of 8. Hence, the derivative with respect to u is:

d2(016W)
duy

T
1__
Zf _EZNlN (nt —,uN) PN, 1y, 00 (1 )d n,
t=1

1 T
—EZNIN E (f ntpNt|yt,0(l)(nt)dnt_“N)
=1

where it was used that (1) the term (—% ¥y )is notdependent on the integration variable 2, and

(2) that the integral f Pn,1y,,00(n:)dn, over a pdfis 1. Equating the derivative d £(6 10WY/duy

to zero and further solving for uy gives:

I 1
,ug\,ﬂ): —Z N PNy, 00(n)dn,. (6.27)

t=1
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In order to also find the covariance matrix X,y that maximizes 2(6|0(")), let us take the deriva-
tive of (6.26) with respect to X3/,. This gives:

d2( 9|9
dZEN

ZJ ZNN__ (—un)-(n r—HN)T)PN,|y, n(ng)dn;

where it was used that, firstly, the derivative of (n, — uy)T Sy} (n, — uy) with respect to Xy

is (n, — un)(n; — uxn)’; secondly, the log of the inverse of the normalizing constant can be

written log((27)" det(X NN))_I/ 2=1 /Zlogdet(ZEIN) — n/2log(2n); thirdly the derivative of the

determinant det(Xy'y) with respect to ZEIN is the adjunct, i.e. det(Xy'y)Zyy; and fourthly,

that as a consequence of this: dlog(det(X ))/ d Z& ~ = Zny . Finally equating the derivative
2(00101)/d ZE  to zero and solving for Xy yields:

{11 —antn P00 )dn, — HN( ) (6.28)

This shows that the general EM algorithm for noise estimation consist in iteratively updating
the noise parameters 8() according to and (6.28), for I = {1,2,3,...} [16]. As particular
implementations differ only in how they approximate the occurring integrals, the differences
rely mainly on which approximation of the instantaneous noise distribution py;,,, o is used.
Based on this criterion, existing approaches can be grouped into two categories: ones that are
based on Gaussian mixture approximations [45|124}[177,[15] and ones that are based on Monte

Carlo approximations [16].

6.4.2 Gaussian Mixture Approximations

The majority of approaches [45| (124} [177,[15] is based on Gaussian mixture approximations of
the instantaneous noise distribution py,,, g». This has its origin in Moreno et al’s vector Taylor
series (VTS) approach [45}/46] in which the distribution py of clean speech features is modeled

as a mixture of Gaussians:
K

px(x) =D e (%3 txiie Sxxie)- (6.29)
k=1

Using this model, Moreno et al. introduced the index k of the clean speech component as a
hidden variable and then wrote the instantaneous noise distribution py,,, s» as a marginal

distribution of py, x|y, 00

PN, ly,,00(1) = Z PN, 1y, k00 (1) Pic|y, 00 (K). (6.30)
k=1

=pN,,K|y,,9(l)(”t'k)

This has the advantage that the instantaneous noise distribution can be estimated individu-
ally for each clean speech mode ./ (x; Ux|kr ZX X| k) if it is further weighted with the probability
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Pkly,,ow(k) of being in that mode. This is possible as pg|,, gu(k) can be evaluated with Bayes
rule, with ¢, = px (k) = pk ew(k):

Py, (k00 (V) Ck

= .
D i1 Py k00 (Ve e

Pkly,0w(k)= (6.31)

6.4.2.1 Constructing the Required Distributions

The evaluation of (6.31) requires predicting the noisy speech distribution Y|k, 8" from (1)
the clean speech mode X|k and (2) the noise estimate N|0(") from the last iteration. This is

achieved by transforming the joint distribution of N|0)) and X |k,

(1) (1)
n > 0
PN,X|k,9(z)(n,x)=,/V(l l;luN , NN ), (6.32)
x| | Uxik 0 Xxxik

according to the interaction function f from Section[5.2] As noise parameter estimation also
requires knowledge of the relationship between noisy speech Y and noise N, the transforma-

tion N, X |k, 0) — Y|k, 0" is extended to [15]:
ni\. n
= . (6.33)
XD lf(x,o,n)l

The result is a joint distribution py, y|x,om of N |0 and Y|k, ") from which both the instan-

N[o®
Yk, 00

o A

f

N|9(l)

éYWithf(

taneous noise distributions py,),, r,¢» and the observation likelihoods py, | gw(y;) can be ob-
tained as conditional and marginal distributions. Note again that X, ¥ and N are considered

to be time-invariant, such that py yx,¢0 = pn,, v, k,e» and so on.

6.4.2.2 Vector Taylor Series Expansion

Due to the nonlinearity of f, the transformed random variables (N, Y)|k,0() are no longer
Gaussian. This greatly complicates the evaluation of the instantaneous noise distribution
PN, 1y, k00 as well as the corresponding observation likelihood py, x gu(y;). And it led Moreno
et al. [45}/46] to approximate (6.33) through local linearization of f around the means of the
clean speech and noise distributions, uxx and ,ug\l,) (see Section. The result is a Gaussian

approximation of the joint distribution py y i gw:

1
]
Wyk,om

(1)
P )
NN NYIk’GU)D (6.34)
LyNlko® Xy yik,ow

’

PN,Y|k,9(l)(”»J/)N=/V(ly

where the mean and covariance matrix are calculated according to Section 3.4}

0 0)
Uyik,o0 = fUxe 0,y |, Zynikon = CrXiyn
( ) NN (6.35)

_vT _ (1) T T
LN YIk00 = Zy e o002y vikon = CeXyy Cp + BeXxx i By -
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In these equations, By = fo(,uxm,o,,ug\l,)) and C =V, f(ux|k, O,MS\I,)) denote the Jacobians of
the interaction function f(x,0, n) with respect to x and n, evaluated at the mean u . of the k-
th clean speech component as well as the mean ,ug\l,) ofthe current noise estimate. Marginalizing
PN,Y|k,00 = PN, v,|k,00 With respect to N; leads to a Gaussian approximation of the observation
likelihood:

th|k,9(l)(J/t) R~ W(y;:uym,g(lhZyym,g(l)) . (6.36)

The corresponding approximation of the instantaneous noisy distribution py,|,, e is 0b-
tained by conditioning py; v, x,e» on the realized noisy speech spectrum y;. This gives:

PNy, 00 (1) % A (1215 v, ey, 000 E 1y, 000 (6.37)

where Uy, k. y,,00 and Xy, k., o are calculated as described in Section|[2.2.5][15]:

0) -1
BN, k00 = My FENYI00Eyy g on (Ve = Hy|k,o0), (6.38)

_ (1) —1
ZNJky 00 = LN TENYIEOO Xy vk o0 2V N|k,00)- (6.39)

Substituting these Gaussian approximations of py,,, r,e» and py,,e» back into (6.30) and
(6.31) gives a Gaussian mixture approximation of the instantaneous noise distribution.

6.4.2.3 Gaussian Mixture Implementation of the EM Algorithm

To subsume: the Gaussian mixture implementation of the EM algorithm uses the noise pa-
rameters 0()) = { Up 2 5\, N} from the previous iteration in order to transform each clean speech
Gaussian mode X |k according to (6.32) and (6.33). Performing these transformation with the
vector Taylor series (VTS) approach from Section [6.4.2.2|results in joint Gaussian approxima-
tions py yk,00 = Pn,, v, |k,00 Of noise and noisy speech. The marginal density py, | g simulates
how the noise estimate 8(!) changes the k-th clean speech mode. Hence, the probability that
the noisy speech spectrum y, at time ¢ originated from the k-th clean speech Gaussian can be

evaluated as:
Py, k,00(V:)Ck

>k Pyknow(Ve)ek
The corresponding instantaneous noise distribution py,|,, 0w can be calculated according to
(6.37). Plugging these px,, gw and py,y, r,ow into (6.30) and substituting the result into (6.27)

Pxly,,ow(k)= (6.40)

and (6.28) gives the noise parameter set (/1) {u ]\I,H l+1 } for the next iteration:
I+1
tug\l+ : = _ZZPKU’:& k)'uNt|k Ve 60 (6.41)
t=1k=
(1+1)  _ (1+1) | (I+1)
LN = _ZZPKD/M)” (k)(ZNzlk 0,00+ UN, |k, y,,00 ‘“N[|k 9,0 :“N M ) (6.42)

t=1 k=1
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where yp, |k, 00 and X,k ,, 00 denote the mean and covariance of the instantaneous noise
distribution from (6.38) and (6.39). These re-estimation equations can be interpreted as accu-
mulating statistics of the instantaneous noise distributions py, |, e, weighted with the prob-
ability pg,, o (k) that y, was generated by the k-th clean speech mode.

6.4.3 Historical Perspective & Discussion

Regarding the results from the preceding sections, it should be mentioned that the noise esti-
mation equations given here differ from those given in other work in the literature [46}124}177].

Before discussing this in more detail, with theoretical comparisons to Kim [124] and Li’s [177]

approachesin Sections|6.4.3.2]and[6.4.3.3} let us briefly sketch the historical development of EM

based noise estimation. This approach had its beginnings in the early nineties, with Acero and
Stern’s seminal work on “Environmental Robustness in Automatic Speech Recognition” [121].
More precisely: with the codeword-dependent cepstral normalization (CDCN) technique pub-
lished therein, which used a clean speech Gaussian mixture model in order to estimate noise
based on the cepstral bias that it introduces at the individual modesﬂ Six years after the pub-
lication of [121], Moreno, Raj and Stern extended the CDCN approach by a vector Taylor series
expansion [45] [46] which more accurately captures the statistical relationship between clean
and noisy speech. This was in turn extended by Kim et al. [124] who gave the first proper
derivation of an EM algorithm which also estimates the noise covariance matrix rather than
just the mean [121] 46]. Kim’s extension was based on modifying the auxiliary function from
[46] by introducing noise samples as a hidden variable (similar as it had been done before by
Rose et al. [183])). After the publication of [124], there was a period of relative silence until Li et

al. [177] (some 10 years later) revived Moreno’s approach with some slight modifications.

6.4.3.1 Discussion

In the following, it will be shown that all of the above mentioned approaches can be viewed
as special cases of the results from Section [6.4.2.3] Starting from this point, the approxima-
tions made in [124} [177] are investigated regarding stability issues and bias in estimation. This

analysis reveals in particular that

1. Kim et al’s [124] parameter estimates of the instantaneous noise distribution can become
unstable.

2. Li, Deng and Acero [177] implicitly use the noise variance in their mean estimate, al-

though they claim not to use it.

3. Li, Deng and Acero’s approach [177] tends to overestimate the variance of the instanta-
neous noise distribution.

6 Note that both mode and codeword here refer to the very same thing: a Gaussian component of the clean
speech Gaussian mixture distribution.
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In order to prove these statements, let us first expand the parameters of the instantaneous noise
distribution from Section [6.4.2.2| For this, the Jacobians of the interaction function f(x,0, n)
with respect to x and »n are again denoted by B, = fo(,uX|k,0,,ug\l,)) and C;. = an(,ux|k,0,,ug\l,)).
Then combining (6.38) and (6.35), the mean of the instantaneous noise distribution can be

written
! I I - !
BN, 1k, y;, 00 .USV) + ZSV)N CkT (Ckzgv)zv CkT + BkZXXIkBkT) (yt — fluxix, 0, ,ug\,))) ) (6.43)
——
Xy Yk,0() Xy yviko)

The covariance matrix of the instantaneous noise distribution can be expanded analogously,

by combining (6.39) and (6.35):

I l ! -1 l
S k00 ~ Sy — Sy O (G CF + BiSxxeBY ) Cesiiy - (6.44)
~—— N———
Znvik,0() Zyvikod) Xy ko)

In order to conform to the notation used in [124} [177], let us further rewrite the update equa-
tions (6.41) and (6.42) from Section [6.4.2.3| by expressing T by means of the posterior mode

probabilities p|,, g (k):
T K
T IZZ Px1y, 00(k). (6.45)
=1 k=1

This equality holds as the sum over the pg|,, gw(k), k =1,...,K is 1. Then, plugging into
(6.41) and (6.42), we get a formulation that is compatible with Kim [124] and Li’s [I77] noise

update equations:

T K
ufh = 2121 2=t Py 00 (K 1k 5, 60 (6.46)
N = , ‘
D io1 21 PKly,00(K)
T K r
2i=1 2ke=1 PKly 00 (K) Tk, y,,00 + AN K,y 0014 ) T
Z(J\l]-}—vl) = 4 t ( 1 Ve 16 Y Nilk,y:,0 ) —‘ug\l]-H) ‘ug\l]"'l) 6.47)

Dot 2okt PRIy 00(K)

which can now be directly compared to [124] and [177].

6.4.3.2 Comparison to Kim’s Approach

Starting with Kim et al’s approach, it should be mentioned that [124] uses different approxima-
tions for the mean and the covariance of the instantaneous noise distribution. Regarding the
mean, [124] implicitly assumes that Xx x| = 0. This claim is verified by substituting X x x|z =0

into (6.43),

I l - n YL - I
UN, k,y,,00 ~ ) + 0y C{ Cy T(ZSV)N) Ckl(yt—f(uxm,o,uﬁv))),

—1
_Ck
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and then pulling ,ug\l,) into ( Vi — [ (uxix, 0, ,ug\l,))), which directly gives the solution from [124]:

_ I !
N, 1k, 00 & C ! (J’r — fUuxk O,MSV)) + Ckuﬁv))- (6.48)

A quick analysis reveals that the inverse of Cy. (i.e. the Jacobian of f with respect to n) becomes
numerically unstable if C; does not have full rank. This can easily happen if the speech power
is significantly stronger than that of noise, even if it just happens in one spectral bin. In order
to also compare the covariance matrices of the instantaneous noise distributions, let us first
rewrite the predicted noisy speech covariance from by means of the variables A, B, C
and D:
Syvikon=CeSnCT + Bi Sxxi BY
—_—
A B c D

Then, making use of the Sherman-Morrison-Woodbury (matrix inversion) formula, we find

—1 . .
that X7 o) can be written:

-1
(CeT NG )+ (TSN G B | S+ BE (G Sy Cel) B | BY (Ca"=yvCi)

~—~—
A-l A-1 B c-1 D A-l B D A-l

where the superscript (/) has been dropped for better readability. Substituting this into

gives:
b =C'B. [z, +BIc T (=W B C;'B _lBTC_T 6.49
N lk,y, 00 = “p Pk | =xx1k T P “k (NN) k Pk k “k (6.49)

which when compared to [124] reveals that Kim et al’s derivation of the instantaneous noise

distribution assumes that B;' C; " S\, C;* B =0. This gives the following estimate:
—c-! T T
ZNilkye,00 = C” BeZxxii By G (6.50)

which again becomes unstable if C; does not have full rank, i.e. if speech dominates, as ex-
plained above for (6.48).

6.4.3.3 Comparison to Li’s Approach

In order to understand the approximations made in Li et al’s approach [177} [190], let us first
combine and in one equation and then pull ou the ,ug\l,) and ZS\II)N from the double
sum in (6.46). This obviously gives:

_ I
hIHD I pKIyzﬂ(”(k)cszylmk,e(n (yt _f(‘“Xlk’OrUgv)))) 651)

(1+1) ) Z(1)
MN ILLN NN
ZZ——I ZIIZ——l pKlyt,H(lJ(k)

7 This is possible as ,u(,i,) and ZE\I,)N are obviously independent of k and ¢.
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If we now compare this result to equation (20) in [I77]], it becomes clear that Li et al. approxi-
mate ZS\I,)N as:

T — -1
() Zt IZk IpKU/p k)c ZYY|I€9 Ck
NN~ (6.52)
2te1 2k Pily, 00 (k)
This can be interpreted as accumulating the inverse covariance matrices X! N, [k, 00 , of the in-
t1l, Ve,
stantaneous noise distributions and then obtaining e N  through inversion:
-1
2tm1 2kt PRiy, 00 (K)ER)

PN i & Nk, 0 with S, o0~ CTEh g Ce.  (6.53)

Zt IZk 1 Pk, 00 (k) Nielkey, 0

This obviously is more stable than directly accumulating the Xy, . ,, o0, as it does not require

inverting the individual C;.. But it is of interest to understand the assumptions which are made
Ty—1 :

when ¥} N1k, 00 is approximated by C ZYYI r.om Ck- For that, let us solve the equation for

Ly yik,om in @D for the noisy speech covariance matrix Zg\l,)N. This yields:

— -1 =T -1 T ~—T
2N, lky,00 = C Ry vikow G- — G BreXixxie By G-

Comparing this equation to the above approximation of X!
190] assume that C; ' By Sx x Bl C;” is 0 in order to get:

N, [k, y, 00 We find that Li et al. 1177,

Z&,ucy,, ~(C' Sy ykon Cp ) =C >\ o0 Cr

YY|k,00

This avoids the stability issues associated with the inversion of Cj. But it causes an overesti-
mation of the noise covariance matrix, as the X! NIk ~C TZ;,Yl k.60 ) Ck are underestimated

in regions where speech dominates (due to Cy ~ 0 and hence, ! ~ (). The estimate in

N, |k,y,
this work instead “backs off” to the prior noise distribution if speech is dominant - just verify

that (6.43) and (6.44) reduce to ,us\l,) and Z%)N, respectively, if C. ~ 0.

6.4.4 Estimation with the Unscented Transform

Instead of using the vector Taylor series approximation from Section the joint distri-
bution of noise and noisy speech py, y|x,ow can also be obtained with the unscented trans-
form [15]. This is achieve(ﬂ by transforming py xi,e» according to the augmented interac-
tion function f from (6.33). Subsequently, the observation likelihood Py, k00 and the instan-
taneous noise distribution py;),, ¢ ¢» are obtained as marginal and conditional distributions of
PN, v,1k,00) = PN,v|k,00, in analogy to (6.36) and (6.37); and the total noise estimate 6" is up-
dated according to Section[6.4.2.3] All these steps are again summarized in Algorithm[6.2] The
resulting noise estimates are accurate up to the second order term of the Taylor series expan-
sion [15], just as is the unscented transform [52].

8 see the generalized derivation of EM-based noise estimation, which has been developed in the framework of
this thesis [15}[16] (and Sections(6.4.1|and[6.4.2.1|
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EM-Based Noise Estimation with the Unscented Transform

1. Preparation: For each clean speech mode X|k, k =1,...,k, build the joint distribution of
noise N and clean speech X|k according to:

()
n
PN,X|k,0(lJ(n,x)=</VG l;l'uN )
X[ [ Ux|k

2. Constructing the Joint: Construct the joint distribution of noise and noisy speech by

=D 0
0 Zxxik

)

transforming each py x i, (1, x) according to the augmented interaction function:

=f([XI|VkD with f (lzD:lf(;o,m]'

This is achieved with the augmented unscented transform from Section 3.5.2} and it re-

N
Yk

sults in the following Gaussian mixture approximation:

K (1) (1)
n U X XNY|k,oW
pN,YIH(”(n»J’):ZCk :/V(l Y NN | .
=1 V] [Uyikon | | Zyniken Zyyikew

3. Mode Probabilities: Calculate the posterior probability pg|,, (k) of each mode px vy g0
according to:

N (Vs kyviken Sy viken)
Scy N (Ve kv, o0, Sy vikem)

Pxly,,00(k)

4. Noise Re-estimation: Calculate the means uy, . ,, o0 and covariance matrices Xy, |, y, o)
of the instantaneous noise distribution:

_ () —1
BN,y 00 = My T ZNyik o0 Zyy e go(Ve = Hy|k,o0)
_ (1) —1
LNy, 00 = NN TENYIEOO Xy vk o) 2V N|K,O
for k = 1,...,x. Then update the noise parameters !+ = {Mg\lfrl),Z%}r\})} for the next

iteration according to

% K
(+1) _ 1

s(I+1) (+1) @+ T

1 T K
_ T
NN = ;ZZPKIJ':,H‘”(’C)(ZNtlk,yt.H(”+‘uNtlk,yzﬁ‘”:“zvtm,yt,e(l)_n“N Y )
t=1 k=1

Algorithm 6.2: EM-Based Noise Estimation with the Unscented Transform
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6.4.5 Monte Carlo Approximation

As an alternative to the Gaussian mixture approximations from Section[6.4.2} the instantaneous
noise distribution py,|,, o» can be approximated through samples [16]. This idea can be for-
mulated more concisely as (1) drawing samples ngj ), j=1,...,L, from the prior distribution
Pn, 100 = Pnjow of the noise, and then (2) converting these prior samples to posterior samples by
weighting them with the appropriate importanceﬂ weights a)([j )= PN, 1y;,00 (ngj )) /PN, 160 (ngj )).
The results is a weighted empirical approximation of the instantaneous noise distribution:
L ()

ﬁN[%gu)(nt):Zcb(tj)(S(nt—ngj)) with d}(tj) = Lw—t(),

=1 i @

Plugging py; |, 60(n,)into (6.27) and (6.28) gives a Monte Carlo approx1mat10n of the next noise

parameter estimate (/+1) = {ugf,“),z%jvl }Where,u (I+1) andZ N ) are calculated according to:
(1+1) LS () ()
+1 ~(j)_(J
= - ) 6.54
My i E E Wy ng (6.54)
t=1 j=1
(1+1) L(Sose 00,00V | g (e
Yun = = o) 'n (n/ luy™) . (6.55)
NN - r=1; t My ( ) .UN (.U )

The advantage of this Monte Carlo approach is that is shifts the whole complexity of EM-based
noise estimation to the calculation of importance weights. In particular, it avoids the local
Gaussian fits of both the vector Taylor series expansion and the unscented transform. To pro-

ceed with the weight calculation, let us rewrite py,|,, g through use of Bayes rule:

(n(j))—pY"erem(yt,n(tj))_ Py, jn W (ye)pn, o0 ( m)
Fl=

PN, 1,00 = .
v Py, 100(¥r) fpmnt(J/t)Plem (n,)dn,

Substituting this expansion back into a)(t = PN,1y,.0 ( ) /PN, o0 ( Y )) and further using a

remark in [191] that IZi:l pmn“’( ¥,) provides a consistent estimator for the denominator
t

o)

py,jow(y;) in Bayes equation, it is found that the w;'* can be approximated as:

) Py, a0 (Ve) N Py, 1 (V)
C v Goengen(nddn, £ 3 py o)

Normalization of the weights finally yields [16]:

Py ()
o g T (6.56)

Z,-Lzl Py, 0 (Ve)

% see Section on importance sampling



132

CHAPTER 6. SPEECH FEATURE ENHANCEMENT

EM-Based Noise Estimation with the Monte Carlo Method

1.

Sample: For eachtime ¢ €{1,...,7}, draw L noise samples ngj ) from the prior noise distri-
bution pyjpw and M clean speech samples xi’) from the Gaussian mixture clean speech
distribution py from (6.29):

' 1) (1 .
ngj) ~ W(n;usv),ZSV)N), ji=L...,L,
K

xii) ~ chﬂ(xmmk,zxxm), i=1,...,M.
k=1

Simulate Noisy Speech: Predict the empirical distribution of noisy speech by transform-

ing all pairs (xgi), nY )) of speech/noise samples according to the interaction function f.

For the zero-phase factor model from Section 5.2.4]this gives:
y = log(exp (xgl)) +exp (n(]))) :

fori=1,....M,j=1,...,L.

Calculate Importance Weights: Approximate the normalized importance weight a)(tj ) of
)

each noise sample n(tj according to:
i) Praap) : 1 < (i.J)
a)t R~ L with pmngﬂ(%)mﬁzﬂ(%;% )Z)~
pIn py,mg”(yt) i=1

. Update Noise Estimate: Update the noise parameter estimate (+!) = {ug\l,ﬂ),Zg\l,R})} by

calculating ,ug\l,ﬂ) and ZS\I,JI’VU according to:

w L
a+) _ 1 ~(). ()
My = ?Zzw’ e
t=1 j=1
(I+1) 1 (e () () (N (+1) (, (1+1) T
INN = T Zwt i (”t) —Hy (HN ) :
=1 j=1

Algorithm 6.3: EM-Based Noise Estimation with the Monte Carlo Method
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In order to calculate these weights, it is still necessary to determine the noise sample likeli-

hoods Py, i »(yy) under the observation y,. For that, let us first draw M clean speech sam-

ples {xgl), o x£ } from a previously learned clean speech distribution and then transform all

pairs (xg ), n; ) of speech/noise samples according to the interaction function in the log-Mel

domain, e.g. the zero-phase factor model from Section[5.2.4}
y(l A = =f (x[ ,0, nt ) = log(exp (xgi)) + exp(ngj))) .

Then, the set { yt(i’j ), i=1,...M } simulates how noisy speech would look like under the j-th
noise sample. Consequently, Parzen-window density estimation [192] can be applied, by ap-
proximating Py, n® » with Gaussian kernels around the y[ . This allows for the noise sample

likelihoods to be evaluated according to:

[l Zﬂ(yt,yt’ %), (6.57)

Following [16], the Kernel covariance matrix X is considered to be radial: ¥ = ¢ - I where « €
R and where I denotes the identity matrix. With this, the noise parameter estimate (/1)
{ ,us\l,ﬂ), Z(HU} can now be updated according to (6.54) and (6.55).

6.5 Particle Filter Based Noise Tracking

In the expectation maximization approach from the previous Section, the distribution of noise
is estimated from a longer sequence of noisy speech features (such as a complete utterance
of 5-10 seconds). This guarantees a good accuracy of estimation. But it also leads to a large
noise variance if the noise is changing during that time. This triggered research efforts towards
non-stationary noise estimation, i.e. methods which “track” the noise, such as Kim’s sequential
expectation maximization [123]] and interaction multiple model (IMM) [184] approaches, Yao
[193] and Raj’s [127] particle filter approach as well as several extensions thereof — see e.g. the
work of Fujimoto [194}195], Haeb-Umbach [133], Faubel and Wolfel [136,[134,196}[197,198]. As
[137] gives a thorough introduction to Raj’s work, this section just briefly restates that approach
before itis further extended in Section[6.5.3] The mainidea is to approximate the instantaneous

noise distribution py,,,, ,(n,) by a weighted empirical distribution:

575 (n, —ny) (6.58)

ﬁNtU/l:t(nt) =

\I'Mh
HS

where the n(t] ) constitute possible noise hypotheses at time ¢ and where the c?)(t] ) are their rel-

ative (i.e. normalized) likelihoods under all past observations y;.; = { yl, .5 yt} This distribu-

tion is propagated forward in time by (1) sampling noise hypotheses n'Y) for time ¢ + 1, as de-

t+1
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scribed in Section ‘ (2) evaluating their observati(?n likelihoods Py,in) (¥¢41) as described
in Section and then (3) updating the weights cb(t] le according to:

; Py, ,1n¥ (Ve+1)
oY) = ‘ . (6.59)
Zj’ZI py'z+1|n(t]/)(yt+l)

+1

The minimum mean square error (MMSE) estimate of clean speech is subsequently obtained
by Monte Carlo integration [137, [136]:

L
g = o) g(ye,0,n])) (6.60)
j=1 _
:ffz+1‘J’t+lrn£]+)1
where g denotes the inverse interaction function from Section Section shows how
this approach can be combined with the phase-averaged model from Section

6.5.1 A Process Model for the Evolution of Noise Spectra

Following Raj et al. [127], the evolution of log-Mel noise spectra is modeled as a first-order

autoregressive process that is exited by correlated Gaussian [197] noise:
N = f(ng,€)=An; +€;. (6.61)

In this equation, n, is the d,,,-dimensional noise spectrum at time ¢, Aisa d,, xd,,, dimensional
linear prediction matrix and €; ~ A (u,, X.) denotes excitation noise. The €; are assumed to be
statistically independent of each other. Hence, the noise samples {ngl), cees nEL)} can be propa-
gated to time ¢ +1 by drawing L excitation noise samples e(tj ) from .4 (Ue, 2¢) and then updating

the noise samples n\/) according to

o= () &

In order to learn the parameters of the above noise model, the linear prediction matrix A is

typically estimated in a minimum mean square error fashion, as described in [127]:

T T —1
A T T

whereas the excitation noise parameters 6 = {,ue, Zf} are estimated with the maximum likeli-
hood method:

T T

. 1 . 1 .
Ue = p— ;(nt —An,q), 2Ze= 1 ;(”: —An,_;)(n, _Antfl)T_.Ue.UZ- (6.64)

These parameters can also be estimated in an online fashion, as described in [198].
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6.5.2 Calculating the Observation Likelihoods

Next to the propagation of noise samples, particle filter based noise tracking approaches re-
quire the calculation of observation likelihoods p,, In! 7(¥:). In Raj et al.’s approach [127], that is

achieved by using the interaction function from Section as a measurement equation:
yl' = h(xt, l’lt) é log(eXZ + enl)

where n, denotes the noise spectrum to be tracked and where the clean speech spectrum x; is

“measurement noise”. Then, Py, ) €an be obtained with the fundamental transformation law
ity . .
of probability by transforming the clean speech variable X according to Y;| n(t] '=n (X , ngj )):
- ()
dh 1(yt, ng ))

(6.65)

) e

In this equation, h™! (J/r; Vlz) =g ( Ve, 0, ngj )) denotes the inverse interaction function from Sec-

tion|5.3.3} whose Jacobian d g ( V1,0, nY )) /d y, withrespect to y, has been given in Section|5.3.5
Further substituting (5.20) and (5.28) into (6.65), it becomes clear that the observation likeli-
hood can be evaluated according to:

Px (yt +log(1 - e”gj)’y’))
[Tz, (1)

where k denotes the log-Mel bin and where the log operation in (6.66) is performed

Py, (V)= (6.66)

component-wise, on the elements of the vector. As the inverse zero-phase factor model as-
sumes that speech and noise are strictly additive (see Sectionsand, Py, i »(y;)is set
to 0 if n% exceeds y;  in any of the spectral bins. This is justified by the fact that nij ,)C > Ve ok 1S
physically impossiblg/|according to (6:5.2), which translates to zero likelihood [133}134]. The
clean speech distribution py, which is required for evaluating (6.66), is typically modeled as a
Gaussian mixture distribution whose parameters have been trained on a clean speech training

corpus:
p K

px(x)= Z cre N (5 s Exxi) -
k=1

Following [[137, 136} (134} 196], this work uses diagonal covariance matrices.
6.5.3 Combination with the Phase-Averaged Model

The zero-phase factor model from the outset excludes attenuation and cancellation of the clean
speech spectrum. Consequently, it assigns a weight of zero if a noise hypothesis exceeds the

19 that is because y, =log(e** + e") > log(e") = n, due to the monotonicity of the logarithm.
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observed noisy speech spectrum (see Section[5.2). This can lead to a severe decimation of the
particle (i.e. noise hypothesis) population, up to its complete annihilation if all weights are zero
[133,137]. In [134], it was found that the latter happens in about 4-6% of all cases. But even
if it does not come to that, the decimation causes a considerable degradation of the tracking
performance. Previous work tried to ameliorate this problem by introducing a reinitialization
procedure [137] as well as a fast acceptance test (FAT) [134]. This thesis avoids the problem
from the outset. That is achieved by using the phase-averaged model from Section [5.2.3} for
which the observation likelihoods Py, it »(y;) are calculated as follows [14]:

Py, (V) = px (yt +Epu(a) {g"i(nﬁj )—yt,a)}) -det J (yt,O, ny! ))- (6.67)

Here, (y; + &), {&§*(n: — 1, @)}) denotes the component-wise evaluation of the MMSE clean
speech estimate from (5.19). The Jacobian determinant

A

det] ()’t» 0, ”(tj)) = I_I Epa ) {Tf(n% — Ytk ak)} Br (”(t],)c - yt,lc)
k=1

is calculated according to (5.24), (5.25), (5.26). The main advantage of the phase-averaged
model is that the Jacobian determinant does not immediately drop to zero when a noise hy-

pothesis exceeds the observed noisy speech spectrum. This effect can be seen in Figure[5.15
Another advantage consists in the fact that the phase-averaged model is the minimum mean
square error solution. Hence, the above approach also gives more accurate clean speech esti-
mates, as illustrated in Figure[6.4] A more detailed experimental analysis can be found in [14].

70

70 T T T T T :
——clean speech ——— clean speech

60k estimated clean speech|| 60k estimated clean speech||

50+ R 50+

40} \/\ ] 401 ]

30 \/\ /\/ \/\\/ 30

207 \/\ ] 20 ' ]

10t 1 10f

0 ‘ ‘ ‘ ‘ ‘ 0 ‘ ‘ ‘ ‘ ‘ ‘
0 5 20 15 20 25 30 0 5 10 15 20 30

(a) zero-phase factor model (b) phase averaged model

Figure 6.4: True and estimated clean speech spectra for the zero-phase factor as well as the phase-
averaged model from Sections[5.3.3 and]5.3.2, respectively, at an SNR of 0 dB. Note that the figure
shows an extreme example in which most of the speech spectrum is covered by noise.
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Particle Filter Based Noise Tracking

1. Propagate Noise Hypotheses: For each noise hypothesis ngjjl from time ¢ — 1, draw a

() )

process noise sample €;'* from .4 (u,, Z) and then predict the noise sample n(t] at time ¢

according to:
n = an?, + ¥
where A is the linear prediction matrix from Section|6.5.1

2. Calculate Weights: For each noise hypothesis ngj ), calculate the observation likelihood

lenm(yt) according to (6.66) or (6.67). In case (6.66) is used, Py‘nm(%) is set to zero if
i 1M 125443

ngj,)c > ¥ for any bin k € {1,...,d,,}. After calculating the observation likelihoods, the

)

normalized weights & are obtained as:

G Prp()
= :
Z?i:l Py, 1" (V)

[0}

3. Estimate Clean Speech: Calculate the minimum mean square error estimate of clean
speech according to (6.60):
L
5 () ()
xt: wt]g(ytyornt])y
Jj=1

where g is the inverse interaction function from (5.20) or (5.19), respectively.

4. Resample: Prune the noise hypotheses by importance resampling. This essentially mul-
tiplies hypotheses that have a high relative weight and it removes hypotheses that have a

low relative weight. The result is an (equally-weighted) empirical distribution:

L
Pt ()= 1 > 6 (m— "),
i=1

where ﬁgi) denotes a sample drawn from ngj ) with probability cb(tj ) j=1,...L.

Algorithm 6.4: Particle Filter Based Noise Tracking
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6.6 On the Use of Log-Mel Features

Regarding the use of log-Mel features in this thesis it should be emphasized that speech feature
enhancement in the log-Mel domain [I19] is more exact than working with MFCC
features [121} [I76]. That is because it avoids further smoothing of the spectrum through the
pseudo-inverse of the DCT [119]. In particular, it has no disadvantages compared to MFCC
features — at least not if the enhancement is integrated into the feature extraction chain, as
shown in Figure|[6.5]

q P — P —
Perceptua ' Feature . Discrete

Spectral - ; Cosine — MFCCs

L : Enhancement |
Estimation ; : Transform

256 30 30 13

Figure 6.5: Integration of log-Mel feature enhancement into the MFCC feature extraction chain.
The resulting MFCC features may be further processed as indicated in Figure[5.7

6.7 Contributions of this Chapter

The followinglist again gives an overview of the individual contributions of this thesis to speech

feature enhancement:

1. A generalized derivation of expectation maximization (EM) based noise estimation

[16], including theoretical comparisons to the approaches by Kim [124] as well as Li et al.

177, (Section[6.4).

2. An algorithm for EM-based noise estimation with the unscented transform (Section

[6.4.4) [15].

3. A Monte Carlo variant of the EM algorithm for estimating noise from noisy speech fea-

tures (Section[6.4.5) [16].

4. A noise-tracking particle filter that uses the phase-averaged model in order to avoid sta-
bility issues due to the relative phase [14] (Section[6.5).



Missing Feature Reconstruction

The clean speech estimates of the particle filter approach from Section|6.5|can strong vary for
adjacent frames. This becomes particularly pronounced in spectral valleys and it can be ex-
plained by the fact that inverse models fail to give accurate estimates if the noise power is com-

parable to that of speech (see Sections [5.3] and and, in particular, Figure[6.4). In cases
where the noise power is even stronger, the noise spectrum might actually mask parts of the

clean speech spectrum, as shown in Figure[7.1]
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Figure 7.1: Masking - in regions where the noise is over 10dB louder than speech (bins 13-18),
the observed noisy speech spectrum is essentially independent of the clean speech spectrum.
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Conversely, noise has practically no effect on the observed spectrum if the speech power is 10
dB stronger than that of the noise. This means, in the limit, the effect of noise to log-Mel speech

features can be approximate(ﬂ by the log-max model:
i = max(x;, n;), (7.1)

where y denotes a noisy speech spectrum and where x and n denote corresponding clean
speech and noise spectra in the log-Mel domain. To discuss (7.I) in more detail, let us have a
look at Figure which again illustrates the effect of masking for a single frequency bin.

50

B
w B P
o o O,

noisy speech in d
w
o

25 1
20 1
15 1
10 20 30 40 50
noise in dB

Figure 7.2: Effect of additive noise to a clean speech spectral bin of 25 (solid curve), 20 (dashed
curve), 15 (dotted dashed curve) and 0 dB (dotted curve), according to the zero-phase factor

model from Section[5.2.4

The four curves show how clean speech at a power of 0, 15, 20 and 25 dB, respectively, is affected
by additive noise of increasing intensity, starting with 0dB on the left and going up to 50dB on
the right. At an observed power of 35 dB — marked by a dotted horizontal line — the curves
are very close. Thus, a slight misestimation of the noise power, and be it as low as 1 dB, will
cause the clean speech estimate to vary between 0 and 25 dB. This led Cooke, Morris and Green
[199]1200] to consider the masked part missing and to then apply missing data theory in order to
impute the masked spectral bins from non-masked ones. For this, the clean speech spectrum
x (in the log-Mel domain) was reordered to form a partitioning

xz[xT xT]T (7.2)

with a masked part x,, and an observable part x,. This reordering of x is essentially a permu-
tation which is obtained as shown in Figure

! Note that (7-1) is in particular justified in lower frequencies where the phase-averaged model is very close to
the log-max approximation (see the discussion at the end of Section[5.2.4).
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3 4 5 10 11 13 1 2 6 7 8 9 12 14 15

Figure 7.3: Reordering the spectral bins partitions the clean speech spectrum into a missing and
observable part. An “m” denotes a masked spectral bin while an “0” denotes an observable one.

As the masking changes in time, the reordering needs to be done dynamically (once for each
frame), based on the current “mask” 8 =[6; --- 8,;]whose components 8; identify which bins

are subject to masking:

1, x;is masked
0, = (7.3)

0, x;isobservable
After reordering the bins, the masked part can be reconstructed as described in Section[7.1]} The
remaining part of the chapter consists of a theoretical comparison to Bayesian speech feature
enhancement (Section [7.2) as well as the introduction of bounded estimates in Section
Section [7.4]finally presents a simple mask estimation technique, based on the noise tracking
approach from Section|6.5

7.1 Classical Missing Data Theory

Methods for the treatment of incomplete or missing data problems historically arose in the
area of statistical data analysis [201}202], out of the necessity to handle incompletely answered
questionnaires or due to a general unavailability of data during the analysis of surveys and ex-
perimental studies. With the advancement of pattern recognition in the early 1990s, missing
data techniques became of interest in computer vision [203] and automatic speech recogni-
tion [204]], for handling visual occlusion as well as masking of speech by noise. This led to the

emergence of two principally different approaches:

1. Marginalization Techniques that treat the missing data problem during classification by
marginalizing over the missing portions of the feature vector [130,131},203} 205].

2. Imputation Techniques that estimate the missing portions of the feature vector prior to
classification 200, 206, .

This chapter focuses on the latter, with the aim of “reconstructing” the masked part x,, of a
clean speech spectrum given the observable part x,. Following [199, [200], this goal is here
achieved with the method of conditional mean imputation.
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7.1.1 Conditional Mean Imputation

Conditional mean imputation (CMI) originally refers to a work by Buck [208} 201}, [202] in which
the missing portion of the data was estimated based on linear regression. Motivated by the fact
that this approach can be shown to minimize the mean square error if the data has a Gaus-
sian distribution, the term “conditional mean imputation” is here used in a generalized sense
for the minimum mean square error (MMSE) estimate. In order to derive this estimate, let us
reformulate missing data imputation as a Bayesian estimation problem (see Chapter[3) where
X, denotes the hidden state to be estimated and where x, denotes the corresponding obser-
vation. Then making use of (3.I), it turns out that the MMSE solution consists in calculating
the conditional mean:

Xm :5MMSE(xo):gpxm‘xg(xm){xm}- (7.4)

If we further assume that the joint distribution py,_ x of the observable and missing parts of

the spectrum can be approximated as a Gaussian mixture,

K
Xm Ux, 1k
Xy Xo) = E cr N ; "
pXm,Xo( m 0) k (le]l

=1 Ux, |k

)

X Xl mexolkD (7.5)
XX, Xk 22X, X,k

=PX . Xo Ik (XmrXo)

then (74) can be calculated according to Section by simply conditioning px, x, on X, =
X,. This gives the solution presented by Cooke, Morris and Green [199} 200]:

K

k\m = Z C]:-‘uxmlxuvk (76)
k=1

) _ _1
where ux |x, r denotes the conditional mean ux, . r =Ux, |k + ZXmXDIkZXOX0|k (xo _.“Xglk) of

the k-th Gaussian component and where ¢;” denotes the corresponding posterior probability:

+ Ck N (%03 bk, b X, X, 1k)

cH= . (7.7)
S N e (Ko hxy ke Tx, x, 1)

7.1.2 Mean Imputation

If the missing part of the data is assumed to be statistically independent of the observable part
then the conditional distribution of px |, reduces to px, . In this case, the conditional mean
px,1v, 1Xm} COnsists only of the mean &y, (x,){xm}= x,, of the missing partand the estimate

from (7.6) reduces to:

K

%, = Z i i, - (7.8)
k=1

This particularly simple estimate is generally referred to as mean imputation [200].
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7.1.3 Partitioning the Mean and Covariance Matrices

Mean imputation and conditional mean imputation rely on the partitioned Gaussian mixture
from (7.5). This partitioned distribution can be obtained from a general (i.e. non-partitioned)

Gaussian mixture model of clean speech,

K

px(x) =Z e N (3 e Zxxix), (7.9)
k=1

=px|k(x)

by first reordering the means in analogy to (7.2) and then using the same reordering to permute
the rows and columns of the covariance matrices [199]. This procedure is illustrated in Figures
[7.4land[7.5} and it needs to be performed for each frame.

@

i

Figure 7.4: Partitioning the Mean

(a) original covariance matrix. (b) partitioned covariance matrix.

Figure 7.5: Partitioning the Covariance Matrix
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7.2 The Relationship to Bayesian Speech Enhancement

The conditional mean imputation (CMI) estimate from (7.6) obviously looks quite similar to
the MMSE solution (6.5) of Bayesian speech feature enhancement (see Section[6.3). This moti-
vates a theoretical comparison between these two approaches. The surprising result is that in
the limit, i.e. with the interaction function from Section [5.2|approaching the log-max approx-
imation (7.I), both methods actually do give a very similar estimate. In order to show this, let

us partition the clean and noisy speech spectra, x and y, in analogy to (7.2):

i i
xO yO xO

where x, and x,,, again denote the observed and missing part of the clean speech spectrum and
where y, and y,, denote the corresponding parts of the noisy speech spectrum. The term n,,
denotes the part of the noise which masks the clean speech spectrum; and the equality on the
right hand side of (7.I0) is due to the use of the log-max model (7.1). Now, the joint distribution
of X and Y can be constructed as described in Section[6.3} just with f(x;,0, n;) = max(x;, n;),
and the MMSE estimate of the k-th Gaussian component can be calculated according to (6.5):

x|y, k = Ux|k +ny|k2}1y|k(y—uy|k). (7.11)

This is the MMSE estimate of the Bayesian speech feature enhancement approach from Section
Now dropping the dependency on k for ease of notation, the mean uy of noisy speech can

n
i~}

Further making use of the fact that speech and noise are uncorrelated, i.e. Xy, x, =0, the co-

be expressed as

H Nm] . (7.12)
Ux,

variance matrix Xy y of noisy speech may be written:

Lyy R Epy x, {l’::] [”m xo]} =

and the cross-covariance matrix between speech and noisy speech may be calculated as:

ZNmNm 0
0 ZXaXo

2 )
NNy “NpX, (7.13)

LX, Ny ZX,X,

X x x 0 X
nymé”{ ’”][nm xa]}:l A XmXo (7.14)
Xo XX,N, 2X,X, 0 Xx, x,
With these approximations, the regression term (Z XYZ}IY) in (7.I1) becomes:
0 X DI 0 0 Tx x X3t
Tx.x, 0 ] |o I
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as a consequence of which uyx|, = ux + ZXYZ}IY(y — uy) evaluates to:

e

Ux,, +2x,,x, Z}i x, (X0 —x,)
xo

x|, (0 T Xo TR X,
0 I

)

. (7.16)

Aquy R~
X

Comparing this result to (7.6), we find that the upper part ux, +Xx, x, Z}i X, (xo—ux,)of the vec-
tor corresponds to the conditional mean imputation estimate ux, |, whereas the lower part x,,
is simply the observable part of the clean speech spectrum. Hence, for a single Gaussian, the
Bayesian speech feature enhancement approach from Section approximates conditional
mean imputation when the noise is significantly stronger than speech. For the Gaussian mix-
ture case, it remains to be shown that the posterior weights c;” from are equivalent to the

posterior weights ¢, from (7.7). In order to do this, let us factorize py(y) as:

n Un, XN,,N, 0
or < {0 )
| 0 XX, X, |k

Xo Ux, |k
= N (s vy N, ) A (o3 1, 10 Zx, x, 1)

)

Then, making use of the fact that the noise likelihood A (nm; UN,,» 2N, Nm) is independent of

the index k of the clean speech component, the posterior weight calculation in (6.4) reduces to

(77):

c N ckPyk(y)) B eV (s tin, En, 8, ) A (%o b, 110 Xx, %, k)

Ky ~ =

Y Yo Sk Py (Y) Skt SN (Mo g, S, ) A (%03 B, 10 i, X, 110)
N (Mo i, Z, N, ) cr N (Xo3 tx, 16 Tx, X, 1) L

- . = c.
N (s s TN, e Sk (%03 X, s TX, X, 1) ¢

=1

This shows the equivalence of Bayesian speech feature enhancement and conditional mean

imputation under the approximations from - (7.14). For diagonal covariance matrices,

the cross-covariance term Xy y in (7.16) becomes zero and the conditional mean imputation
m“to

estimate from reduces to the mean imputation estimate from (7.8):

Ly~ Ux,,
Xly X, :

It is interesting to note that - (7.14) implicitly assume that (a) for the missing part, the
clean speech Gaussians are entirely buried below the noise Gaussian, and (b) for the observable
part, the noise Gaussian is entirely buried below the clean speech Gaussians. Those are the

assumptions that are made in missing feature reconstruction.
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7.3 Bounded Conditional Mean Imputation

While classical missing data approaches assume that the masked parts of the clean speech
spectrum are entirely missing, Holmes and Sedgwick [131] made use of the fact that the noisy
speech spectrum also constitutes an upper bound, i.e. x,, < y,, = n,, (this is so because the
coefficients of x,, would not be masked if they were larger than the corresponding coefficients
of y,, = n,,). Consequently, the distribution of the masked part can be modeled by truncating

the original clean speech distribution from (7.5) above at y,, and below at 0:

K
Px,, (Xm) =Z kN (X i, 10 Zx, %, ) |g’" :
k=1

This led to the bounded marginalization technique from [131], which would later be investi-
gated in more detail by Josifovski et al. [166]. Almost 20 years after the publication of [131]],
Raj and Singh [209] translated Holmes and Sedgwick’s approach to missing data imputation by
deriving a bounded minimum mean square error (MMSE) estimate. The use of diagonal co-
variance matrices in that work allowed for each masked bin to be treated independently, as a
doubly truncated Gaussian distribution [20} 210]. But it also restricted the approach to mean
imputation, due to the fact that diagonal covariance matrices imply statistical independence
of the observable and masked parts (see Section[7.1.2). This work shows how Raj and Singh’s
approach can be extended to full covariance matrices. This leads to the bounded conditional
mean imputation estimate which is described in Section[7.3.2] Its derivation requires the
introduction of box-truncated Gaussian distributions.

(a) original distribution (b) truncated distribution

Figure 7.6: Example of a 2-dimensional box-truncated multivariate Gaussian distribution

7.3.1 The Box-Truncated Multivariate Gaussian Distribution

Following [17], the box-truncated Gaussian distribution is here defined as a multivariate Gaus-
sian distribution that is truncated to a D-dimensional box [L;, Uj] x --- x [Lp, Up] with upper
and lower bounds U; and L;, i =1,..., D. This distribution can be formally described as

NN (5, 3) = N S)|) (7.17)

C[LrU]
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where c!5Ul is the normalization constant derived in Section|[7.3.1.1/and where

W(xu Z)| A JV(X,H,Z), x€®iD:1 [Ll’[]l]
T 0, otherwise

For the imputation of masked spectral bins, the upper bound U will be set to the observed
noise n,, = ¥,, while the lower bound L will be set to 0 [I7]. Next to calculating the normalizing
constant in Section the mean u!Y! of the box-truncated Gaussian distribution is also
derived in Section[7.3.1.2} as this is necessary for bounded conditional mean imputation.

7.3.1.1 Normalizing Constant

As the truncation of a Gaussian distribution removes all probability mass outside the D-

dimensional box given by L and U, we need to recompute the normalizing constant

1

(L,U] 2 Y ! =3 (xp) =7 (x-)
c JL Nz e dx. (7.18)
This, however, is complicated by the fact that the integral over a multivariate Gaussian distri-
bution cannot be calculated analytically. One solution would be to use Genz’s Monte Carlo
approach [211]]. But that proved to be too slow for speech feature imputation where a couple of
thousand integrals have to be calculated for each second of input data, and that in an up to 30-
dimensional space. Hence, this thesis resorts to computationally less demanding alternatives
[17]: a diagonal covariance approximation that is obtained by zeroing off-diagonal elements;
and an axis-parallel box approximation that is described in more detail in the following. In or-
der to proceed, let us denote the Cholesky decomposition of the inverse covariance matrix by
! = AT A, with an upper triangular matrix A. Then substituting A(x—u) by z, the normalizing
constant from (7.18) can be approximated as:

clbU]

o2 (=) AT AGe—) 7

U U’
1 1 1,7
= e — ~ ———e 2% *4/|Z|dz, (7.19)
JL Vv (2m)P X JL’ Vv (2m)PIX|

where L' = A(L—u), U’ = A(U — u), where | - | denotes the determinant and where the multipli-
cation by the Jacobian determinant

dx .
—|=l4 N=VIA 1A T[= V]3|

is due to the change of variables from x to z. This change of variables simplifies the integration
asit causes a translation and rotation of the variable X such that the distribution is aligned with
the axes, as shown in Figure[7.7} (b). The assumption made here is that the rotated integration
region (i.e. the dashed quadrilateral in Figure[7.7} (b)) can reasonably be approximated by an
axis-parallel box which is given by the transformed lower and upper bounds, L’ and U’. This
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(a) original distribution (b) change of variables (c) axis-parallel box approx.

Figure 7.7: Effect of the change of variables, including the axis parallel box approximation.

axis-parallel box approximation is again illustrated in Figure [7.7}-(c). Now proceeding by first
canceling the 4/|X| in the nominator and denominator of (7.19) and then writing the sum in

the exponent as a product of exponentials, (7.19) can be written:

U D
LU] ZZzlzd — (L 2Z )d
J ./—(zmue ‘ L 1_! N ‘

Finally, pulling the product over i out of the integral, it is found that the normalizing constant
from can be approximated as

U’ D

| 1,2

(LUl o I | e 3% dz, = | | C(U)—<¢(L (7.20)

C ~ e z ) N
i:lfﬁ van l i=1( Wh=e)

where ¢ denotes the cumulative density function of the standard (zero mean, unit variance)
normal distribution. This result is exact (i.e. not an approximation) if the covariance matrix is
diagonal. For general %, the accuracy of (7.20) is dependent on how diagonally dominant the
corresponding coherence matrix

01,1 01,0
V01,1011 v01,10D,D
I= : : (7.21)
9D 9D,D
vOD,DO11 vOD,D0OD,D

is, whose (i, j)-th element is the correlation coefficient p; ; =0 il afo? between the vari-
ables X; and X;.
7.3.1.2 Mean

This section approximates the mean of the box-truncated Gaussian distribution in analogy to

the normalizing constant from Section[7.3.1.1} In order to get a start on this, let us first write
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down the formal definition of the mean [17]:

1

o3 (x=1) =7 () g (7.22)

,U[L’U]é f X !
clbUl )~ /enP]

Then substituting A(x — u) by z, as in Section [7.3.1.1, and again using the axis-parallel box

approximation, we arrive at:

1 1 1.7
[L,U] -1 —5z'z
u ~ (A7 z4+u)———=e 2° “dz
clbu] fy V2r”

1 (Y1 1 (Y 1
—3zT -1 —3zlz
= u e 2" *dz — A (—z)e72% *dz. (7.23)
clL,U] f D clL.U] D

L V27 L V27T

=clLU] Zm

So the “truncated mean” u!V! can be approximated as (,u —A! m) But for evaluating this term
we still need to compute the integral in m. Let us start by breaking m into its components, by
first writing z as a linear combination of standard basis vectors e; and then pulling the sum
over the basis vectors out of the integral:

T
m = z;)e; e 277,
C[LU]f Z( i) l\/—
n 1 U’ D 1 -
- . - 722-
Zel clL.U] o ( Zl)l_l /27-[6 ldz.

i=1

Now using the fact that the integral of the product of two independent factors, fi(x;) and f,(x»),

can be calculated as the product of the integrals of the individual factors, i.e.

JJ filx) fo(xo)d x1d xp = f filx)d x, f folx2)d x5,

the i-th component of m can be calculated as:

U’
1 ! 1 1.2 1,2
= . —2%; | | —2%j .
M= Lol L{ ( Z’)\/ﬁe dz,j f, Hdz;
=N (U/)-N(L}) =6(U))-6(L))

where 4/ denotes the standard normal density with zero mean and unit variance and where
% denotes the corresponding cumulative density function. Further substituting c!»V! by the
approximation l_[;.lzl (‘é(Uj’)— ‘K(L})) from (7.20) and then canceling the (%(Uj’)— ‘é(L;.)) in
the nominator and denominator, it is found that m can be written:

m= (7.24)

NUN-NLY MU= ML )]T
C(U)-6(LY) ‘6(U) sy | -
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So, in total we have the following approximation of the mean:

LU, 4l [ A=) A=A T
NU—AT | = !

CO)er) T 6wy, (7.25)

u

This is consistent with standard theory on one-dimensional, doubly truncated Gaussian dis-
tributions [14},[210], as in the one-dimensional case ¥ = 0%, A~! = o and hence

[L,U] JV(U/)_JV(L/)

MU= T G (7.26)

u

The equality of with the equations in [14} 210] shows that the above approximation is
exact in the one-dimensional case. The same obviously holds for diagonal covariance matri-
ces [17]]. In the general case, the accuracy of approximation is dependent on how diagonally
dominant the coherence matrix I is (see the end of Section[7.3.1.1).

7.3.2 Bounding the Conditional Mean Imputation Estimate

Now that the box-truncated Gaussian distribution has been introduced, it can be used to bound
the conditional mean imputation estimate from Section This is achieved by calculating

the expectation of X,,,| x,,

Ym
Xm = éBpxmm {xm}= f Xim PX |, (X )A Xy (7.27)
0

with U = y,, and L = 0 as lower and upper bounds. These bounds are motivated by the facts
that (1) the missing part x,,, is bounded above by the noisy speech spectrum, i.e. x,, < y,, = 1,,,,
and (2) the log-Mel spectra used here cannot assume negative values (see [17]).

7.3.2.1 The Gaussian Case

Under the simplistic assumption that clean speech spectra follow a Gaussian distribution, the

conditional distribution of X,,|x, is obtained by conditioning the partitioned joint distribution

XX, X,, mexoD (7.28)
LXK ZX,X,

Xm .uXm

Ux,

’ )

pXm,Xo(xmrxo):JV(l
Xo

on X, = x,. This gives px, |, (x,)= W(xm?ﬂxmm»zxmm) where uy, |, and Xy |, are calcu-
lated according to Section[2.2.5

— —1 _ _ _ —1
‘U'Xmlxo - ‘uxm + Z:XmXo ZXDXG (xo ‘uXo)’ ZXmlxo - ZXme ZXmXo ZXGX,, ZXuXm'

Plugging this distribution back into (7.27), we find that the bounded conditional mean impu-
tation estimate is just the mean u!"Y! of a box-truncated Gaussian distribution:

Ym
fm = f xmem\x,,(xm)dxm = fxmﬂ[oyym](xm;.uXm|xU’ZXm|x,,)dxm- (7.29)
0
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Approximating the mean according to Section(7.3.1.2finally gives the following estimate for the
missing part [17]:

o 1 [ A A U) N =M p) T

Am W “Xmlxo_AXmlxo[%(y;,l)—%(l;n_l) Gy e, )

(7.30)

where I = Ax . (0—px 1x, ) ¥y = Ax, x,(¥m —Ux,|x,) and where Ay |, denotes the upper
triangular matrix of the Cholesky decomposition of Z}Ll x, FOr the diagonal covariance ap-
proximation (see the start of Section|7.3.1.1), X |, is diagonalized before Ay |, is calculated.

This is achieved by setting all non-diagonal elements to zero.

7.3.2.2 The Gaussian Mixture Case

The Gaussian case from the previous section can easily be extended to Gaussian mixture dis-

tributions. In order to do so, let us partition the clean speech Gaussian mixture distribution as
described in Section

~ x
pXm,Xo(xm:xo):ch JV([ m];[HXmlk

=1 Xo Ux, |k

(7.31)

)

XX, Xplk 22X, X,k
XX, Xk 22X, X, |k

=PXm.Xo \k(xm rxo)

Then, the MMSE estimate of the missing part x,,, is obtained by first calculating the conditional
distribution of X,,|x, according to Section[3.2.2} plugging the result back into (7.27) and then
making use of (7.29). This gives [17]:

Ym K

= — + . .

Xm = J xmzckf/V(xmnuXmlxo,krZXm\xo,k)dxm
0 k=1

K

Z C]jf me[OYyM] (xm;uXmlxo,k;ZXm|xo,k) dxm (7.32)
k=1

an
=Xm|k

where the conditional mean and covariance matrices ux, |, r and Xx |, r of the Gaussians are
calculated according to (3.10):

_ —1 _ _ _ -1
X 50k = Mk Z5 X x50k (B0 —HX 1)y ZXltok = ZX Xk = Z X Xo K E X X, [ Ko X

Further approximating the individual estimates X, in (7.32) in analogy to (7.30), we arrive at:

K
- _ N e =AU ) LGS SN T
~ + _ 1 m,k,1 m,k,1 .. m,k,D m,k,D
Am R kz:ck (HXmlxmk AXmIXU,k[ G 60, 1) %(y;n‘k,D)—%(z;nkaD)] (7.33)
=1

where I} = Ax, 15, k(0= Ux, 50,61 Vo k = Al k(Vim — Ux,y|x,,k) and where Ay, |, denotes
the upper triangular matrix of the Cholesky decomposition of Z}iﬂ I, k- 10 order to calculate
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Bounded Conditional Mean Imputation
1. Foreach k€{1,...,x} do:

(a) Calculate the mean uy |, , and covariance matrix Xy

ml %o,

¢ of the conditional Gaus-

m| %o,

sian distribution px, |, i according to

_ —1
Bxplzgk = Haplk = Zx, X,k Zxo 1k (Yo = Bx,1k)»

— _ —1
ZXmlxark - Z:XmXWle ZXmXolkZX0X0|kZX0Xm|k'

(b) In case of the diagonal covariance approximation, set all non-diagonal elements of
Yx, |x,,k t0 0. In case of the axis-parallel box approximation: do nothing.

—1

(c) Calculate the right Cholesky factor Ax |, i of the inverse covariance matrix > X0 k"

Then calculate the transformed upper and lower bounds
bk = Axxgk - O—Ux 120 k) Y ke = A0k (Vim — BXo 10,k )-

(d) Calculate the observation likelihood p, ,,. «(x,) of the k-th Gaussian component as

D
DX, lyrk (X0) = W(xo;ﬂxam,Zxoxn|k)l—[(<€(yn/1,k,i)— C, 1))
=1

1

(e) Calculate the bounded conditional mean imputation estimate X, of the k-th Gaus-

sian component according to:

W(yrln,k,l)_d‘/(l;n,k,l) W(Yr/n,k,p)_d‘/(l;n,k,p) !

(g(yr/n,k,l)_%;(l;n,k,l) (g(yr/n,k,D)_%(l:n,k,D)

= a1
Xmlk = MX,,lx,k —Ax 1x, k [

where ./ and 6 denote the probability density function and cumulative density
function of the standard Gaussian distribution.

2. Calculate the total observation likelihood L = 22:1 crp(Xo| Vi, k)-

3. Calculate the final bounded conditional mean imputation estimate X,, according to:

- :z'(:[ckp(xolym,k)]f
m - I ml|k-
=

—rt
_ck

Algorithm 7.1: Bounded Conditional Mean Imputation
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the posterior probabilities ¢;” = pg |, (k) in (7.33), let us first make use of Bayes rule with y =

[ %4 175 ek = pr(k) = pry,, (K),

CkPX, |y, k(Xo)

+
Ck = PKlxo,y, (k) = : (7.34)
¢ ol D e Sk PX, [y (Xo)
and then calculate the px | . ©(X,) in this equation according to [173}17]:
Ym Y
pXolym'k(xO)zf pXolk(xU)'pXmlxa,k(xm)dxm=ng|k(x0)f pXmlxo,k(xm)de’n'
0 0
=PX X0k (XnmrXo)
This gives:
Pxolym,k(xo):W(xo;uxo|k,Zxoxak)J N (X5 X, 10, k0 22X, %0,k )A Xim (7.35)
0

_10ym]
=C. M

where the term C,[Co’y m] is the normalizing constant of a box-truncated Gaussian distribution,
which can be approximated according to (7.20):

D
ol [ LA EXA )} (7.36)

i=1
Algorithm[7.1} again summarizes this result with a compact description of the bounded condi-

tional mean imputation technique.

7.4 Mask Estimation

The imputation methods from the previous sections are all based on partitioning the clean
speech feature vectors x; into an observable part x; , and a missing part x; ,,. This is gen-
erally achieved by reordering the coefficients according to a mask 6,, whose components 6, ;
identify which bins are “missing” due to masking by the noise (see the start of this chapter).
These masks are sometimes considered to be “known” in order to compare different imputa-
tion methods under ideal conditions [207]. In practice, however, they need to be estimated
with a mask estimation algorithm. Examples in the literature here include computational au-
ditory scene analysis (CASA) [199], the neg-energy criterion [212], the difference between cube
root signal and noise energy [213]], Bayesian classifiers [214] or the soft Max-VQ algorithm from
[209]. The approach taken in this chapter combines mask estimation with the particle filter
based noise tracking framework from Section[4.7] More specifically, it uses the empirical noise
distribution

~

PNzlyl:r(”t)Nzw(tj)%gﬂ(nt), (7.37)

j=1
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i.e. the filtering density from (6.58), in order to approximate the implied clean speech distribu-

tion py, This is achieved by individually transforming the noise samples ngj ) according to

[yi:e®
the inverse interaction function from Section xij = g ( ¥:,0, ngj)), and then constructing an

empirical approximation of py,|,,  according to:

|y1:t
L .
Px, Iy (X0) ™ Zw(ﬂ )5xg)(xt)- (7.38)
j=1

With this approximation, the probability that the i-th clean speech bin x, ; is masked by noise,

i.e. 2(n; ; masks x; ;), can be evaluated as

o o
Py i=x;+7) = f (f p(nt,i)dnt,i)p(xt,i)dxt,i
X

(7.39)

2
eh
eﬁ
s
8/\
HK.\
=
S
n =
=
=S
I
N

where u denotes the unit step function which is 1 for x; ; > 0 and 0 otherwise; 7 is the masking
threshold [212], i.e. the difference in power at which maskingis assumed to occur. The masking
probability can now directly be used as a soft-mask estimate 0; = P(n;; > x;;+7), In
combination with a soft-decision approach [20], or it may be quantized to a binary mask [17]

. 1, Zn,;>x,,;)=05
0,;= v (7.40)
0, g(nm‘ > xt’i) < 0.5

for use with any the missing feature reconstruction approaches that have been described in

this chapter. A detailed comparison of other mask estimation techniques is found in [215}216].

7.5 Contributions of this Chapter

The following list again gives an overview of the individual contributions of this thesis to miss-

ing feature reconstruction:

1. Introduction of the box-truncated Gaussian distribution, including two approximations
for its mean and normalization constant (Section[7.3.1) [17].

2. The bounded conditional mean imputation technique from Section [17].
3. Particle filter based mask estimation (Section[7.4) [20].

4. An analysis of the relationship between conditional mean imputation and Bayesian
speech feature enhancement (Section[7.2).



Speech Recognition Experiments

This chapter evaluates the usefulness of the proposed speech feature enhancement and recon-
struction techniques. That is done by means of an experimental comparison in which a clean
speech corpus is contaminated with prerecorded noise and then processed with an automatic
speech recognition (ASR) system. The detailed results are presented in Sections -
right after the ASR system has been described along with the used corpora. As it is well known
that artificially added noise differs from a true noisy speech corpus (see e.g. the Lombard effect
[217,218]), the most important experiments are finally repeated on a real in-car corpus. This
is done in Section[8.5

8.1 Measuring ASR Performance

In order to compare the performance of different feature enhancement and reconstruction

techniques at the hand of speech recognition results, we need to specify a quantitative measure

for ASR performance. The most widely accepted measure for this purpose is the word error rate

(WER). It is formally defined [101]] as the minimum edit distance — by means of the number of

word insertions, deletions and substitutions — between an ASR hypothesis and the correspond-

ing reference transcription. This distance is further divided by the number of words:
#(insertions) + #(deletions) + #(substitutions)

WER = - — x 100%
#(words in reference transcription)

where #(-) denotes the counting symbol. The reference transcription is the text which was really

said in the utterances. In practice, the WER is calculated with standard tools such as the “HRe-

155
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sults” program which is provided along with the Hidden Markov Model Toolkit (HTK) [219] or
the “sclite” engine of the National Institute of Standards (NIST) Scoring Toolkit (SCTK).

8.1.1 Standard Error

When comparing word error rates, it is of interest to know whether a difference in WER is sta-
tistically significant. In order to do so, the standard error [220} 221] of each measured WER is
calculated according to [222]:

SE= (WER/100)-(100—WER)/100
~\ #(words in reference transcription)

Then, the probability that the true WER lies in the interval [ WER—SE, WER + SE] is 68.3%
(under certain assumptions [222])). In particular, if two intervals I; =[W E R{—SE;, W E R{+SE; |
and [, =[WER,—SE,, WER, + SE,] do not overlap then the difference between the word er-
ror rates W ER; and W ER, is considered to be statistically significant with 1-sigma (68.3%)
confidence. In practice, the significance is checked by plotting standard error bars which cor-

respond to the intervals. For a more thorough justification the reader is referred to [222].

60 60
50 50
40 40
) B . H |
20 20
WER 1 WER 2 WER 3 WER 1 WER 2 WER 3
(a) WERs with 68.3% confidence intervals (b) WERs with 95.4% confidence intervals

Figure 8.1: Bar plots of word error rates with corresponding error bars (black vertical lines).
While WER 2 and WER 3 are significantly lower than WER 1 - even with 95.4% (2-sigma) confi-
dence, i.e. with intervals I =[WER—2-SE;, W ER+2-SE;] that have been extended to 2 times
the standard deviation - there is no significant difference between WER 2 and WER 3.

8.2 Description of the ASR System

The ASR experiments, which are reported in the following, have all been performed with the
“Millennium” toolkit [223]. This toolkit is described in more detail in [I02]. It supports several
speech feature extraction schemes, monophone and triphone acoustic models, n-gram and
grammar-based language models, lattice rescoring as well as various speaker adaptation tech-

niques. The toolkit is implemented as a set of C++ libraries that have been compiled for use
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in python [224]. Training, decoding and adaptation can all be performed with relatively short
python scripts (that are about 500 to 1000 lines long).

8.2.1 WFST Decoder

The decoder is implemented as suggested by Saon et al. [225]], including fast on-the-fly compo-
sition [226]], [102, §7.4] of weighted finite state transducers (WFSTs). It generates word lattices
which are then optimized with WFST operations, as described in [227]. The resulting word
lattices can be used for lattice rescoring as well as for forced alignments during speaker adap-
tation. In order to get as meaningful results as possible, the dynamic beam width (see [102]) is
rather wide. It is 160 on the first pass (without adaptation) and 180 on the second pass (with
CMLLR adaptation - see Section[8.2.4). There is no maximum number of expandable states.

8.2.2 Lexicon and Phone-Set

As a pronunciation lexicon, the freely available CMU SPHINX [228] dictionary is used. This
lexicon is based on the standard ARPA phone-set (ARPAbet) [229].

8.2.3 Acoustic Models

For digits recognition tasks, a simple monophone [101]] acoustic model is used with a 3 state
left-to-right hidden Markov model (HMM) for each phone. Such an HMM is shown in Figure
at the example of the phoneme AH. For mid-size vocabulary tasks, such as the 5000 (5k)
word American wall street journal corpus [230] and its British counterpart [231], 1,743 context-
clustered triphone states [101], [102} §7.3.4] are used with the same 3 state left-to-right model.
Silence between words (SIL) and an optional breath (+BREATH+) symbol are separately mod-
eled as simple one-state HMMs. The output densities are Gaussian mixture distributions with
up to 46 Gaussians per state. The Gaussians have diagonal covariance matrices and they are
trained with a variant of the split and merge EM algorithm [64]

0 0 0

5 5 5
29 £ ) 29

Figure 8.2: Example of a 3 state left-to-right model for the monophone AH with begin, middle
and end states AH-B/-M/-E. The transition probabilities are not trained but statically set t0 0.5.

8.2.4 Speaker Adaptation

State-of-the-art ASR systems can typically adapt their acoustic models to new speakers or en-
vironments (see Section[6.1.4). Millennium provides two adaptation methods for this purpose:
constrained MLLR (CMLLR) adaptation [158}[232] (with a single regression class) and full MLLR
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adaptation [232] (with multiple regression classes). This work uses CMLLR adaptation only.
This is done in an unsupervised fashion, by (1) performing a first (unadapted) speech recog-
nition pass in order to obtain an initial word lattice; (2) using the decoder to obtain a forced
alignment of the lattice; and (3) estimating the CMLLR parameters based on that alignment.
The implementation used here re-estimates the parameters three times with realignment (i.e.
steps 2 and 3 are repeated three times). Subsequently, the estimated CMLLR parameters are

used for a final speech recognition pass.

8.2.5 Feature Extraction

In the ASR experiments which are reported below, the feature extraction is performed as de-
scribed in Section[5.1] It starts with calculating 13 dimensional Mel frequency cepstral coeffi-
cients (MFCCs) with a 30 bin triangular Mel filterbank. After cepstral mean subtraction (CMS)
(233} 234 235] with variance normalization (CVN) [109, 110, [I11], 15 consecutive frames of 13-
coefficient MFCCs are concatenated and subsequently reduced by linear discriminant anal-
ysis (LDA). The resulting 42-dimensional features are used for recognition (unless explicitly
stated otherwise). For CMS and CVN, the cepstral mean and variance are estimated on speech
frames only (as determined by an energy based voice activity detector). This was found to give
better results in practice than estimating them on the entire utterance [236]. Speech Feature
enhancement is performed in the log-Mel domain and it is succeeded by the remaining feature
extraction steps (DCT, CMS, etc.).

8.3 Description of the Corpora

The following describes the corpora, which are used in the experiments, including specifica-
tions of the test and training sets as well as an outline of the key features of the used acoustic
and language models.

8.3.1 MC-WSJ-AV

The Multi-Channel Wall Street Journal Audio-Visual corpus [117] provides an intermediate task
between simple digits recognition and large vocabulary conversational speech recognition. It
consists of read sentences from the Wall Street Journal which have been recorded under three
different conditions: (A) single stationary speaker; (B) single moving speaker; and (C) two
speakers speaking at the same time. All the data was captured simultaneously using headsets,
lapel microphones and two circular 8-channel microphone arrays. The reason for choosing
this somewhat unusual corpus for speech enhancement experiments is simply that a readily
trained ASR system was available [226) 237, 238] for this corpus. This ASR system has a perfor-
mance comparable to that of other state-of-the-art systems [117, [239]. The triphone acoustic
model was trained with 30 hours WSJ0 [230]] and 12 hours WSJCAMO [231]] data, as described
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earlier in [237, 238]. It has 1,743 fully continuous codebooks with a total of 67,017 Gaussians.
The much smaller (128 component) auxiliary clean speech model, which is used for speech
feature enhancement and reconstruction, has been trained on the same data set. As a test set
for speech recognition experiments, this work uses the headset recordings of the 5000-word
sub-corpus of the MC-WSJ-AV data — more specifically: the single stationary speaker condition
of the EVAL-1 and DEV-1 sets. Following Kumatani et al. [237, 238], the following utterances
were excluded from the corpus:

o AMI_WSJ16-%_T6c020u (1 utterance)
e AMI_WSJ17-x_T7c020[0-z] (11 utterances)
o AMI_WSJ17-%_T7c021[0-3] (4 utterances)

This left a total of 352 clean speech utterances — 189 in the EVAL-1 set and 163 in the DEV-1
set — which amounts to approximately 40 minutes of speech. All the experiments, which are
reported on this corpus, use a full trigram language model that has been trained on the tran-
scriptions of the WSJ0 and WSJCAMO corpora. The recognition network is composed at run-
time, as described in [226].

8.3.2 NOISEX-92

In some of the experiments, noisy environments are simulated by adding noise to clean speech
signals. This is done using the NOISEX-92 database [118] which provides recordings of vari-
ous noise types that might be encountered in a military context, including cockpit noise from
fighter jets (Buccaneer, F-16), destroyer engine and operations room noise, cabin noise from
tanks (leopard, m109), babble, machine gun and factory noise as well as car noise from a Volvo
340. The original audio data was captured at a sampling rate of 19.98 kHz. Hence, all audio files
were downsampled to 16kHz in order to match the sampling of the MC-WS]J-AV corpus.

8.3.3 AVICAR

In addition to artificially adding noise to the MC-WSJ-AV corpus, this thesis also considers ex-
periments on a real noisy speech corpus. The corpus used for these experiments is the AVICAR
corpus [240]. It was recorded in different cars driving with up to 55 miles per hour with a mi-
crophone arrayE] mounted on the sun visor. The signal to noise ratio varies from 15dB to -10dB,
where the latter value is assumed when the windows are open. Next to adverse noise conditions
there are sporadic outages of microphones in about 15% of the utterances, due to defective con-
tacts in the recording equipment [242]. Hence, the corpus was cleaned by running a script that
automatically detects damaged utterances by their lower average power signature as well as by
the signal bias, which occurs in some of the damaged recordings [16]. For ASR experiments,

! Note that this work uses the first channel of the array as a single distant microphone. Results for multiple
channels are reported in [241].
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the AVICAR corpus was split into one training set and two test sets. The training set consisted
of the “IDL” condition of the digits and phone number tasks, in which the car is standing still
with the engine running (idle). This set was used to train a monophone acoustic model with
62 states (and a total of 2,742 Gaussians) as well as an auxiliary clean speech model for speech
feature enhancement. Decoding was performed with a grammar-based language model that
allows arbitrary sequences of numbers with optional pauses (silence) in between. The test set
consists of the “35U” and “35D” conditions of the phone number task. In these conditions, the
car is driving at 35 miles per hour with the windows being up (U) or down (D). This comprises
1324 and 1265 10-digit phone numbers, spoken by 79 different speakers. The total recording
lengths are 114 and 108 minutes. There are several noise sources present, including noise from

the engine, wind blowing into the microphones and cars passing by.

8.4 Experiments with Added Noise

This section compares all the feature enhancement and reconstruction techniques from Chap-
ters[6|and[7Junder the same conditions. That is achieved by (1) contaminating the MC-WSJ-AV
corpus [117] (headset data) with noise from the NOISEX-92 database [118], and then (2) per-
forming experiments on the resulting, contaminated recordings. The used noise types are de-
stroyer engine (destroyereng) and factory (factory2) noise at signal-to-noise-ratios (SNRs) of 5,
10, 15 and 20 dB.

8.4.1 The Baseline

Figure [8.3| shows the baseline word error rates for clean speech training as well as for multi-
condition (multi-style) training [155}[156], averaged over all 8 noise conditions. Note that these
results were obtained with the standard Millennium front end, without speech feature en-
hancement and reconstruction.

60 60
50 - 50
40 - 40
30 30
20 - 20 -
10 - 10 -
clean multistyle clean multistyle
(a) without speaker adaptation (b) with CMLLR adaptation

Figure 8.3: Baseline ASR results for clean speech training and multi-style training. The word

error rates are shown with and without CMLLR adaptation and with 2 sigma (95.4%) error bars.
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The plot to the left shows the first, unadapted pass. The plot to the right shows the more rele-
vant second pass — after CMLLR adaptation (see Section|8.2.4). In both cases, multi-condition

training gave significantly better speech recognition results than clean speech training, with
relative improvements of 29.3% and 34.0%, respectively, on the first and second pass. Table[8.]]

shows the exact WERs in dependence of the noise condition.

training speaker destroyer engine factory site average
method | adaptation || 05dB | 10dB | 15dB | 20dB || 05dB | 10dB | 15dB | 20dB || WER
clean none 89.56 | 74.54 | 55.21 | 37.17 || 63.06 | 42.86 | 28.62 | 22.56 || 51.70
multistyle none 66.06 | 51.28 | 39.23 | 32.78 || 36.79 | 25.12 | 21.27 | 19.98 || 36.56
clean CMLLR 76.69 | 49.01 | 26.37 | 16.70 || 45.75 | 24.50 | 15.40 | 12.18 || 33.33
multistyle | CMLLR 44.22128.20 | 18.80 | 13.96 || 27.97 | 17.81 | 13.12 | 11.86 || 21.99
Table 8.1: Word error rate under different noise conditions.

Note that for multi-condition training, the training data (consisting of the WSJ0 and WSJCAMO
corpora [230},[231])) was contaminated with 5, 10, 15 and 20 dB destroyer engine room (destroy-
ereng), destroyer operations room (destroyerops), factory (factory2) and tank (leopard) noise.
This led to a 4-fold increase of the training corpus; and it resulted in an acoustic model with
80178 Gaussians, compared to 67017 Gaussians for clean speech training. This increase can
be explained by the fact that the split and merge EM algorithm [64], which has been used for
Gaussian mixture training, automatically selects the most suitable number of Gaussians.

8.4.2 Comparison to ETSI-AFE features

Figure gives a comparison between Millennium LDA features (see Section and the
16 kHz version of the ETSI Advanced Front End (AFE) [243]. This comparison is of interest as
the advanced front end includes noise reduction techniques such as two-stage Wiener filtering
[145], SNR-dependent waveform processing [244] and blind equalization [243].

60 60
50 - 50
40 - 40
30 - 30 -
20 - 20 -
10 - 10 -

ETSI-AFE
(b) with CMLLR adaptation

Millennium ETSI-AFE Millennium

(a) without speaker adaptation

Figure 8.4: Baseline ASR results for Millennium features and the ETSI advanced front end (AFE).
The WERs are shown with 2 sigma (95.4%) error bars. Training was performed on clean speech.
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The plots again show the first, unadapted pass and a second pass with CMLLR adaptation. In
both cases, Millennium features were slightly better than the ETSI-AFE, with 95.4% (2 sigma)
significance on the second pass but just 68.3% (1 sigma) significance on the first pass. Table[8.2]
shows the exact numbers in dependency of the noise condition. This table reveals that

(1) in non-stationary factory noise, Millennium features gave better results in general.
(2) with stationary destroyer engine room noise, the AFE did better on the first pass.

(3) in combination with CMLLR adaptation, Millennium features constantly outperformed

the AFE except for 5dB destroyer engine noise.

feature speaker destroyer engine factory site average
extraction | adaptation || 05dB | 10dB | 15dB | 20dB || 05dB | 10dB | 15dB | 20dB || WER
Millennium none 89.56 | 74.54 | 55.21 | 37.17 || 63.06 | 42.86 | 28.62 | 22.56 || 51.70
ETSI-AFE none 87.12|72.37 | 54.78 | 41.17 || 68.06 | 50.10 | 36.91 | 28.04 || 54.82
Millennium | CMLLR 76.69 | 49.01 | 26.37 | 16.70 (| 45.75 | 24.50 | 15.40 | 12.18 || 33.33
ETSI-AFE CMLLR 73.60 [ 51.04 | 33.05 | 22.15 || 51.62 | 31.63 | 21.19 | 16.88 || 37.65

Table 8.2:  WERs for Millennium features as well as for the ETSI-AFE. In both cases, training

was performed on clean speech. The training and decoding parameters were identical.

Also note that with AFE features the decoding times were almost 3 times higher on the first pass
(622 hours compared to 230 hours) and over 4 times higher on the second pass (1438 hours
compared to 336 hours). This might indicate a higher overlap of the triphone distributions, as
the decoder automatically determines the search space (dynamic beam width) based on the
current best hypothesis [102]. In these experiments, both systems (the one with Millennium
features and the one with ETSI-AFE features) were trained with the same training scripts and
parameters, including 63 iterations of split and merge EM training with a maximum of 46 Gaus-
sians per state. The decoding parameters were identical. In case of the AFE, feature extraction

was performed with the following commands (see [243]):

AdvFrontEnd <rawFile> <mfccFile> -F RAW -fs 16 -swap
derivCalc -COMB <mfcFile> <featFile>

This means: MFCC quantization (-q) and frame dropping (-FD) were disabled. The results were

significantly worse when these switches were enabled.

8.4.3 Particle Filter Experiments

Proceeding in the chronological order of this thesis, the next experiments evaluate speech fea-
ture enhancement with the particle filter approach from Section[6.5] Figure [8.5|shows the re-
sulting word error rates for the zero-phase factor model (ZPF) [127, [133] — including the fast
acceptance test (FAT) [136,[134] — as well as for the phase-averaged model (PA), which has been

introduced in Section[6.5
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Figure 8.5: Average word error rates for particle filter (PF) based speech feature enhancement.
The bar plots show results with the zero-phase factor (ZPF) model (see Section [6.5.2) as well
as with the phase-averaged (PA) model from Section The “baseline” is the clean speech

(training) baseline from Section|3.4.1

These experiments were again performed on the MC-WS]J-AV corpus, with added factory and
destroyer room engine noise at SNRs of 5, 10, 15 and 20 dB. The plot to the left shows the first,
unadapted pass. The plot to the right shows results after CMLLR adaptation. In both cases,
both the PA-PF and the ZPF-PF performed signiﬁcantl;ﬂ better than the baseline, with relative
WER reductions of 12.9% and 16.3% on the first pass, 7.5% and 11.6% on the second pass. The
PA-PF performed slightly better. But this difference was just 68.3% (1-sigma) significant on the
first pass; it was not significant on the second pass. Table[8.3|shows the exact word error rates
in dependency of the noise condition.

enhancem. | speaker destroyer engine factory site average
method | adaptation || 05dB | 10dB | 15dB | 20dB || 05dB | 10dB | 15dB | 20dB || WER
none none 89.56 | 74.54 | 55.21 | 37.17 || 63.06 | 42.86 | 28.62 | 22.56 || 51.70
ZPF-PF none 85.34 { 66.30 | 44.21 | 30.25 || 56.43 | 35.27 | 23.70 | 18.66 || 45.02
PA-PF none 82.11 | 62.25 | 42.28 | 29.56 || 56.53 | 33.00 | 22.92 | 17.41 || 43.26
none CMLLR 76.69 | 49.01 | 26.37 | 16.70 || 45.75| 24.50 | 15.40 | 12.18 || 33.33
ZPF-PF CMLLR 70.95 ( 43.10 | 23.89 | 15.19 || 43.71 | 23.62 | 14.58 | 11.55 || 30.82
PA-PF CMLLR 68.01 [ 40.98 | 22.15 | 14.90 || 42.04 | 22.21 | 13.82 | 11.60 || 29.46

Table 8.3: Word error rates for particle filter (PF) based speech feature enhancement.

Having a closer look at this table, we find that the PA-PF performed better in almost every single
experiment, with the exception of factory noise at 5dB (1st pass) and factory noise at 20dB (2nd
pass). Figure[8.6/shows the computation times on a 3.0 GHz Intel Xeon CPU. The times are given
in hours; they correspond to processing the whole corpus under all noise conditions; and they
comprise the computation times of both speech feature enhancement and decoding.

2 Note that the difference between PA-PF and baseline is 95.4% (2 sigma) significant. The difference between
ZPF-PF and baseline is 94.5% significant on the first pass but just 68.3% on the second pass.
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Figure 8.6: Computation times of the particle filter based speech feature enhancement experi-
ments. The times are given in hours and comprise both enhancement and decoding.

These plots reveal that the PA-PF slightly increases the computation time of the first pass (by
about 8% relative). Nevertheless, it lowers the computation time of the more relevant second
pass, especially when compared to the ZPF-PF (relative reduction of 20.6%).

8.4.4 Missing Feature Reconstruction Experiments

This section evaluates the performance of the missing feature reconstruction techniques from
Chapter[7] In order to have a balanced comparison, the methods are first compared under ideal
conditions, by using so-called oracle masks[207,214], i.e. masks that would be produced by an
optimal mask estimation algorithm. This is achieved [214] by calculating the oracle mask
0, at time ¢ from the true clean speech and noise spectrdﬂ x; and n,:

L, ngi2Xe;
9[‘1' = (8.].)
0, ntyi < xt'l’

Figure shows the resulting word error rates for conditional mean imputation (CMI)
[200], bounded conditional mean imputation (BCMI) as well as for the diagonal covariance
matrix bounded mean imputation (DBMI) technique from [20]. The first thing to notice
is that all the feature reconstruction methods clearly outperform the baseline, with relative
reductions of 15.3%, 45.6% and 33.3% in WER on the unadapted pass. These results almost
completely translate to the second pass, with reductions of 19.7%, 40.1%, 33.0% after CMLLR
adaptation. BCMI clearly performs the best. It is followed by DBMI, which performs 18.4% and
11.2% (relative) worse than BCMI but still 21.2% and 16.6% better than CMI (on the first and

second pass, respectively).

3 In our case, the true clean speech and noise spectra are known because we artificially add the noise. The result-
ing masks should be regarded for what they are: a hypothetical tool for comparing missing feature reconstruction
methods under ideal conditions. They have no practical relevance.
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Figure 8.7: Averaged word error rates for conditional mean imputation (CMI), bounded condi-
tional mean imputation (BCMI) and diagonal (covariance) bounded mean imputation (DBMI),
all using oracle masks. The results are shown for both the first, unadapted pass as well as for the
second, adapted pass, with 95.4% (2 sigma) error bars, respectively.

enhancem. | speaker destroyer engine factory site average
method | adaptation || 05dB | 10dB | 15dB | 20dB || 05dB | 10dB | 15dB | 20dB || WER
none none 89.56 | 74.54 | 55.21 | 37.17 || 63.06 | 42.86 | 28.62 | 22.56 || 51.70
CMI none 79.97161.84 | 41.08 | 28.93 || 57.89 | 35.68 | 24.91 | 19.89 || 43.77
BCMI none 54.51|35.27|23.34 |17.41 || 34.21 | 24.33 | 19.40 | 16.66 || 28.14
DBMI none 68.01 | 47.95|32.33 | 25.10 || 35.97 | 26.38 | 20.08 | 19.99 || 34.48
none CMLLR 76.69 | 49.01 | 26.37 | 16.70 || 45.75 | 24.50 | 15.40 | 12.18 || 33.33
CMI CMLLR 57.72136.14 | 21.29 | 14.22 || 38.41 | 21.22 | 13.60 | 11.59 || 26.77
BCMI CMLLR 41.44 | 23.56 | 15.91 | 12.97 || 24.64 | 16.70 | 12.15 | 11.24 || 19.83
DBMI CMLLR 51.79130.49 | 18.25 | 13.43 || 24.93 | 16.54 | 12.41 | 10.70 || 22.32

Table 8.4: Detailed word error rates of the missing feature construction experiments, in depen-
dency of the noise condition.

400 400
300 300 -
200 - 200 -
100 - I 100 - I
o = o
basellne Ml BCMI DBMI basellne Ml BCMI DBMI
(a) without speaker adaptation (b) with CMLLR adaptation

Figure 8.8: Computation times of the missing feature reconstruction experiments. The times
are shown in hours, comprise both decoding and feature reconstruction and correspond to
processing the whole corpus under all noise conditions.
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All the differences in WER are 95.4% (2 sigma) significant, except for the difference between
BCMI and DBMI, which is only 68.3% (1 sigma) significant on the second pass. Table[8.4]shows
the exact word error rates in dependency of the noise condition. Having a closer look at these
numbers, we find that BCMI significantly outperforms DBMI on destroyer engine room noise,
while with factory noise both methods perform equally well. This discrepancy may be analyzed
at the hand of Figure[8.9} which shows time-frequency representations of destroyer engine and
factory noise. Turning to the surface plot on the left, we find that there are two main peaks in
the 14th and 17th Mel frequency bins, with center frequencies of 1531 and 2125 Hz, respec-
tively. These peaks explain the higher general WER in case of destroyer engine noise, as the
range of 1200-2000 Hz is most important for speech recognition [245]. Now, having a look at
Figure[8.10} (a), we see that it is exactly these critical frequencies, which are most often masked
by noise. On average, 85.3% of the bins are missing, which leaves us with only 4.4 bins for re-

400 ,
300 ™ 300
ZA

15 20 25 3p 15 20 25 3o

(a) destroyer engine room noise (b) factory site noise

Figure 8.9: Time frequency representations of the used noise types. The x-axes represent Mel
frequency bins (1-30). The y-axes represent the noise intensity in dB. The z-axes represent time in
100 millisecond ticks (1-400).

60

5 10 15 20 25 30 5 10 15 20 25 30
(a) destroyer engine room noise (b) factory site noise

Figure 8.10: Percentage of time in which a Mel frequency bin was reliable, i.e. not masked by
noise. The plots correspond to a signal-to-noise ratio of 5 dB.
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constructing 30-bin speech spectra. This compares to 6.5 bins with 5 dB factory noise (see Fig-
ure[8.10} (b)). Another difference between the two noise types is that for destroyer engine noise
there are much fewer reliable (non-masked) values in the uppermost 20 frequency bins. This
means, most of the reconstruction is based on a few low frequency bins; and it seems BCMI
works better under such conditions. Figure |8.8| at the bottom of page finally shows the
computation times of the used feature reconstruction techniques in comparison to the base-
line. Interestingly, CMI, BCMI and DBMI speed up the recognition by a factor 2.0, 3.4 and 5.6,
respectively, on the first pass. On the second pass, the recognition is 2.0, 4.4 and 6.5 times faster.
These speed-ups can be explained by the fact that better acoustic separability leads to better
pruning during beam-search and, therewith, reductions in decoding time. This is a surpris-
ing result, especially regarding the fact that BCMI is computationally by far the most expensive
technique, which has been considered in this thesis. It is about 6 times more expensive than
CMI and over 50 times more expensive than DBMI.

8.4.5 Particle Filter + Missing Feature Reconstruction

This section considers a combination of the particle filter from Section with a missing
feature reconstruction (MFR) post-processing stage [20]]. In this approach, the particle filter
is used for both enhancing noisy speech spectra and for estimating masks for the subsequent
MEFR stage. This is done as described in Section[7.4] Figure[8.11]shows the resulting word error
rates in comparison to the phase-averaged particle filter. The first pass results (bar plot to the
left) indicate that the additional MFR stage gives relative improvements of 4.7%, 3.6% and 6.9%
for CMI, BCMI and DBMI. But these results do not translate well to the second pass (bar plot
to the right) where the improvements decrease to 2.1%, -7.1% and -1.0%, respectively.
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(a) without speaker adaptation (b) with CMLLR adaptation

Figure 8.11: Average WERs for the phase-averaged particle filter (PA-PF) with a missing fea-
ture reconstruction (MFR) post-processor. The masks for MFR were estimated with the approach
from Section|7.4 The first bar shows results for the PA-PF only. The other bars show results for
combinations with the indicated MFR techniques.
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The difference between CMI and the baseline (the PA-PF) is 1-sigma significant on the first
pass and not significant on the second pass. The same holds for DBMI. In case of BCMI, the
difference to the baseline is not significant on the first pass but 1-sigma significant on the sec-
ond pass. These results should not be used to conclude that BCMI performs worse in general
with estimated masks, especially not in the light of a more recent study [215}216], which found
that BCMI outperforms all the other methods — even sparse imputation [246] — when mask es-
timation is performed with the negative energy criterion [212} [166]. Table [8.5|again shows the
detailed results.

MEFR speaker destroyer engine factory site average
method | adaptation || 05dB | 10dB | 15dB | 20dB || 05dB | 10dB | 15dB | 20dB || WER

none none 82.11|62.25 | 42.28 | 29.56 || 56.53 | 33.00 | 22.92 | 17.41 || 43.26
CMI none 80.28 [ 59.67 | 37.68 | 26.35 || 55.16 | 32.42 | 22.56 | 16.93 || 41.38
BCMI none 83.70 { 59.89 | 37.80 | 24.06 || 57.16 | 33.71 | 22.23 | 16.52 || 41.88
DBMI none 79.75|57.21 | 37.51 | 25.10 || 53.93 | 31.73 | 21.50 | 16.75 || 40.44

none CMLLR | 68.01|40.98|22.15|14.90 |[ 42.04 | 22.21 | 13.82 | 11.60 || 29.46
CMI CMLLR | 65.81|38.35|22.30|14.37 || 41.71 | 22.56 | 13.93 | 11.65 || 28.84
BCMI CMLLR || 71.92|43.90|24.28 | 15.16 || 46.60 | 24.08 | 14.35 | 12.06 || 31.54
DBMI CMLLR | 66.75|40.11 | 22.54 | 14.95 || 42.33 | 23.10 | 14.32| 12.00 || 29.51

Table 8.5: Word error rates for the phase-averaged particle filter (PA-PF) with a missing feature
reconstruction post-processing stage. The table shows results for conditional mean imputation
(CMI), bounded conditional mean imputation (BCMI) and diagonal bounded mean imputation
(DBMI) in comparison to the plain PA-PF (none).

8.4.6 Bayesian Speech Feature Enhancement - Oracle Experiments

The more recent part of this thesis [15} [16] is concerned with the Bayesian speech feature en-
hancement approach from Section This approach necessitates prior knowledge of the
clean speech and noise distributions and it uses the assumption that these distributions can
be modeled as a Gaussian mixture and a single Gaussian, respectively. In order to evaluate the
performance under ideal conditions, let us begin with a set of oracle experiments in which

(1) the channel difference of each speaker from the test corpus to the total average of the
training corpus is perfectly known.

(2) the noise distribution of each individual utterance of the test corpus is perfectly known,
in contrast to estimating it as in Section(3.4.7

Throughout this section, the auxiliary clean speech model has been trained after application
of an utterance-wise normalization procedure. This normalization procedure ensures that the
average spectrum of each utterance in the training corpus coincides with the average spec-
trum of the total training corpus. This has a similar effect as cepstral mean subtraction (CMS)
[233} 234] inasmuch as it decreases the variance due to inter-utterance differences. The dif-
ferences to CMS are that (1) the method works in the log-Mel domain rather than on cepstra;
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and (2) the spectra are normalized to the average clean speech spectrum instead of to zero.
Figure[8.12]shows the resulting word error rates for the true MMSE estimate, i.e. the full condi-
tional expectation (FCE) from (6.5), as well as for the mode-dependent bias correction (MDBC)
approach from (6.6). In both cases, the joint distribution is constructed with the unscented
transform [50], using the zero-phase factor model (Section [5.2.4) as an interaction function.
The clean speech model as well as the oracle noise distributions have diagonal covariance ma-

trices.
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Figure 8.12: Word error rates for the Bayesian speech feature enhancement approach from|[6.3,
Results are shown for the full conditional expectation (FCE) as well as for the mode-dependent
bias correction (MDBC) approach from (6.6).

The first thing to notice is that FCE and MDBC perform greatly better than the baseline system,
with relative reductions of 37.0% and 44.4% on the first pass and with reductions of 23.5% and
31.4% on the second pass. All the differences in WER are 2-sigma significant, except for the
difference between MDBC and FCE, which is only 1-sigma significant on the second pass. The
fact that MDBC outperforms FCE comes a little bit as a surprise but we assume that this is a
result of stability issuesﬂ possibly due to amismatched joint distribution. Tableagain shows

the detailed word error rates.

estimation | speaker destroyer engine room factory site average
type | adaptation || 05dB | 10dB | 15dB | 20dB || 05dB | 10dB | 15dB | 20dB || WER

— none 89.56 | 74.54 | 55.21 | 37.17 || 63.06 | 42.86 | 28.62 | 22.56 || 51.70
FCE none 60.10 | 38.88 | 25.91 | 19.82 || 48.60 | 29.55 | 20.08 | 17.91 || 32.61
MDBC none 55.28 | 34.88 | 23.48 | 18.66 || 39.15 | 24.50 | 18.22 | 15.65 || 28.73
— CMLLR || 76.69 |49.01 | 26.37 | 16.70 || 45.75 | 24.50 | 15.40 | 12.18 || 33.33
FCE CMLLR | 50.31|30.90 | 20.08 | 13.79 || 37.85|23.10 | 14.87 | 13.17 || 25.51
MDBC CMLLR || 46.67 |27.63|18.01|13.33 || 33.48 |19.26 | 13.72 | 10.94 || 22.88

Table 8.6: Mode-dependent bias correction (MDBC) versus full conditional expectation (FCE).

4 This claim is supported by the fact that FCE performed significantly worse than the baseline when full covari-
ance matrices were used. The detailed results of these experiments are not reported here, however.
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This table in particular reveals that MDBC outperforms FCE in every single experiment. Hence,
only MDBC will be used from now on. In order to justify the use of full covariance matrices in
[I6], a second set of experiments was performed. In these experiments, all the Gaussians
of the clean speech and noise distributions had either diagonal or full covariance matrices.
Figure shows the results. Although diagonal covariance matrices are marginally better on
the first pass, this trend reverses on the second pass. As neither of the differences is statistically
significant, we can safely use full covariance matrices — possibly without any benefit but surely
without harm either. Table[8.7]again shows the detailed results.
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Figure 8.13: Word error rates for mode-dependent bias correction (MDBC), with full and diago-
nal (diag) covariance matrices, respectively.

covariance | speaker destroyer engine room factory site average
type | adaptation || 05dB | 10dB | 15dB | 20dB || 05dB | 10dB | 15dB | 20dB || WER

— none 89.56 | 74.54 | 55.21 | 37.17 || 63.06 | 42.86 | 28.62 | 22.56 || 51.70
diag none 55.28 | 34.88 | 23.48 | 18.66 || 39.15 | 24.50 | 18.22 | 15.65 || 28.73
full none 54.70 | 34.95 | 24.49 | 19.33 || 37.44 | 24.85 | 18.90 | 17.00 || 28.96

— CMLLR || 76.69 | 49.01 | 26.37 | 16.70 || 45.75 | 24.50 | 15.40 | 12.18 || 33.33
diag CMLLR || 46.67 |27.63|18.01|13.33|/33.48 |19.26 | 13.72 | 10.94 || 22.88
full CMLLR | 45.03 |26.16|17.05|13.04 || 32.98 | 17.94 | 13.23 | 11.18 || 22.08

Table 8.7: Detailed word error rates for the Bayesian speech feature enhancement experiments
with full and diagonal (diag) covariance matrices.

8.4.7 Bayesian Speech Feature Enhancement with Noise Estimation

This section performs experiments with estimated noise distributions while still maintaining
the ideal channel. The noise is estimated on an utterance-by-utterance basis, through use of
an energy-based voice activity detector (VAD), the Gaussian mixture expectation maximization
(GM-EM) approach from Section[6.4.2]or the Monte Carlo EM (MC-EM) approach from Section
In contrast to [16], the 0-th iteration of the EM algorithm is initialized with a VAD-
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based noise estimate. Figures and[8.15|show the resulting word error rates in dependency
of the iteration where the 0-th iteration indicates the VAD result. Having a closer look at Figure
(a) reveals that the Monte-Carlo EM algorithm significantly improves the results over voice
activity detection. The WER drops continuously until it settles down in the 7-th iteration, with
a relative improvementﬂ of 15.5%, 17.0%, 14.8% and 7.4%, respectively, for 5, 10, 15 and 20 dB
destroyer engine noise. Figure[8.15} (a) shows the corresponding results for factory noise. Here,
we get an improvement of 12.1% at 5 dB but no significant improvements at other SNRs. Figures
[.14} (b) and[8.15} (b) indicate that the Gaussian mixture EM algorithm does not really improve
the results over voice activity based noise estimation.
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(a) MC-EM, destroyer engine room noise (b) GM-EM, destroyer engine room noise

Figure 8.14: Word error rates (after CMLLR adaptation) for estimating destroyer engine room
noise with the Monte Carlo (MC-EM) and Gaussian mixture EM (GM-EM) algorithms, respec-
tively. Results are shown in dependency of the iteration (0, 1, 4, 7, 10), with the Oth iteration
indicating the VAD based noise estimate. Feature enhancement has been performed with the
MDBC approach. The joint distribution has been constructed with the unscented transform.
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Figure 8.15: Word error rates (after CMLLR adaptation) for estimating factory site noise with the
Monte Carlo (MC-EM) and Gaussian mixture EM (GM-EM) algorithms.

% Note that we here measure the improvements in relation to VAD.
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Itis quite probable that the bad convergence behavior of the Gaussian mixture EM algorithm is
related to the use of full covariance matrices, especially if we regard the fact that speech feature
enhancement with FCE performed significantly worse than the baseline when full covariance
matrices were used (see footnote on page [168). One explanation for this might be that full
covariance matrices are more sensitive to model mismatches (such as neglecting the relative
phase) as the full conditional expectation spreads the error across dimensions. On the other

hand, there also were good reasons for using full covariance matrices in the first place:

(a) Full covariance matrices should be better in theory as they more accurately model the

speech and noise distributions.

(b) Using full covariance matrices is closer to working in the cepstral domairﬁ which most
of the other authors are doing [123}, [177].

The latter point suggests that the problem with full covariance matrices may also apply to
cepstral-based approaches such as [123} [I77]]. Table again shows the detailed word error
rates in dependency of the noise condition and iteration.

noise iteration destroyer engine room factory site average
estimation | number || 05dB | 10dB | 15dB | 20dB || 05dB | 10dB | 15dB | 20dB || WER

none — 76.69 | 49.01 | 26.37 | 16.70 || 45.75 | 24.50 | 15.40 | 12.18 || 33.33

VAD — 55.13 | 33.34 | 20.83 | 14.63 || 38.84 | 20.73 | 13.55 | 11.47 || 26.07
MC-EM 1 51.06 | 31.13 | 19.40 | 13.93 || 37.61 | 20.47 | 13.70 | 11.45 || 24.84
MC-EM 4 48.19 | 28.55 | 18.22 | 13.29 || 33.54 | 19.74 | 14.00 | 11.60 || 23.39
MC-EM 7 46.60 | 27.65 | 17.74 | 13.55 || 33.00 | 20.03 | 13.79 | 11.18 || 22.94
MC-EM 10 47.62|27.97|18.06 | 13.16 || 34.13 [ 19.89 | 14.37 | 11.48 || 23.34
GM-EM 1 54.25|34.24|20.90 | 14.76 || 38.04 | 21.98 | 14.61 | 11.69 || 26.31
GM-EM 4 57.43 | 34.64|21.24 | 14.75 || 38.64 | 22.57 | 14.88 | 12.17 || 27.04
GM-EM 7 57.18 | 35.71 | 21.00 | 15.29 || 39.17 | 22.90 | 15.19 | 12.27 || 27.34
GM-EM 10 57.59 | 35.87 | 21.96 | 16.03 || 39.08 | 23.15 | 15.41 | 12.10 || 27.65

Table 8.8: Detailed word error rates for noise estimation with the Monte Carlo and Gaussian
mixture EM algorithms. The results refer to the second pass, after CMLLR adaptation.

As Gaussian mixture based noise estimation performs significantly worse than the Monte Carlo
approach, it is no longer considered in the following. Hence, we proceed by comparing the re-
maining noise estimation techniques to the oracle noise from Section|[8.4.6] This is done at the
hand of Figure which shows word error rates for MDBC based speech feature enhance-
ment with (1) VAD-based noise estimation (2) MC-EM based noise estimation and (3) oracle
noise. The first thing to notice is that VAD-based noise estimation gives a decent reduction
of the WER, with relative improvements of 35.8% and 21.8% over the baseline on the first and
second pass. The MC-EM approach further improves the results. In particular, it comes very
close to oracle noise where the relative reductions were 44.0% and 33.8%, respectively.

6 That is because the translation to the cepstral domain consists in a linear transformation. So, if we translate
diagonal Gaussians in the cepstral domain back to the log-Mel domain, the Gaussians have full covariance matrices.
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Figure 8.16: WERs for MDBC using different noise estimation schemes. The bar plots show re-
sults for energy based voice activity detection (VAD), the Monte Carlo EM algorithm (MC-EM)
and oracle noise. The first bar shows the baseline (none), without speech feature enhancement.

noise speaker destroyer engine room factory site average
estimation | adaptation || 05dB | 10dB | 15dB | 20dB || 05dB | 10dB | 15dB | 20dB || WER
none none [[89.56 [ 74.54 [ 55.21 [ 37.17 || 63.06 | 42.86 | 28.62 [ 22.56 | 51.70
VAD none || 64.22 |42.17 | 28.21 | 21.09 || 44.75 | 28.40 | 20.03 [ 16.71 || 33.26
MC-EM none || 56.41|36.57 | 24.47 | 19.05 || 40.74 | 25.46 | 18.66 | 16.66 || 29.75
oracle none || 54.70 | 34.95 | 24.49 | 19.33 || 37.44 [ 24.85 | 18.90 | 17.00 | 28.96
none CMLLR [[76.69 [49.01[26.37 [ 16.70 [[ 45.75] 24.50 [ 15.40 [ 12.18 || 33.33
VAD CMLLR || 55.13 | 33.34 [ 20.83 | 14.63 || 38.84 | 20.73 | 13.55 | 11.47 || 26.07
MC-EM | CMLLR | 46.60 |27.65 |17.74 | 13.55 || 33.00 | 20.03 | 13.79 [ 11.18 || 22.94
oracle | CMLLR | 45.03 |26.16|17.05|13.04 || 32.98|17.94 | 13.23 | 11.18 || 22.08

Table 8.9: Detailed word error rate for MDBC-based speech feature enhancement using different
noise estimation techniques.
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Figure 8.17: Computation times in hours. The times comprise both decoding and speech
feature enhancement; and they correspond to processing the whole corpus, under all noise
conditions.
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While the difference between VAD and MC-EM is almost 2-sigma signiﬁcanﬂ the difference
between MC-EM and oracle noise is not significant at all. A comparison of the computation
times in Figure [8.9/shows that speech feature enhancement with either VAD or MC-EM based
noise estimation speeds up the decoding time by a factor of 4.3 on the first pass compared to
the baseline. On the second pass, it is a factor of 3.2. With oracle noise, the speed-up is 5.3
and 4.5, respectively. These results clearly demonstrate that speech feature enhancement has
advantages with respect to both the word error rate and computational cost. Figure[8.18|finally
gives a direct comparison to the multi-style system from Section This system has been
trained on noisy speech, using the noise types which are present in the test set plus two further
noise types (see Section [8.4.1|for details).
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Figure 8.18: MDBC in direct comparison to the multi-style trained system from Section|8.4.1
MDBC was using the MC-EM noise estimate. The multi-style system was trained on noisy speech
only (without enhancement).

Obviously, the multi-style system performs well, with a relative reduction of more than 30%
over the clean speech training baseline. Nevertheless, the multi-style system cannot compete
with MDBC based speech feature enhancement — at least not on the first pass. This changes
after CMLLR adaptation where the multi-style system is slightly (4.1%) but not significantly
better than MDBC. Regarding these results, it is important to note that MDBC just used the
baseline system, which has been trained on clean speech (i.e. the baseline system from Section
[.4.T). The noise was estimated with the MC-EM algorithm. The auxiliary clean speech model
which was used in all speech feature enhancement and reconstruction experiments had only
128 Gaussian components. This compares to 67017 Gaussians for the clean speech acoustic
model and to 80178 Gaussians for the multi-style acoustic model.

8.4.8 Validation on a Larger Set

In order to validate the results from the previous section on a larger set, the most important

experiments are finally reported under additional noise conditions. In particular, the noise

7 It is definitely bigger than 1-sigma.
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conditions are grouped into two categories: a “stationary” category, which consists of tank
(leopard) and destroyer engine room (destroyereng) noise; and a “non-stationary” category,
which consists of factory (factory2) and destroyer operations room (destroyerops) noise. Fig-
ure[8.19shows the results on the second pass, after CMLLR adaptation. As expected, the base-
line WER (none) is 11.1% higher with non-stationary noise than it is with stationary noise. At
the same time, the relative improvement through speech feature enhancement is much lower:
13.4%, 19.7%, 23.7% with non-stationary noise compared to 20.0%, 29.4%, 31.2% with station-
ary noise, both respectively for MDBC with VAD, MC-EM and oracle noise estimation. In both
cases, MC-EM based noise estimation performs significantly better than VAD with 1-sigma sig-
nificance (with stationary noise it is almost 2-sigma). The difference between oracle noise and
MC-EM noise estimation is not significant. The detailed results in tables and reveal
that with tank noise MC-EM even outperforms oracle noise — at least on the first pass.
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Figure 8.19: Comparison of word error rates in stationary and non-stationary noise conditions.
Results are shown for the second pass only and they are averaged over the sub-conditions of each
category. The bars labeled with VAD, MC-EM and oracle again show MDBC results for the indi-
cated noise estimation method. The first bar (none) shows the baseline.

noise speaker destroyer engine room tank interior average
estimation | adaptation || 05dB | 10dB | 15dB | 20dB || 05dB | 10dB | 15dB | 20dB || WER
none none 89.56 | 74.54 | 55.21 | 37.17 || 30.98 | 19.94 | 15.72 | 14.08 || 42.15
VAD none 64.22 | 42.17|28.21 | 21.09 || 24.73 | 18.13 | 16.11 | 14.05 || 28.59
MC-EM none 56.41 | 36.57 | 24.47 | 19.05 || 22.78 | 17.91 | 14.97 | 14.66 || 25.85
oracle none 54.70 | 34.95 | 24.49 | 19.33 || 24.08 | 18.46 | 16.29 | 14.88 || 25.90
none CMLLR || 76.69 | 49.01 | 26.37 | 16.70 || 17.46 | 11.76 | 9.76 | 9.13|| 27.11
VAD CMLLR || 55.13 |33.34|20.83|14.63 || 17.63 | 11.55 | 10.27 | 10.20 || 21.70
MC-EM CMLLR || 46.60 | 27.65|17.74|13.55 || 15.53 | 11.26 | 10.77 | 10.03 || 19.14
oracle CMLLR || 45.03 | 26.16|17.05|13.04 || 15.93 | 11.23 | 10.73 | 10.03 || 18.65

Table 8.10: Detailed word error rates in stationary noise conditions. Results are shown without
speech feature enhancement (none) as well as with MDBC. In the latter case, the noise estimate
is obtained through VAD, MC-EM and oracle noise estimation.
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noise speaker || destroyer operations room factory site average
estimation | adaptation || 05dB | 10dB | 15dB | 20dB || 05dB | 10dB | 15dB | 20dB || WER
none none 81.27|56.22 | 33.71 | 20.71 || 63.06 | 42.86 | 28.62 | 22.56 || 43.63
VAD none 66.64 | 43.49 | 26.86 | 19.19 || 44.75 | 28.40 | 20.03 | 16.71 || 33.26
MC-EM none 68.63 [ 43.73 | 26.11 | 17.91 || 40.74 | 25.46 | 18.66 | 16.66 || 32.24
oracle none 60.65 | 37.10 | 23.58 | 17.62 || 37.44 | 24.85 | 18.90 | 17.00 || 29.64
none CMLLR 70.86 | 40.74 | 21.29 | 13.16 || 45.75 | 24.50 | 15.40 | 12.18 || 30.49
VAD CMLLR 59.67 | 34.31|19.28 | 13.40 || 38.84 | 20.73 | 13.55 | 11.47 || 26.41
MC-EM CMLLR 55.35|31.94|17.84 | 12.66 || 33.00 | 20.03 | 13.79 | 11.18 || 24.47
oracle CMLLR 52.48|29.73116.80 | 11.64 || 32.98 | 17.94 | 13.23 | 11.18 || 23.25

Table 8.11: Detailed word error rates in non-stationary noise conditions. Results are shown
without speech feature enhancement (none) as well as with MDBC. In the latter case, the noise
estimate is obtained through VAD, MC-EM and oracle noise estimation.

8.4.9 Using Gaussian Mixture Noise Distributions

So far, it has been presumed that the distribution of noise can be well approximated as a sin-
gle Gaussian. But that is clearly violated in non-stationary environments where noise is time-
varying. This section challenges the Gaussian approximation and demonstrates that better
results can be achieved through use of a Gaussian mixture approximation. This is done at the
hand of oracle experiments, in which a Gaussian mixture noise distribution is trained on the
true noise signal (once for each utterance). Figure[8.20} (a) shows the resulting word error rates
in dependency of the number of Gaussians (1, 2, 4, 8, 16). Roughly, whenever the number of
Gaussians is doubled the WER undergoes a relative drop of 3.3% (on average), with the largest
drop (of 5.0%) occurring when the number of Gaussians is increased from 8 to 16. In particu-

lar, with 16 Gaussians the total reduction is 12.6% compared to using a single Gaussian. This

35 50
30 45
I 40

25
35
20 30
15 25

1 2 4 8 16 1 2 4 8 16
W WER 28,96 | 28,2 27,3 26,64 253 \ \- hours 43,38 39,38 | 35,46 34,67 37,17
(a) word error rate (b) computation time in hours

Figure 8.20: Word error rates and computation times for speech feature enhancement with ora-
cle Gaussian mixture noise distributions. The results refer to the first pass. The errors bars indi-
cate the 68.3% (1-sigma) confidence intervals.
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indicates that we have not yet tapped the full potential of the MDBC approach. Figure[8.20} (b)
shows the corresponding computation times in hours. The bar plot reveals that the total com-
putational cost — including both speech feature enhancement and decoding - is decreasing
with the number of Gaussians; and that although the cost of MDBC linearly increases with the
number of Gaussians. The minimum computation time seems to be reached at 8 Gaussians.
Table[8.12]again shows the detailed word error rates of the individual experiments. There ob-
viously are large improvements at lower SNRs, especially at 5 dB destroyer engine noise where
the relative reduction is 23.1% with 16 Gaussians compared to a single Gaussian. And the fact
that we get such large improvements with relatively stationary noise indicates that some of the
gains might be due to other factors, such as a a better treatment of the nonlinear interaction
function. This reasoning is supported by the fact that a Gaussian mixture approximation of
the noise results in more Gaussians with smaller variances, which subsequently leads to lower
approximation errors during construction of the joint distribution of speech and noise (see

Section[3.8).

number of | speaker || destroyer operations room factory site average

Gaussians | adaptation || 05dB | 10dB | 15dB | 20dB || 05dB | 10dB | 15dB | 20dB || WER
1 none 60.65 [ 37.10 | 23.58 | 17.62 || 37.44 | 24.85 | 18.90 | 17.00 || 29.64
2 none 54.07 { 33.82 | 23.80 | 19.63 || 35.90 | 23.34 | 18.61 | 16.44 || 28.20
4 none 52.02 { 33.30 | 23.19 | 18.01 || 34.23 | 23.36 | 18.56 | 15.74 || 27.30
8 none 50.85 31.77 | 22.61 | 17.72 || 32.43 | 23.55 | 17.93 | 16.25 || 26.63
16 none 46.65|29.99|21.29 | 17.36 || 29.90 | 22.23 | 18.46 | 16.54 || 25.30

Table 8.12: Detailed word error rates with Gaussian mixture noise distributions. The given
results refer to the first pass; and they are shown in dependency of the number of Gaussians.

8.5 Experiments with real Noise

This section validates the usefulness of Bayesian speech feature enhancement under real con-
ditions. That is achieved by performing experiments on the AVICAR corpus [240], which has
been recorded in several cars driving along a highway with up to 55 miles per hour (see Section
for the details). Based on the results from the previous sections, the noise is estimated
with voice activity detection (VAD) or with the Monte-Carlo EM approach from Section[6.4.5

Feature enhancement is performed with mode-dependent bias correction (MDBC). Figure[8.2]]
shows the resulting word error rates on the connected digits (phone number) task of the “35D”
condition. In this condition the cars are driving at 35 miles per hour with the windows down.
The signal-to-noise ratio varies between 15 and -10 dB. The bar plots show results for two dif-
ferent feature sets: the LDA features which Millennium uses as a default (see Section|5.1) as well
as 13-dimensional Mel frequency cepstral coefficients (MFCCs) with concatenated Delta and
Delta-Delta features, which are essentially the first and second order derivatives of the MFCCs
with respect to time [103] [104].
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20 20 I
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(a) LDA features (b) MFCC + Delta features

Figure 8.21: Word error rates for MDBC based speech feature enhancement with 68.3% (1-sigma)
error bars. The noise has been estimate with voice activity detection (VAD) or with the Monte
Carlo EM algorithm (MC-EM). The first bar shows the baseline (none), without speech feature
enhancement.
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(a) LDA features (b) MFCC + Delta features

Figure 8.22: Word error rates for MDBC based speech feature enhancement with MC-EM based
noise estimation. The plots show the results for the individual iterations.

Without speech feature enhancement (none), LDA features perform equally well as MFCC +
Delta and Delta-Delta features. This, however, changes after MDBC based speech feature en-
hancement. Here, LDA featuresﬂ lead to a significant reduction of the word error rate, with
relative improvements of 22.8% and 33.2% for VAD and MC-EM based noise estimation. The
use of Delta features, on the other hand, increases the word error rate by 7.8% and 19.2%, re-
spectively. This behavior might be explained by the fact that the LDA projects discriminatory
irrelevant parts of the feature space to null. Plain MFCC features, on the other hand, can be ex-
pected to be more sensitive to inter-frame fluctuations - such as those introduced by log-Mel
speech feature enhancement (see time ticks 10 to 65 in Figure[8.23} (b)). This sensitivity may
be reduced by bandpass-filtering the MFCCs [187] or by re-synthesizing the speech signal with
a spectral envelope Wiener filter which smoothes the clean speech estimate in time.

8 Note that this is consistent with the previous sections in which LDA features have been used exclusively.
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(a) noisy speech (b) enhanced speech

Figure 8.23: Time-frequency representation of a noisy utterance. The x-axis represents timein 10
millisecond ticks. The y-axis represents Mel frequency bins. The color indicates the intensity in
dB, with red marking high energy, yellow and green marking medium energy and blue marking
low energy.

Turning back to Figure[8.21}- (a), we see that MC-EM based noise estimation outperforms VAD-
based noise estimation. Although the difference between the two methods is not statistically
significant, MC-EM gives a 2-sigma significant improvement over the baseline whereas VAD
gives a 1-sigma significant improvement only. These results demonstrate that MDBC based
speech feature enhancement works in practice. Figure [8.24]shows the computation times in
minutes. In case of LDA features, speech feature enhancement with VAD and MC-EM based
noise estimation gives a relative speed-up of 7.5% and 16.0%, respectively, compared to the
baseline. With MFCC + Delta features, the speed-up is 57.6% and 54.6% (see Figure 8.24} (b)),
although the WER does not improve in this case. Regarding the above experiments, it should
be mentioned that the ideal channel is not known in this section (in contrast to the experi-
ments with added noise from Section[8.4.6). Hence, speech feature enhancement is performed
without channel compensation, using an auxiliary clean speech model that has been trained
without the utterance-wise normalization procedure from Section|8.4.6

100 100
80 80
60 60
40 40 —
20 — 20 —
0 0
none VAD MC-EM none VAD MC-EM
(a) LDA features (b) MFCC + Delta features

Figure 8.24: Computation time in minutes for the baseline (none) as well as for MDBC based
speech feature enhancement with VAD and MC-EM based noise estimation. Note that the times
comprise both decoding and speech feature enhancement.
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8.5.1 Comparison to ETSI AFE Features

Table[8.13|again shows the detailed word error rates for LDA and Delta features in comparison
to the ETSI AFE features that have been proposed by the European Telecommunications Stan-
dards Institute [243]. In particular note that the table shows results for both the 35D and 35U
conditions in which the car is driving at 35 miles per hour with the windows down (D) or up
(U). In both cases, the combination of LDA features with MDBC based speech feature enhance-
ment gave significant improvements. ETSI AFE features [243] performed by far the worst — and
that although the AFE includes speech enhancement steps such as two-stage Wiener filtering
and waveform processing [244]. The results are again subsumed in Figure[8.25} and they
stand in contrast to the good performance that the AFE gave on the training corpus, i.e. the
IDL condition of the AVICAR corpus for which the WER was 1.28% for the AFE compared to a
WER of 2.57% for LDA features.

ASR | condi- || base- || VAD MC-EM,, iteration VAD + MC-EM, iteration
features | tion || line 1 | 2 | 4 | 6 1 | 2 | 4 | 6
AFE 35D 24.78 — — — — — — — — —
Delta 35D 15.25 || 16.44 || 16.70 | 16.74 | 17.34 | 18.18 || 19.30 | 19.36 | 19.29 | 19.29
LDA 35D 15.54 || 12.00 || 12.85|11.27 | 10.64 | 10.38 || 11.91 | 11.16 | 10.70 | 10.72
AFE 350 12.82 — — — — — — — — —
Delta 35U 7.94 || 897 || 9.83 | 9.71 | 9.65 | 10.01 || 9.18 | 9.29 | 9.32 | 9.56
LDA 350 7.35 5.79 || 6.47 | 6.03 | 5.51 | 5.30 || 5.52 | 5.26 | 5.07 | 5.01

Table 8.13: Detailed word error rates with the ETSI AFE [243], MECC+Delta and LDA features.
Results are shown for the 35D and 35U conditions of the AVICAR corpus, in which the car is driv-
ing at 35mph with the windows up (U) or down (D). The VAD column shows WERs for MDBC
based speech feature enhancement with VAD based noise estimation. The MC-EM columns show
the corresponding results with MC-EM based noise estimation with and without VAD based ini-
tialization.

25 25
20 20
15 15
10 10

] ] .

0 0

AFE LDA LDA+MBFE AFE LDA LDA+MBFE
(a) 35D condition (b) 35U condition

Figure 8.25: Word error rates on the 35D and 35U conditions of the AVICAR corpus, using ETSI
AFE features, baseline LDA features and LDA features with MDBC based speech feature enhance-
ment and MC-EM based noise estimation.
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8.6

Summary of the Speech Recognition Results

Regarding the mid-size (5000 word) vocabulary MC-WSJ-AV corpus [117] with artificially added
noise from the NOISEX-92 database [118]], is has been shown that:

10.

11.

12.

. Millennium LDA features (see Section[5.1) perform slightly better on noisy speech than

the ETSI AFE (Section|8.4.2).

. particle filter based speech feature enhancement improves the ASR results by > 10% (rel-

ative) on the first pass (Section|8.4.3).

the phase-averaged model from Section performs a little better than the zero-phase

factor model (Section|8.4.3).

with oracle masks, the proposed bounded conditional mean imputation (BCMI) tech-
nique from Section[7.3]significantly outperforms the other (considered) missing feature

reconstruction techniques (Section|8.4.4).

in particular, BCMI reduces the baseline word error rate by 45% (relative) on the first pass
and by 40% on the second pass (with CMLLR adaptation); this compares to 33% (on both
passes) for bounded mean imputation (DBMI) [209} 20] (Section[8.4.4).

at the same time, BCMI lowers the total computation time of speech recognition (includ-

ing feature reconstruction) by more than 70% (Section|3.4.4).

BCMI and DBMI significantly outperform particle filter based speech feature enhance-

ment (with oracle masks).

the combination of particle filtering and missing feature reconstruction gives a slight im-

provement on the first pass only; hence, is not really worthwhile (Section|8.4.4).

. mode-dependent bias correction (MDBC) from (6.6) performs better than the full condi-

tional expectation (FCE) from (6.5); both perform significantly better than particle filter
based speech feature enhancement (Section|[8.4.6).

for MDBC there is no big difference between using full and diagonal covariance matrices;

FCE, however, does not seem to work with full covariance matrices (Section|8.4.6).

noise estimation with the Monte Carlo expectation maximization (MC-EM) algorithm
from Section improves the ASR results by more than 10% compared to voice activity
(VAD) based noise estimation (Section|8.4.7).

MC-EM noise estimation performs almost as well as oracle (perfectly known) noise; in
particular, it performs better than the Gaussian mixture EM algorithm from Section|6.4.2

(with full covariance matrices).
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13.

14.

15.

16.

17.

18.
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MDBC performs significantly better than multi-style training on the first pass; it is only

a little worse than multi-style training on the second pass.

MDBC reduces the total computation time of speech recognition (including feature en-
hancement) by up to 81% (Section|8.4.7).

MDBC with MC-EM noise estimation performs 42.5% and 31.2% (1st and 2nd pass) bet-
ter than the baseline and therewith performs almost as well as BCMI with oracle masks
(although it does not make use of prior knowledge about the noise such as BCMI).

BCMI (with oracle masks) and MDBC (with MC-EM based noise estimation) give better
ASR results than (unsupervised) speaker-wise CMLLR adaptation, and that at a much

lower computation time.

combining any of the feature enhancement and reconstruction techniques with CMLLR
adaptation further improves the results; in particular, it always results in a lower WER
than CMLLR adaptation only.

the ASR results and computation times, which are obtained with MDBC based speech
feature enhancement, can be further improved by using Gaussian mixture noise distri-

butions (Section|(8.4.9).

enhancement | feature | training | noise / mask || word error rate || computation time
method type type estimation || abs. | impr. || abs. | impr.
| none | LDA | clean | none || 51.70 | 0% || 230h | 0% |
none LDA | multi-style none 36.56 | 29.3% || N/A N/A
CMLLR LDA clean CMLLR 33.33| 35.5% || 567h -147%
AFE AFE clean AFE 54.82 | -6.0% || 622h -170%
PA-PF LDA clean PF 43.26 | 16.3% || 249h -8.3%
PA-PF+DBMI | LDA clean PF 40.44 | 21.8% || 282h -22.6%
CMI LDA clean oracle 43.77 | 15.3% || 117h 49.1%
BCMI LDA clean oracle 28.14 | 45.6% 67h 70.9%
DBMI LDA clean oracle 3448 | 33.3% || 41h 82.2%
FCE (diag) LDA clean oracle 32.61| 36.9% || N/A N/A
MDBC LDA clean oracle 28.96 | 44.0% || 43h 81.3%
16G-MDBC LDA clean oracle 2531 | 51.1% || 37h 83.9%
MDBC LDA clean VAD 33.26 | 35.7% 53h 77.0%
MDBC LDA clean MC-EM 29.75 | 42.5% 54h 76.5%

Table 8.14: Summary of the speech recognition results (first pass) with added noise, compared to
speaker-wise noise adaptation (CMLLR), multi-style training and the ETSI AFE. The table shows
the absolute (abs.) WER and the improvement (impr.) in relation to the baseline (first row).
The last two columns show the corresponding computation times in hours. 16G-MDBC denotes
MDBC with a 16-component Gaussian mixture noise distribution.
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Regarding the phone number task of the AVICAR corpus [240], which was recorded under real
noise conditions, it has been shown that:

1. LDA features and MFCC + Delta features perform equally well without speech feature
enhancement, although LDA features result in a lower computation time.

2. in combination with LDA features, MDBC based speech feature enhancement signifi-
cantly improves the speech recognition results; with MFCC + Delta features, however, it
increases the WER.

3. although VAD based noise estimation already gives good results in practice, the proposed
MC-EM algorithm further improves the results.

4. the baseline LDA features significantly outperform AFE features on noisy speech (35D
and 35U conditions) although, on the training corpus (IDAL condition), the AFE per-
forms twice as well as baseline LDA features.

5. on noisy speech, the total computation time with MBFE (on top of LDA features) is com-
parable to the computation time with the ETSI-AFE.

enhancement | feature | training | noise / mask || word error rate || computation time
method type | type | estimation || abs. | impr. || abs. | impr
none LDA clean none 1554 | 0% 37.5m 0%
MDBC LDA clean VAD 12.00 | 22.8% || 34.7m 7.5%
MDBC LDA clean MC-EM 10.72 | 31.0% || 31.2m 16.8%
none Delta | clean none 1525 1.9% |/99.1m| -164%
MDBC Delta | clean VAD 16.44| -5.8% ||42.0m | -12.0%
MDBC Delta | clean MC-EM 19.29 | -24.1% || 449m | -19.7%

|  AFE | AFE | clean | AFE  [[24.78] -59.5% [|30.3m | 19.2% |

Table 8.15: Word Error rates and computation times in minutes for the 35D condition. The
improvement (impr.) is measured in comparison to baseline LDA features (first row).

enhancement | feature | training | noise / mask || word error rate || computation time
method type | type | estimation | abs.| impr. abs. | impr.
none LDA clean none 2.57 0% 9.2m 0%
none Delta | clean none 2.89| -125% |[429m | -366%
AFE AFE clean AFE 1.28 | 50.2% 8.8m 4.3%

Table 8.16: Word Error rates and computation times in minutes for the IDL condition. The
improvement (impr.) is measured in comparison to baseline LDA features (first row).
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Conclusions

This work has shown how the problem of speech recognition in noise can be treated within
the framework of Bayesian state estimation. That started with Chapter[3} which systematically
introduced the Bayesian state estimation framework. Next to developing a transformation-
centric view, which shifts the whole complexity of estimation to the transformation of random
variables, the chapter presented two new transformation methods, namely: the adaptive level
of detail transform (Section and the extensive unscented transform (Section[3.6). These
transformations were shown be more accurate for nonlinear estimation problems, especially
those which occur in the context of speech feature enhancement (Section[3.8). Chapter[4] ex-
tended this approach to the sequential level. Apart from deriving all standard tracking algo-
rithms from the transformation-centric point of view, the chapter also described a novel Gaus-
sian mixture filter (Section[4.6.3). This filter was based on the adaptive level of detail transform
and it was shown to have a superior performance compared to other nonlinear tracking algo-

rithms (Section(4.8).

Chapter|5]took the first steps towards speech recognition by investigating the effect of noise to
clean speech features (Section[5.2.1). This led to the development of a phase-averaged model
(Section[5.2.3) which more accurately describes the interaction between speech and noise (see
the experimental comparison in Section[5.2.5). Section also derived the inverse of this
model and therewith provided a noise-reduction rule in the feature domain. Chapters[6/and[7|
are the main content sections of this thesis. They describe two principally different approaches

for removing noise from noisy speech features, namely:

1. Bayesian speech feature enhancement, which tries to stochastically map noisy speech to

185
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clean speech features (Chapter|6)

2. missing feature reconstruction, which tries to infer the values of noise corrupted fre-

quency bins from non-corrupted ones (Chapter|[7).

These approaches are related in that they can both be derived within the framework of
Bayesian state estimation, just under different models of how noise affects clean speech fea-
tures (see Section[7.2). Chapter|[6]started by giving the minimum mean square error estimate
of speech feature enhancement (Section[6.3), as well as a computationally efficient approxi-
mation thereof. The remaining part of the chapter mostly focused on noise estimation. This
included the derivation of a general EM algorithm for noise estimation as well as two new im-
plementations thereof: a Gaussian mixture implementation, which uses the unscented trans-
form (Section[6.4.4), and a Monte Carlo implementation with Parzen window density estima-
tion (Section[6.4.5). Section[6.4.3|showed that these implementation avoid some of the stability
issues which are encountered in other work in the literature. In addition to stationary noise es-
timation with the EM algorithm, Section [6.5| presented a particle filtering approach that uses
the phase-averaged interaction function. This approach avoids stability problems due to the
relative phase. Chapter [7|introduced classical missing feature reconstruction methods (Sec-
tion[7.1) and then went on with deriving a bounded conditional mean imputation technique
(Section[7.3). This required the introduction of box-truncated Gaussian distributions (Section

[7.3.1).

The experimental evaluation in Chapter [8] demonstrated that both speech feature enhance-
ment and reconstruction techniques can significantly reduce the word error rate (WER) in

noisy environments. The most important outcomes with added noise were:

1. under ideal conditionsﬂ the bounded conditional mean imputation (BCMI) technique
from Section[7.3| outperforms all other feature domain noise reduction approaches at a
relative improvement of 45% in WER compared to the baseline (see Section|8.4.4).

2. the speech feature enhancement approach from Section achieves almost the same
performance - i.e. a 42% reduction in WER — without making use of prior knowledge
about the noise? (see Section|[8.4.7).

3. both approaches reduce the total computing time of speech recognition, as they facilitate

better pruning during decoding (see Sections8.4.4} |8.4.6(and 8.4.7).

4. noise estimation with the Monte-Carlo (MC) EM implementation (Section[6.4.5) comes
very close to perfectly knowing the noise (see Sections and|8.4.7).

Experiments in a real noise environment showed improvements of 33% relative in WER (Sec-

tion|8.5). Apart from the above, there are some lessons to be learned from the experimental

!i.e. when it is perfectly known, which parts of the speech spectrum are masked by noise
2 meaning this result is much more realistic than the BCMI result from above
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chapter. Firstly, the use of full covariance matrices appears to cause stability issues in combina-
tion with the minimum mean square error solution from speech feature enhancement (Section
[6.3). This result may be explained by the fact that the correlation (which is introduced through
full covariance matrices) allows errors to translate across frequency bands. That claim is sup-
ported by the fact that the problem is avoided by (a) using the mode-dependent bias correction
technique from Section|6.3.2} which essentially throws away the covariance information, or (b)
using diagonal covariance matrices instead of full covariance matrices (see the experiments in
Section . It is further supportecﬂ by the good performance of Monte Carlo based noise
estimation (Section[8.4.7) compared to the bad performance of Gaussian mixture based noise
estimation (with full covariance matrices). Another lesson to be learned from Chapter(8]is that
the use of a Gaussian mixture noise distribution can significantly improve the performance
of speech feature enhancement (see Section[8.4.9). This approach is, however, hampered by
the fact that the Gaussian mixture noise distribution is not so easy to estimate in practice. In
principle, the Monte Carlo EM algorithm from Section could be extended to (1) sample
from a Gaussian mixture noise distribution and (2) re-estimating the Gaussian mixture noise
distribution from the importance weighted samples by using a second EM algorithm (similar
as in [54])). But an initial implementation in the framework of this thesis did not significantly
improve the performance compared to a single Gaussian. Hence, Gaussian mixture noise esti-

mation remains an open problem.

3 Note that EM-based noise estimation essentially uses the same conditional expectation as the MMSE clean
speech estimate.
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