NONLINEAR ASPECTS
OF
TELECOMMUNICATIONS

DISCRETE VOLTERRA SERIES AND
NONLINEAR EcCHO CANCELLATION

Andrzej Borys
Institute for Telecommunications

ATR Bydgoszcz, Poland

CRC Press

©2001 CRC Press LLC



Library of Congress Cataloging-in-Publication Data

Borys, Andrzej
Nonlinear aspects of telecommunications : discrete volterra series and nonlinear echo
cancellation / Andrzej Borys.
p. cm. -- (Electronic engineering systems series)
Includes bibliographical references and index.
ISBN 0-8493-2571-4
1. Echo suppression (Telecommunication) 2. Volterra equations. I. Title. II. Series

TK5102.98 .B67 2000
621.382--dc21 00-057180
CIP

This book contains information obtained from authentic and highly regarded sources. Reprinted material
is quoted with permission, and sources are indicated. A wide variety of references are listed. Reasonable
efforts have been made to publish reliable data and information, but the author and the publisher cannot
assume responsibility for the validity of all materials or for the consequences of their use.

Neither this book nor any part may be reproduced or transmitted in any form or by any means, electronic
or mechanical, including photocopying, microfilming, and recording, or by any information storage or
retrieval system, without prior permission in writing from the publisher.

The consent of CRC Press LLC does not extend to copying for general distribution, for promotion, for
creating new works, or for resale. Specific permission must be obtained in writing from CRC Press LLC
for such copying.

Direct all inquiries to CRC Press LLC, 2000 N.W. Corporate Blvd., Boca Raton, Florida 33431.

Trademark Notice: Product or corporate names may be trademarks or registered trademarks, and are
used only for identification and explanation, without intent to infringe.

© 2001 by CRC Press LLC

No claim to original U.S. Government works
International Standard Book Number 0-8493-2571-4
Library of Congress Card Number 00-057180
Printed in the United States of America 1 2 3 456 78 90
Printed on acid-free paper

©2001 CRC Press LLC




Preface

The area covered by this book is the discrete Volterra series and its application to
cancellation of nonlinear echo in digital telecommunication systems. This is the first
volume of Nonlinear Aspects of Telecommunications, which, as planned, will con-
tain altogether three volumes.

This volume consists of two chapters. The first chapter is devoted to explanation
of basics of the discrete Volterra series. The basic definitions and notions regarding
the discrete Volterra series, conditions for convergence and stability, and matrix
representation for multiple-input and multiple-output nonlinear digital systems are
presented. A very important problem of approximating a nonlinear digital system
with the use of the discrete Volterra series is dealt with on many pages. The newest
achievements in this area, not available in textbooks, are presented here. Finally,
other possible approximations for nonlinear digital systems are discussed.

The second chapter deals with the problem of nonlinear echo cancellation. After
introductory material regarding basics of adaptive cancellers, structures for nonlinear
echo cancellers using nonlinear transversal filters for baseband transmission are
analyzed. Nonlinear echo cancellers for voiceband transmission, as well as inter-
leaved structures, are presented in the last section of this chapter.

The book can serve as a text for graduate students of telecommunications. It
can be also helpful for engineers involved in the design of telecommunication
systems.

At the end of this short preface, I would like to express my sincere thanks to
Zbyszek Zakrzewski, who typed the manuscript and did all the drawings. I am also
indebted to Navin Sullivan and Felicia Shapiro, editors of the CRC Press, for their
support and kind cooperation. My special thanks goes to Zdzistaw Drzycimski, the
Head of the Institute for Telecommunications of ATR Bydgoszcz, for his continuous
encouragement.
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’I Basics of Discrete
Volterra Series

1.0 INTRODUCTION

The discrete Volterra series is one of the powerful tools used in analysis of nonlinear
digital systems. In this book, we present its application to nonlinear echo cancella-
tion. Presentation of solutions of nonlinear echo cancellers is, however, preceded by
theoretical material in this chapter. This material is necessary for understanding of
an analysis presented in the next chapter. The first chapter is long and seems maybe
to be partly very advanced because of the usage of functional analysis. The range
of functional analysis applied here is, however, needed for explanation and solving
of some problems related with the discrete Volterra series, such as its convergence,
approximation of a digital nonlinear system by the discrete Volterra series, and so
on. All the fundamental notions of functional analysis used are fully explained and
illustrated by examples. It is assumed to do this at the place of their first occurrence
in the text. No special appendices are devoted to them. The functional analysis allows
us to present many known results in a more general framework, as well as to present
the recent achievements in the field, which are inherently related to the use of this
analysis.

This chapter is devoted to basics of the discrete Volterra series. Thus, after
making the introductory remarks, we continue with Section 1.1, presenting the basic
definitions regarding the discrete Volterra series. Then, the basic notions related to
nonlinear sampled-data or, using another name for such systems, nonlinear digital
systems, are explained. Section 1.3 is devoted to the multidimensional Z transform
as introductory material for the next section, which deals with the discrete Volterra
series representation in the Z domain. Further relations of this representation with
the Laplace transform and the discrete Fourier transform representations are dis-
cussed as well. The very important topic of convergence and stability of the discrete
Volterra series, and of its components, is treated in Section 1.5. The next section
presents the matrix representation for multiple-input and multiple-output nonlinear
digital systems, which have the representation in the form of a discrete Volterra
series. Here, for the first time in this book, the first notion of the functional analysis
is introduced, that is, of the norm of a vector, and of a vector-valued sequence. In
Section 1.7, the notion of fading memory of a nonlinear discrete-time system
described by a nonlinear operator is introduced. Most of the material presented there
is, however, devoted to the explanation of basic notions of functional analysis used
in the following sections. These notions are mapping, function, operator, transfor-
mation, functional, linear space of which elements are vectors, or scalar- or vector-
valued sequences, normed space, metric space, convergence and continuity with
respect to a given metric, and, very important in this book, the [* space. The topic
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of fading memory is continued in the next section, where the definitions of the
related notions of decaying memory and of approximately-finite memory are intro-
duced, and discussed as well. The relations existing between the definitions of
memories mentioned above are explained. In Section 1.9, the approximation of
nonlinear discrete-time systems, possessing fading memory, or equivalently approx-
imately-finite memory with an additional property regarding continuity of a certain
functional obtained from the operator describing a system by the discrete Volterra
series is considered. Some recent results due to Boyd and Chua, ! and due to
Sandberg, > >4 are presented. Section 1.10 concerns a specialized version of the
discrete Volterra series for binary signals. Here, realization structures of the Volterra
series approximator dependent on a defined measure of the memory length of a
system considered, and dependent on the strength measure of system nonlinearities,
are presented. The main task of Section 1.11 is consideration of the so-called
associated, or extended, expansions and their relations to the original representations.
The last section of this chapter is devoted to presentation of other approximations
different from the discrete Volterra series, such as the approximation with the use
of lattice mapping, the approximation using sigmoidal functions, and the approxi-
mation exploiting radial functions.

1.1 BASIC DEFINITIONS

The purpose of this section is to provide the reader with some basic definitions
regarding the discrete Volterra series. In the forthcoming sections, we will extend
these definitions in many directions, which are useful in applications.

To define a discrete Volterra series, let us imagine such a nonlinear discrete
system of which response to any input signal (from an allowable set of input signals)
can be described in the form of a sum of partial responses. In other words, we
postulate the output signal (output sequence), y(k) as a response to the input signal
(input sequence) x(k), where k means a discrete time, to be expressed in the form

vy =y k) +y ) +y ) +y )+ .= Yy k) (LD
n=0

Note that yO(k), y(U(k), y®(k), y3 (k) in Equation 1.1 mean the zero-order, first-
order, second-order, third-order, respectively, partial responses, and so on. Figure
1.1 illustrates Equation 1.1. In this figure, we assume that the components of the
zero-order, first-order, second-order, third-order, and so on are related in some way
with (or correspond to) respective nonlinearity orders. So the zero-order component
is an independent-of-input-signal component, the first-order component is a linear
component, the second-order component is a quadratic one, and the third-order
component is a cubic one.

When the partial responses in Equation 1.1 have the form
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y k) = h(k) (1.2)

Yy = Y ki) (1.2b)

i=—oo

oo

YWy = X3 Pk, iy i)x(i)x(iy) (1.2¢)

i) =0 iy =—oo

and in general,

y(k) = 2 2 Zh(”)(k iy i oo iy)x(i)x(iy)...x(i,)  (1.2d)

i == iy=—c

where n e N, N = {1, 2, 3, ...} meaning the set of positive integers, then Equation
1.1 (with Equations 1.2) describes a discrete Volterra series for time-dependent
systems.

It is worthwhile to make at this point a terminological remark regarding the
order of occurrence of indices in the multiple sums, as, for example, in Equation
1.2d. In Equation 1.2d, the order of occurrence of the indices i, ..., i, is the following:
ijs Iy I3 ..., I,. That order is used by many authors. However, the others use reverse
order, that s, i, ..., i3, i,, {;. Note that, using the reverse order of indexing, Equation
1.2d can be rewritten as

y(k) = Z 2 z Rk, iy, iy, ...y i) x(i)x(iy)... x(i,) (1.2d)

iy =—c0 i} =—o0

In this book, we prefer to use the first means of writing out the indices under
the symbols of multiple sums.

Note that y©(k) in Equation 1.2a does not depend upon the input signal x(k),
but eventually upon time, and equals A©(k). Here hA®(k) is the zero-order impulse
response. We assume that |h©(k)| # « for every keZ, where Z means the set of
integers, ie., Z = {..., =2, —1, 0, 1, 2, ...}. Furthermore, AV(k, i) is a standard
impulse response h(k, i) known from the theory of linear systems. Note that, in this
case, it depends upon time k. In our terminology, it is of course the first-order impulse
response. h™(k, i,, i,, ..., ), n = 2, ..., mean impulse responses of orders greater
that 1, related with higher order terms (n = 2) in Equation 1.1.

These responses depend upon time. Note also that it is assumed i, = i in Equation
1.2b for simplicity of notation.

For systems independent of time, the partial responses will look like
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y (k) = 1 (1.32)

y (k) = h (i)x(k-i) (1.3b)

i=—
oo

YOy = XY B i) x(k—i)x(k—iy) (1.3¢)

i] = —oc0 i2 = —co
and in general,

Yk = X N Y h G iy i) x(k = i) x(k = i) x(k—1i,) (1.3d)

Q=00 iy =~

input Nonlinear output
o—— Discrete F—>—0
x(k) System y(k)

(a) A nonlinear discrete system as a black box

zero-order y (k)
component

first-order
component

input J second-order

x(K) component

third-order
Component

(b) Input-output relation for a system in (a) as described by Equation 1.1

FIGURE 1.1 A nonlinear discrete system described by (1.1).
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As before, in Equation 1.2a, A” is the zero-order impulse response. Note that
this response is independent of time k, so it can be seen as a dc (direct current)
component at the output of a system. We assume |[h© # . Moreover, h()(i) is a
standard impulse response A(i) known from the theory of linear systems. Note that
in this case, it does not depend upon time k. In our terminology, it is, of course, the
first-order impulse response. h™(i,, iy, ..., i,), n = 2, ..., mean impulse responses of
orders higher than 1, related with higher order terms (n = 2) in Equation 1.1. In
this case, these responses do not depend upon time. Note finally that it is assumed
i, = i in Equation 1.3b for simplicity of notation.

We assume that all the series both in Equations 1.2 as well as in Equations 1.3
are absolutely convergent.

A notion of stationarity is very useful in the theory of systems. Regarding
nonlinear systems having Volterra series representations, we say that they are sta-
tionary, according to the definition of Rugh, 3> when their impulse responses fulfill
the following equations:

KO = h20) £ g2 = const (1.4a)
RO i) = BV0,i k) £ gV (k-iy) (1.4b)
ROk, iy, i) = BP0, i, —k, iy —k) £ g®(k—i, k—1iy) (1.4c)

and in general,

h(”)(k’ i17 i2’ ceey ln) = h(”)(o’ il _k7 iZ_k7 ey i—k) g g(’l)(k_ ila k_ i2’ ceey k_ ln)
(1.4d)

for every k € Z. In Equation 1.4d, n e N.
Let us rewrite Equation 1.4b assuming i, = i for notational simplicity; then, we
obtain

hV(k, i) = K00, i—k) = hV(0,-m) = g (m) (1.5)

where m = k — i.

Having Equation 1.5 for the linear case, we shall illustrate now the property of
stationarity on this example (see Figure 1.2). We assume for purpose of illustration
that arguments i, k, m, of the functions in Figure 1.2 are real numbers. That is, i, &,
m € R in Figure 1.2, where R is the set of real numbers. This convention of plotting
a function with integer arguments as if these arguments would be real ones will be
also used in the forthcoming sections of the book. Moreover, note that the values
of the functions in Figure 1.2 are also values belonging to the set of real numbers R.

We start with Figure 1.2a, where the function A(V(k, i) for the time instant k =
0 is shown; it has a typical form for real systems of a decaying curve for i — oo.
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LR(O)]

0 >

(a) Assumed characteristic of h"{k,i) for the time instant k=0

— =

h'%0,-k) = h'(k,0
H”OJ k) =
H“(o i k) h”‘(kl)

H'(0.). v R,k

(b) Application of stationarity property to function hm(k,i)

— =

g(m) He=m

0 m
(c) Resulting impulse response g"(m)

FIGURE 1.2 Tllustration of stationarity property in the linear case.

Note that this function is repeated in all curves shown in Figure 1.2b, where the
curves are presented after applying the stationarity property for the times i = 0, i =
i’, and i = {". These curves are mirror versions of that shown in Figure 1.2a, and are
shifted by 0, i’, and ", respectively. Furthermore, note that the operation illustrated
can be interpreted as reducing one variable in the two-variable function h(V(k, i),
which brings a one-variable function as a result, with the shifting parameter equal
to 0, i’, i, and so on. Finally, after introducing a variable m = k — i, the result
presented in Figure 1.2b can be summarized in a single one-variable function gV(m),
as shown in Figure 1.2c.
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Similarly, we can interpret Equations 1.4b, 1.4c, and, in general Equation 1.4d.
The stationarity property applied in these equations can be seen as reducing one
variable from them, making the corresponding impulse responses independent of a
moment of applying an input signal.

Now we will show that the description by the Volterra series given by 1.1 and
1.2 reduces to that given by 1.1 and 1.3, when the stationarity property is applied.
To show this, we begin with Equation 1.4a; using this equation in 1.2a gives

YWi) = g (1.6)

Similarly, substituting 1.4d in general expression for the system partial response
of the nth order given by 1.2d, we get

YU = X Y Y g k=i k=i k=) x(i)x(i) - x (i) (17)

i) = o0 iy=—co

Changing then the variables k — i,=m,p= 1, ..., n,in 1.7 leads to

y(k) = 2 z Z ¢ (my, my, ..., my)x(k = my)x(k —my)-+-x(k —m,)

my=+eo m, = toeo m, = +eo

(1.8)

Finally, note that summation order in (1.8) is of no importance, so we can rewrite
(1.8) in the form

oo

YWk = Y Y Y " my, my, e m)x(k = my)x(k —my)---x(k—m,)

Wll = —oo 7712 = —oo m” —

(1.9)

In conclusion, we see that Equations 1.6 and 1.9 represent system description
in the form of a Volterra series with partial responses as given by Equation 1.3 for
time-independent systems, with the only difference being that impulse responses are
now denoted by g"(m,;, m,, ..., m,), instead of h"(i,, i, ..., i,).

The next important notion related to the Volterra series is the notion of homo-
geneity. Let us define the partial response given by 1.2a or 1.3a as being homoge-
neous of zero degree. Furthermore, observe that for the remaining partial responses,
we can write

()n

y(k; with input signal ox) = o -y "(k; with input signal x) (1.10)

where o is some nonzero real number and n =1, 2, .... So taking 1.10 into account,
we can say that partial response y"(k) is homogeneous of degree n.
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Note that using the homogeneity property just explained, we are now able to
define the notion of the order of a partial response as introduced intuitively in the
beginning of this section. So a given partial response is of the order n, n = 0, 1, 2,
..., if and only if it is homogeneous of degree n. Moreover, note that the property
of homogeneity can be also used to define the order of an impulse response. Similarly
as before, we consider the impulse response being of the nth order if and only if it
is related with partial response, which is homogeneous of degree n.

Consider now impulse responses h"(i,, i,, ..., i,) in Equations 1.3 possessing
such a property that they become equal to zero whenever one of the arguments i,,
i ..., I, becomes negative. In other words, for A" (i,, i, ..., i,) to be equal to zero,
it is sufficient that one of the arguments i, i,, ..., i, is negative. Note that systems
having such impulse responses are called causal.

Both causality and noncausality of impulse responses are illustrated in Figure
1.3 using examples of the zero, first, and second order impulse responses.

AhO AR

ho h®
\__\ \—\v

0 g 0 i

(a) Causal impulse response h® (b) Noncausal impulse response h®

AR® ho
0 i 0 i
(c) Causal impulse response h” (d) Noncausal impulse response h®

iz

H2

(e)Causal impulse response h@ (f) Noncausal impulse response

FIGURE 1.3 Tllustration of causality and noncausality of impulse responses.

Note that by the use of causality property in Equations 1.1 and 1.3, the Volterra
series description for time-independent systems simplifies to
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y(k) = K+ Y hVi)x(k - i)

i=0

+3 N WP i) x(k—i)x(k - i) (1.11)

i1=0iy=0

+3N N VG b, i) x(k =i )x(k = i) x(k = is)....

i1=0iy=0i3=0

where lower summation limits are now equal to zero, and A© is meant as the
causal impulse response of the zero-order, as shown in Figure 1.3a. Further simpli-
fication of 1.11 is possible for input signals that are equal to zero for times k < 0,
that is, for signals applied to a system at time k = 0. Then, we get

k
y(k) = K+ Y WV i)x (k- i)

i=0

k k
+ 33 h P i) x(k—i)x(k—iy) (1.12)

i1=0iy=0

k k k
3NN B i i) x(k = i) x(k = iy)x(k— i)

i1=0iy=0i3=0

where upper summation limits are also finite. These limits are now equal to k, which
means that each of the partial responses in Equation 1.12 is a sum over a finite
number of elements.

At the end of this section, we make a remark regarding the question of when
the Volterra series describes a linear system, and a nonlinear one. In this context,
note that a system is a linear one if and only if it fulfills the equation

y(oux, +Bxy) = oy(x) + By(xy) (1.13)
where y means a system response, x; and x, are some input signals, and o and 3

are real numbers.

Taking into account Equation 1.1 with Equations 1.2 or 1.3, observe that Equa-
tion 1.13 is fulfilled only when the Volterra series is reduced to

vy = yk)= Y KOk, i)x(i) (1.14a)

i =—oo

for time-dependent systems, or to
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vk =y =3 hV (ki) (1.14b)

i=—

for time-independent systems.

One thing more needs some explanation in this section, namely, a notion of
symmetric, triangular, and regular nonlinear impulse responses (note that here,
nonlinear stands for all of them: zero-order, first-order, second-order, and so on).
Incidentally, note also that the adjective “nonlinear” is used in the literature before
the words “impulse response,” when one wants to underline consideration of a
nonlinear system described by the Volterra series.

We refer now to the stationary case as described by Equation 1.11, and define
nonlinear symmetric impulse responses in the following way:

W iyt i) £ =% Wiy i) (1.15)

* overalln!
permutations
.of indices

[STRCTIT

Explanation 1.1

Note that it follows from Equation 1.15 that the first four nonlinear symmetric
impulse responses look like

o _ 1,0 _ o
hopm = ah =h

h(l)

sym

(i) = 5h"0 = K0
RO (i, 1) = %[ha)(i,, i) +hP 3, 0] = %[h(z)(il, ir) + (i, )]
B i) = i H G i) 4 B b 1)+ 1O 15) 5 )
+h P (s, iy, i5) + KV (s, b, 1)) ]
All the symmetric impulse responses of higher orders are constructed similarly.

Explanation 1.2

Observe that
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YWk = Y Y WP, in)x(k—i)x(k—iy)

i1=0i,=0

= Y > AP i)x(k—i)x(k-iy)

ij=0iy=0
and

YWy = 3 33 kN, by i3)x(k—iy)x(k — i) x(k - i3)

i1=0iy=0i3=0

=33 N hy s i) x(k—i)x(k — i) x(k - iy)

i1=0i=0i3=0

=33 N B iy, iy)x(k— i) x(k - iy)x(k - i3)

i1=0iy=0i3=0

=Y, 2 X Wi iy ipatk—ipx(k=i)x(k=ip) = ...

i1 =0iy=0i3=0

Note that we shall have similar relations for partial response of higher orders.

Taking now into account the results presented in Explanation 1.1 and Explanation
1.2, we see that Equation 1.11 can be rewritten in the form

Y(k) = B +3 o (D x(k = i)+ B iy, i) x(k — i) x(k — i)
i i:O i i;=0iy=0 (1.16)
+N Y hn Gy, i, iy)x(k— i) x(k = i) x(k—i3) +...

i1=0i,=0i3=0

Comparing Equation 1.11 with Equation 1.16, we see that they have the same
form. Moreover, the corresponding components in these equations are equal to each
other. So it does not matter whether the impulse responses are meant in Equation
1.11 as the ordinary or symmetric ones. Note that the advantage of symmetrization
of the nonlinear impulse responses in Equation 1.11 lies in the fact that, after
performing this operation, there exist many groups of elements having the same
values. For each of these groups, we take only one element in descriptions using
the triangular and regular impulse responses. Thus a reduction of elements, which
are summed for a given nonlinearity order n, is performed to arrive at a partial
response of that order, y™(k).

To find an alternative description of Equation 1.11, which uses triangular impulse
responses, we shall introduce a special multivariable step function defined by?
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E(iy, iy ...

’0, ifany i.<0

Liy=i=-=1i,,=0
n! . . 0
: — i, = o = =0,...
vin) = St sem-1 = 0 (117)
I, = ls:+mz—1 0

nl i, iy i, 1>0,8,,5.€ {1,2,---,n—-1},n>1

Numbers m,, ..., m_in Equation 1.17 mean numbers of zeros in groups of zeros

occurring one after another in the sequence of arguments i, ..., i,,, with such a
property that the numbers between the zeros are positive numbers.
Before going further, let us illustrate now the function given by Equation 1.17.

Explanation 1.3
Note from Equation 1.17 that we have

e forn=2
0,i,<0
€(,) =41,i=0
2,i,>0
e forn=3
0, ifany of i,,i,<0
o L,ii=i,=0
BB =6 it i = 0,050 0ri,> 0,4, = 0
6,i,i,>0
e forn=4
[0, if any of iy, i,, i;< 0
Lii=i,=i=0
12,ifi, = 0,i, = 0,i,>0 or
i,=0,i,>0,i; = 0 or
€(iy, Iy, i3) = i(,i>0,i, =0,i; =0
24,ifi, = 0,i,>0,i;>0 or
,>0,i, = 0,i;>0o0r
1>0,i,>0,i; =0
124, iy, 0, ;>0
and so on.
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Ag(i)

2+ > ——o—o0—0——o—0—0—
1
*——o—o— " >
4 3 2 e 0 1 2 3 4 5 6 7 8
(a) Plot of function &(iy)
A &(iy,ip)
+6 p——-t—=e +—a—08
st
-4
+3
+2
By ST
o -~ l >
1 2 3 4 5 [ 7 8 h
2
4
(3

iz

(b) Plot of function &(isi)

FIGURE 1.4 Plots of functions€(i,) and €(i,, i,) .

The functions€(i,) and€(i,, i,) are illustrated in Figure 1.4.
It is interesting to note that the function €(i,), as illustrated in Figure 1.4a, is
not identical to the standard step function defined by

(k) =

Lk=01,23,
(1.18)

0,k<0
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The function &(k) is plotted in Figure 1.5.

4 g(k)

5 4 4 2 ' % 8 1 2 3 4 5 s 7 s
FIGURE 1.5 Standard step function &(k).

Incidentally, note that having the function e(k), the impulse response A© in
Equation 1.11 can be expressed as 7 @¢e(k) with 4® meaning only some constant. In
contrast to this, see in Figure 1.3a that 4© there means both the impulse response
of the zero-order and a constant.

It has been shown? that the triangular impulse responses can be obtained using
the following relations:

W L n® = h® w=0 (1.192)
BY )y L rV6),n =1 (1.19b)

B Giygy ees i) LR (i gy ooy 1)y = iy iy = i3y vy iy —0)s 1> 1 (1.19¢)

tri sym
We now illustrate Equations 1.19.

Explanation 1.4
Note from Equation 1.19c that we have

e forn=2
0,i,<i,
@, . @) ;o onmye . @) 0oaN s s
Rei (i1, 1) = Ry (0, )8 — 1) = Mgy (15 12), 11 = 0y
@ 0 N .
2hsym (117 12)7 41 > 3]
e forn=3
0, if any of i; < i,, i, <3
BG) ;o ey . .
hsym (lla I l3)sll =l =13
16 N ¢ ) B Do
hovi (ivs By B3) = hygy (i, b, 13)€(1) = Ip, 1 —13) = 6hs(),,)n(l],l2, iy),if iy = iy, i,>1;3 Or

i1 >1y,1, = I3

G) o e e e e
6hsym (i, 1y, 13), Iy > 1s, Iy > I3
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and so on.

To arrive at the Volterra series containing triangular impulse responses, we note
first that the functions A® (i, i,, ..., i,) on the right-hand side of Equation 1.15 can
be also meant as triangular impulse responses. Using this in Equation 1.16, we get,
finally

y(k) = by + 3 hy (Dx(k—i)+ Y Y ki) iy, in)x(k—i))x(k— i)
i=0 i =0i,=0
o (1.20)
+ 33N b (i, i3)x(k = i) x(k = ip)x(k =) + -

ij=0i,=0i3=0

Changing the variables (i, =i, + m, i,_iy; + m,, ..., i, _i, + m, ) in the expressions
under the summation symbols in Equation 1.20, successively for n = 2, 3, ..., we
obtain

y(ky = B+ Y b (Dx(k=i)+ Y b (my + i, i) x(k = my — iy)x(k - i)
i=0

my=0i,=0

3) . . . . ,
+ z Z z i (my +my + i3, my + i3, i3)x(k —my —my — i) x(k —myiz)x(k—i3) + -+
my=0my=0i3=0

(1.21)

Note that the range of the variables m; in Equation 1.21 is the same as that of
the variables i

Let us now replace quite formally the variables m; by the variables i,, i = 1, 2,
..., in Equation 1.21, and introduce then the regular impulse responses defined as’

Wy = hyl = hi, = 1" n =0 (1.222)
WG = kG = By = K@), n = 1 (1.22b)
B Giyigy ey iy) = By iyt e iy it ooty oy iy
(i1 1o ) i (i + 1y 2 ) (1226)
= W (i 4 iy oo F iy iyt e H by oy 1))E(is gy ey 1)y 1> 1

Performing the above operations leads to

Yy = B+ Y i (Dx(k=i)+ Y Y Ao (iy, i) x(k— iy — ip)x(k - i)
i=0 i\ =0iy=0
SR (1.23)
+ 303N b i, iy)x(k— iy — iy — i) x(k — iy = iy)x(k = i3) + -

i =0iy=0iy=0
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All the four kinds of nonlinear impulse responses are illustrated by an example of
an impulse response of the second order.

Example 1.1

Consider an impulse response of the second order /®(i,, i,) # 0,0 =i, = 8,0 =
i =8.

(c) Arguments for which &®,(i,,i,)#0 (d) Arguments for which A% (i,,1,)#0

FIGURE 1.6 Illustration of notions of symmetric, triangular, and regular nonlinear impulse
responses.

We assume here that 2®)(i,, i,) has nonzero values in the range 0 < i, =< 8,0 <
i, = 8. Figure 1.6a shows schematically the arguments i, and #, for which the function
h®(i,, i,) is nonzero. Note that it is assumed in Figure 1.6a that the values in the
lower triangle shown are different from those occurring in the upper triangle. In
Figure 1.6b, the effect of performing the symmetrization operation is seen: there is
full symmetry between nonzero values in the upper and lower triangle. Figure 1.6c
shows that the two triangles of Figure 1.6b are reduced to only one, with the function
values adjusted, respectively, to preserve the values of the function y(k). Finally,
note that the triangle of Figure 1.6d is placed the other way compared to that of
Figure 1.6c.
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1.2 NONLINEAR SAMPLED-DATA SYSTEMS

Generally, we can say that electrical signals are continuous in analog systems and
discrete in digital ones. However, because we have two variables, time and amplitude,
which can be made discrete in processes illustrated schematically in Figures 1.7 and
1.8, four situations are possible. These situations are shown in Figure 1.9.

time
; i

0 t [msec]

== sampling in time with sampling period Tg

L Il ! L l >
T | U T 1 »

0 Ts 2Ts 3Ts 4Ts t [msec]
== dropping Tg
0 1 2 3 4 =

k [integer numbers]

FIGURE 1.7 Discretization (digitalization) in time shown schematically.

amplitude

4 [mV] 4 mV] A [integer numbers]
< 6Q T 6 T
£ | i
zo 5Q 5
= Q.
55w o,
5§ £
2% QT g 3 T
8z s
28 2 T 2 +
= 3
g.c‘
@ QT 1 +

T »

FIGURE 1.8 Discretization (digitalization) of amplitude shown schematically.

In Figure 1.9, x(7) denotes a continuous signal; that is, signal that is continuous
both in time and amplitude. This fully continuous signal is also called an analog
one. Furthermore, when the amplitude of a signal can take on only discrete values
from a prescribed set of numbers, then we have a signal denoted as x,(#) in Figure
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1.9. Here the subscript A underlines the fact that this is a signal with a discrete
amplitude. On the other hand, when the signal x() is sampled in time, as shown on
the right-hand side of Figure 1.9, we arrive at a discrete signal x(k). Finally, the
signal x(k) can take on only discrete values both in time and amplitude, as illustrated
by means of a signal x,(k) in Figure 1.9. The signal x,(k) is a fully digital one. In
the literature, the signals x(k) and x,(k) are generally referred to as sampled-data
signals because of sampling in time. Moreover, note that in most considerations, no
distinction is made between them. So we also do not distinguish between these
signals in this book unless a situation forces us to show the difference. Hence, when
we write x(k), this stands for both the signals: discrete only in time, and discrete in
both time and amplitude. Furthermore, note that, in the literature, the signals x(k)
and x,(k) are both frequently referred to simply as discrete signals. We follow this
convention in this book.

Continuous time Discrete time
h A
. x(t) 81 x(k)

[}
k-]
2 6 6
El N
© 4 4.
7]
3 / \
3 2 \ S Y
£
S \ > I >
o o 2 4\ s B j 13 1% sk

A 'y

Xa(t) xu(k)
g | o o™
2
a 6 &
£
@
2 4 4
o
@
a 2 i

o 2 4 g ¢ 4o 2 4 81l k

FIGURE 1.9 Four possible situations when making time and/or amplitude of an electrical
signal discrete.

Now we can give the definition of sampled-data systems. Sampled-data systems
are systems that process sampled-data signals or discrete signals. Furthermore,
nonlinear sampled-data systems are sampled-data systems that additionally possess
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some nonlinearities. Finally, we mention that in this book we will use equivalently
the terms nonlinear digital systems and nonlinear discrete systems when referring
to nonlinear sampled-data systems.

We present now two examples of nonlinear sampled-data systems. Note that the
first example presented comes from the automatic control area, and is a classical
one of a linear plant with a nonlinear feedback. The second example comes from
the telecommunications area, and describes a digital transmission channel with a
quadratic nonlinearity involved.

Example 1.2
Figure 1.10 shows a linear plant with a nonlinear feedback.

sampler

> ww

sampler T.
s y(0

x(® ——?-(-@-—‘5)——9 linear plant
Ts

nonlinear feedback

eO=ary O+ Sany ()
n=1

FIGURE 1.10 An example of a linear plant with nonlinear polynomial-type feedback.

Observe from Figure 1.10 that the presented system is not a purely digital one.
We see here both analog signals such as x(#), y(f), and c(f), and discrete ones, such
as e(kT,) and y(kT,). Note that the signals e(kT,) and y(kT,) have kT, that is, k times
the sampling period 7 as an argument. When we drop T, which is a common practice
in the signal processing literature, we obtain e(k) and y(k). We are then consistent
with the notation assumed in Figure 1.9.

Example 1.3

Figure 1.11 shows a telecommunication tract consisting of a transmitter, a nonlinear
channel with quadratic nonlinearity and corrupted by an additive noise, and a receiver.

Note that the system in Figure 1.11 is not purely digital, similar to that shown
in the previous figure. This is because of the occurrence of analog signals x.(f) and
y.(?), besides the digital ones x(k) and y(k). However, when the telecommunication
tract in Figure 1.11 is considered as a black box between the points, where the
signals x(k) and y(k) are written, then such a box can be assumed to represent a
digital channel. Note that the transmitter in Figure 1.11, among other things, converts
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" . f) k)
x(k) ) x(0 nonlinear channel with Ye{ )
e&—> transmitter quadratic nonlinearity receiver —>—e

noise

FIGURE 1.11 An example of a nonlinear telecommunication channel possessing quadratic
nonlinearity and corrupted by additive noise.

the digital signal x(k) into the analog one x (). Similarly, the analog signal y (¢) is
converted by the receiver into the digital one y(k).

Note that for some parts of the system, or the whole system, as the relation
between y(kT,) and e(kT,) in Figure 1.10 and the relation between e(k) and y(k) in
Figure 1.11 can be described by the discrete Volterra series. Other examples of
nonlinear sampled-data systems will follow in the course of this book, some of
which will be discussed in great detail.

1.3 MULTIDIMENSIONAL Z TRANSFORM

The Z transform is a basic tool in analysis and synthesis of linear discrete systems.
It can be viewed as the other form of the discrete Fourier transform or as a special
representation of the Laplace transform for discrete signals.

Let us begin with standard definitions of the Z transform for linear systems
and/or one-dimensional signals. We define two-sided Z transform of a sequence of
numbers x(k) = {..., x(-2), x(-1), x(0), x(1), x(2), ...} as

oo

X(2) £ Z{x(h)} = Y x(k)z" (1.24)

k =—oo

Note that the set of values of elements of the sequence is denoted above by x(k).
Such a shortened notation of sequences will be used in this book. The actual meaning
of x(k), that is, whether it means only an element x(k) of the sequence {x(k)}, or the
whole, will follow from the context.

Similarly, one-sided Z transform for causal sequences; that is, for sequences of
the form {..., 0, 0, 0, x(0), x(1), x(2), ...}, is given by

oo

X(2) = Z{x(k)} = Y x(k)z" (1.25)

k=0

In Equations 1.24 and 1.25, the variable z means the complex variable z = a +
jb, where a and b are real numbers, and j = ﬁ . Moreover, note that the two-
sided Z transform applies to sequences with discrete time going from k = — to k
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= + %, whereas the one-sided Z transform applies to sequences with discrete time
changing also from k = — to k = + %, but with all elements identically zeros for k<0.

It is worth noting that, when the sequence {x(k)} has identically zero values for
negative discrete time instants, i.e., x(k) = 0 for k = —1, —2, —3, ..., then the two-
sided Z transform reduces to the one-sided transform for this sequence. This is the
reason we do not distinguish between the one- and two-sided Z transforms in notation
in this book. In each case, it will be clear from the context which of the transforms
is actually used.

To find a relation between the so-called discrete-time Fourier transform and the
Z transform, recall now the definitions of the forward and inverse discrete-time
Fourier transforms. These definitions have forms:

oo

X(@h 2 Fx} = Y x(ke (1.262)
k = —oco
and
x(k) £ FX(™ = %{ [ X" (1.26b)

where the normalized frequency € is given by
Q= of, (1.26¢)

with @ being an angular frequency and 7, meaning the sampling period.
Taking into account the fact that the complex variable z in Equation 1.24 can
be rewritten in the polar form; that is, as

2

¢ = Ja b ")

= |z]e’ (1.27)

we obtain then, from Equation 1.24

oo

X(2) = Y (x(k)lzl™)e? (1.28)

k=—o0

Comparing Equation 1.28 with Equation 1.26a and identifying ¢ with Q, we see
that the Z transform of the sequence {x(k)} is equal to the discrete-time Fourier
transform of the sequence {x(k)|z|*}.

To proceed further, we define now a Dirac-impulse sequence as
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FIGURE 1.12 Dirac-impulse sequence as a function of time.

8(1) = Y, 8(t—kT) (1.29a)

k = —c0

where § means a Dirac impulse (distribution) having the following property

jS(t)dt =1 (1.29b)

The function given by Equation 1.29a is illustrated in Figure 1.12.

Note from Figure 1.12 that the Dirac-impulse sequence consists of an infinite
number of Dirac impulses lying equidistantly. The Dirac impulses are denoted by
arrows in the figure, and the period T is a distance between the nearest two impulses.

It can be shown that a sampled ideally, continuous signal can be expressed
mathematically as a multiplication of the original signal by the Dirac-impulse
sequence with T = T,, where T, is a sampling period. Hence, denoting such a signal
by x,(f), we can describe it as

x(1) = x(1) - 8,(1) = x(1) Y, 8(t—kT,) (1.30a)

k =—o0
or, using the selectivity property of the Dirac-impulse (x(£)8(t—t,) = x(#,)8(t-t,)) as

oo oo

x(1) = Y x(kT)8(1—kT,) = Y x(k)8(t—kT) (1.30b)

k =—oo k = —co
Figure 1.13 illustrates the relationship between the original continuous signal

x(#), sampled signal x(#) with continuous time variable t, and resulting sequence
consisting of discrete values. Note now that, because the function x,(f) given by
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Equation 1.30b has a continuous time variable t, we can calculate its Fourier trans-
form. For this purpose we recall, however, first the definition of the Fourier integral
(Fourier transform) for continuous signals (in the two-sided version here). It is given
by

X(jo) L J-x(t)exp(—jmt)dt (1.31)

—oo

for the forward transform, and by

x(r) £ %t j X(jo)exp(jot)do (1.31b)

for the inverse transform. Applying then Equationl.31a to Equation 1.30b, we get

X,(jo) = j( D x(k)S(t—kTs))exp(—ju)t)dt = ) x(k)exp(-jokT,)(1.32a)

k=—o k= —co

—oo

Note the use of the selectivity property of the Dirac-impulse and the property
given by Equation 1.29b in Equation 1.32a, which give

j exp(—jot)8(t—kT,)dt = exp(~jokT,) (1.32b)

—oo

Substituting now, quite formally, s = j® in Equation1.32a we obtain

oo

X,(s) = Y, x(k)exp(—skT,) (1.33)
k= —eo
Assuming afterwards
7z = exp(sTy) (1.34a)
in Equation 1.33 leads to
X,(s) = i x(k)z " (1.34b)
k=
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(a) Original co:1tinuofus signal x(i:) | ! |

4 x)
A
A
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s 0 T 2T 3T 4T 5Ts Sks ¢7Ts 8T 9Ts 10Ts t
(b) Sampled signal xs(t) '
*
o 1 ) »
o ! >
4 0 1 2 3 4 5 61 71 8 g 10 k

(c) Sequence x(k)

FIGURE 1.13 Illustration of differences between original continuous signal x(f), ideally
sampled signal x,(f), and sequence x(k).

The expression on the right-hand side of Equation 1.34b, according to Equation
1.24, is nothing other than the two-sided Z transform of the sequence x(k). On the
other hand, note that the left-hand side of Equation 1.34b is the two-sided Laplace
transform of the function x(f). We recall here that the two-sided Laplace transform
is defined by the following equations:
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oo

X(s) & j x(t)exp(=st)dt (1.352)

—oo

that is of the forward transform, and

G+ joo
x(1) ":fzinj [ X(s)exp(styds (1.35b)

- jeo
being the definition of the inverse transform, where the complex variable s is given by

s Lo+ jo (1.35¢)

Comparing Equation 1.31a with Equation 1.35a, we see that both definitions are
identical when s = j can be assumed. Note that such an assumption was made to
arrive at Equation 1.33 from 1.32a.

Furthermore, comparison of Equation 1.34b with 1.24 leads to the conclusion
that

X(z = exp(sT,)) = X,(s) (1.36)

Equation 1.36 means that the Z transform of the sequence x(k) is equal to the
Laplace transform of the signal x,(¢), being the continuous in time representation of
the original signal x(#). The variables z and s are then related by Equation 1.34a.

Finally, it is also worth noting that
Xs(s - J%) = X(Y (1.37)

follows from Equations 1.26a, 1.26c, and 1.34a. Equation 1.37 shows that the Fourier
transform of the signal x,(¢) is equal to the discrete-time Fourier transform of the
sequence x(k).

Let us now recapitulate the discussion about the relations of the Z transform
with the Fourier and Laplace transforms. For this purpose, we present Figure 1.14,
where all the relationships just described are illustrated.

To complete the expressions 1.24 and 1.25 regarding the forward Z transform,
recall that the definition of the inverse Z transform is given by

a1

x(k) = 5o SECX(z)z“dz (1.38)
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FIGURE 1.14 Tllustration of the relationship of the Z transform with the Fourier and Laplace
transforms.

where C is such a contour in the complex plane z, that lies in the area where X(z)
is stable (in other words, the series 1.24 or 1.25 converges for all values of z in this
area).

Having made this short review of the one-dimensional Z transform and its
relationships with other transforms, we can go further to extend the definitions 1.24,
1.25, and 1.38 to the multidimensional case. So, having a sequence of which elements
depend upon n>1 arguments k|, k,, ..., k,, we define two-sided n-dimensional Z
transform as

daf —k, —k -k,
X(Zl’ 22y +ees Zn) = Z{x(kl’ kZ’ .. kn)}_z z zx(kl’ k23 ceey k,,)Z] IZZ 2"'Zn

ky = —ooky = —o0 k,

(1.39)
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Similarly, the one-sided n-dimensional Z transform for sequences, which have
nonzero values only if the arguments k, = 0, k, = 0, ..., k, = 0, is expressed by

—k, —k,,
X(Zla 225 ey Zn) ‘gz{x(kl’kb .. k )} 2 z z x(kl’kZ kn)Zl 22 ---Zp

k =0ky=0k, =0

(1.40)

Note that we do not distinguish in our notation between the one- and two-sided
n-dimensional Z transforms, as in the one-dimensional case. Which of the transforms
is considered at the moment will follow from the context.

Regarding the inverse n-dimensional Z transform, Equation 1.38 extends in this
case to the following form:

ky=1 ky—1 k, -1
x(klakZ’ ""kn) = §§ §X(Z1522’ . ’Zn) 21 22 e Zy dZIdZZ"'dZn
(275]) c,C,
(1.41)
where C,, C,, ..., C,, are appropriate contours in the complex planes z,, z,, ..., Z,
respectively.

Let us now illustrate calculation of the forward multidimensional Z transform
by an example.

Example 1.4

Consider the following sequence:

0, if any of k,, k, <0 or both are negative

ki, ky) =
x(h. k) {kl—sin(kzg),kl,kzzo

where € is a normalized frequency equal to @7, = 2rf/ f.. Note that this sequence
depends upon two arguments k,; and k,.

To calculate the Z transform of the above sequence, we use the definition 1.40).
Then, we get

R . &, —k,
X(z1,20) = z 2 (ky = sin(k,L2))z) 25

k =0k, =0
- - 7k] 7k2 - - . 71(] 7k2
2 2 hu'nt- 3 ¥ sinthQ)z n
ky=0ky=0 ky=0ky=0
o P .
DIVITARD YR SR YN
k=0 ky=0 k=0 ky=0

©2001 CRC Press LLC



Now we shall use the one-dimensional Z transforms, available in almost every
book on the conventional Z transform and its applications. What we need here is
the knowledge of the following Z transform pairs:

Z
1 .
(—)Z_l

Z
(z-1)°
zsin(Q)
- 2zcos(Q)+1

ke

sin(kQ) <>

Applying these transforms in the expression above, we get finally
g 22 9! 2,8 (L)

X(z1,22) = : - :
PTG -l ni=1 2 07 cos(Q) + 1

Now take a look at Example 1.4 once again, and observe that the linearity
property of the two-dimensional Z transform is fulfilled here. Furthermore, using
Equation1.40, we show quite generally that this property holds for every n-dimen-
sional Z transform. For our purpose, we assume the sequence x(k) of having the
form of a linear combination of two sequences as

0,ifanyof ky, ..., k, <0

Kpv oo k) = -
X( 15 s n) {axl(kl,.,,,kn)-f-BXz(k],...,kn) ( )

where k,, ..., k,e{0, 1, 2, ...}. Note that the sequences x, x,, and x, in Equation 1.42
depend upon n arguments. Moreover, o and 3 in 1.42 are some constants.

Observe that, in principle, we use here the same definition of linearity as that
given by Equation 1.13 regarding linearity of systems. Hence, substituting Equation
1.42 into Equation 1.40 gives

=~ =~ —k —k
X210 za) = e 3 Lo (ky s k) + Bra(kyy oo k)12 'z, " (143)

k=0 k,=0

Equation 1.43 can be rewritten in the form

- e P - e P
Xz z) = 0 Y Xk o k)zy ez, T B Y Y ks s k)2 2,
k;=0k,=0 k=0 k,=0

(1.44a)

or equivalently

X(Zb cee Zn) = aXl(Zla ceey Zn) + BXZ(ZD Ty Zn) (144b)
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The result, Equation 1.44b, proves the linearity of the multidimensional one-
sided Z transform. Moreover, observe that the proof of linearity expressed by Equa-
tions 1.42, 1.43, and 1.44 does not change for the sequences with nonzero values
for negative values of the arguments k,, i = 1, ..., n, and the two-sided Z transforms.

Now we prove two more properties known very well from the theory of one-
dimensional Z transform and its applications, namely, representations for right-
shifting and convolution summation in the z domain. We shall start with the first
one, and with causal sequences; that is, with sequences that have identically zero
values for negative k;, i = 1, ..., n. Take into account one of such sequences, which
is delayed m, discrete time units in the argument k,, delayed m, discrete time units
in the argument k,, and so on. We denote it by

u(k]? k2a XN kn) = x(kl —my, k2_m2’ XXE) kn _mn) (145a)
where me{0, 1, 2, ...}, i =1, ..., n, and apply the definition 1.40. This gives

—ky_—ky —k,
U(ZI,Z2,~ 5Zn) = z z zx(kl mlakZ mZa---,kn_mn)Zl l2 %y

ky=0ky=0 &

n

(1.45b)

Substituting then the variables k,—m, = r|, k,—m, _r,, ..., k,—m, _r, in Equation
1.45b leads to

U(zy, 225 -5 25) 2 2 Z x(r, 1y .y r,,)zl(rl+MI)Z;(72+m2)"'Z;(rnm”)

ry =Sy ry =iy

* i i --.ix(rl, T2 wees rn)Z;(rl+ml)z;(r2+m2)...Z;(r”'"”)

ri=0r,=0 r,=0

(1.46)

We use now in Equation 1.46 the fact that the sequence x(ry, r,, ..., r,) is causal.
So we conclude that all the sums in Equation 1.46 with the lower and upper
summation limits —m,, i = 1, ..., n, and —1, respectively, equal zero. In consequence,
we obtain

i T
UZi 2o on20) = 21 25 oo Z 2 Zx(h, Py oo F)Z1 2y o2, (1470)
= r,=0

and finally,

—m; —m

Uzt 2o n ) = 21 20 ez "X (20 Zos oo es 2) (1.47b)
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It can be shown, using the same kind of argument, that the relation 1.47b holds
also for noncausal sequences with the transforms U(z,, z,, ..., z,) and X(z;, 2,, ...,
z,) understood as the two-sided ones.

We show now what the n-dimensional convolution-summation property for
causal impulse responses and causal signals looks like in the Z domain. Note that
this property is an extension of the very well-known one-dimensional (linear) con-
volution-summation property to the n dimensions. It can be expressed as

u(ky ky, onk) £NN N R i, i)k~ ks k= )
i =0iy=0 i =0

(1.48)

where h™(i,, i, ..., i,) is a nth order causal impulse response, and g(k,—i,, ky—i,, ...,
k,—i,) plays the role of a causal n-dimensional right-shifted signal.
Applying the one-sided n-dimensional Z transform to Equation 1.48 gives

UZp 2 nz) = 320 2 30 32 0 Y Wby, i)

k =0ky=0 k,=0i,=0i,=0 0i,=0 (1.49)

. . . 7kl 7](2 -k
g(kl_ll’ k2_l25---9kn_ln)zl 22 %y

Introducing then new variables k,—i, = r|, k,—i, = r,, ..., k,—i, = r,, in Equation
1.49 leads to

. . =iy i =iy
U(zy, 205 o205 20) = 2 2 2(2 2 ...Zh"(ll, Iyy ooy i) 21 20 e 2, J
ky=0ky=0 k,=0\i=0i,=0 i,=0

T
g(rla r27'“5rn)zl 22 Zp

'II

(1.50)

Observing that the expression in parentheses in Equation 1.50 is the n-dimen-
sional Z transform of h®™(i, i,, ..., i,), and that the variables r,, r,, ..., r, change
from — to +%, we can rewrite Equation 1.50 in the following form:

(n) —ry I, -,
Uz 2o o Z) = H (@020 2) D, Do D 8y s 1)2 2002

ry=—cory=—co r, =

(1.51)

Because g(ry, r,, ..., I,), as assumed, is a causal signal; that is, it has zero value
if any of its arguments is negative, the expression in Equation 1.51 can be rewritten as
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(n) T T
U(ZI’ZZ7""ZH) = Hn(ZhZZ"* Z) 2 2 zg(rlvrb""rn)zl IZ2 <o Zp

rl—Orz—O r,

(1.52a)

and finally, as

U2y 22 s Z0) = H™ (215 205 01 20) - G215 225 o5 Z0) (1.52b)

Note from Equation 1.52b that the representation of the n-dimensional convo-
lution summation in the Z domain is the product of two corresponding Z transforms.
Moreover, note that, when we identify u(k,, k,, ..., k,), in Equation 1.48 with the
partial response y"(k,, k,, ..., k,), in the Volterra series for time-independent and
causal systems, and g(k,—i,, k,—i,, ..., k,—i,), in Equation 1.48 with the product
x(k,—i)x(k,—i,)...x(k,—i,), then we will be able to express the nth partial response of
the Volterra series in the Z domain by

Y21 200 s 20) = H™ (21, 205 oo 2)X(21)X(22)--X(2,)  (1.53a)

because

2 2 2x<rl)x<r2) x(r)z 'z 5, = X(2)X(22) - X(z,) (1.53b)

ry=0r,=0 r,=

holds. According to Equation 1.11, we assumed the following form:

YOk kg k) =YY R G e i) x (k= 1)) x (kg = 1) x(ky— ), n 21

ij=0i,=0 i,=0

(1.53c)

of y™(k,, k,, ..., k,) in derivation of Equation 1.53a.

Note that, using the same arguments, it can be shown that the relation 1.52b
holds also for the n-dimensional convolution with noncausal impulse responses and
signals. Then the Z transforms in Equation 1.52b should be understood as the two-
sided ones.

Some other useful properties related with the multidimensional Z transform,
specific and analogous to those known from the theory of one-dimensional Z trans-
form, can be proved. 78 However, we do not intend to discuss these properties in
this book because of one fundamental reason: the multidimensional Z transform is
not as widely used as its one-dimensional counterpart in the theory of linear discrete
systems.
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To calculate the inverse multidimensional Z transform, one of the following
ways can be chosen:

1. By the direct use of the inverse formula given by Equation 1.41

2. By applying the properties such as linearity, right-shifting in time, con-
volution-summation, and others, and using the known transform pairs,
both one- and multi-dimensional

1.4 DISCRETE VOLTERRA SERIES IN THE Z DOMAIN

The response y(k) of a nonlinear system, given by Equations 1.1 and 1.3, can be
considered as a discrete signal, dependent upon one-dimensional discrete time k.
So, we can apply the Z transform to this signal, which gives

Y(2)=Z{y(k)} =Z{h(0)+2 WO G)x(k=i) 4y, 3 WP, iy)x (k= i) -x(k—iy) + }

i=—c0 ilz—oeizz—oo

(1.54)

Because of linearity of the Z transform, Equation 1.54 can be rewritten as

Y(z)=Z{h<°)}+z{ Zh(”(i)x(k—i)}+z{ > S, iz)x(k—i1)~x(k—i2)}+~-

i =—oo ilzfmizzfoo

(1.55)

assuming that y(k) is absolutely convergent.

Calculation of the Z transforms on the right-hand side of Equation 1.55 is not
so simple. Note first, that the two-sided Z transform of the constant component 4©
does not exist, as shown below

oo -1 oo
Z{h(o)} — z l’l(O)Z_k — h(o) z Z_k + h(o)z Z—k
k= —oo k= k=0
v v (1.56)
converges to converges to
(0) 0)
h 2 for |z] < 1 ufor\z\>1
1-z z—1

However, the one-sided Z transform eventually exists. Hence, we restrict our-
selves in further consideration in this section to causal sequences. That is, we assume
the impulse response of the zero-order to be equal to /@¢g(k) with A® being some
constant, and so on. Further, note then that the counterpart of Equation 1.55 can be
written in the form
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Y(z) = h<°>Z_L1 +HY ()X (2) + z{ >3 AP iy)x(k—i,) - x(k - iz)}+

i1=0i,=0

(1.57a)

because
Z{hVe(k)} = h“”Z—fT for |z > 1 (1.57b)

according to the result in Equation 1.56, and because of the convolution-summation
property of the Z transform, i.e.,

Z{zh(l)(i)x(k - i)} = H"()X(2) (1.57¢)

i=0

where HV(z) and X(z) are the Z transforms of the first-order impulse response and
of the input signal, respectively.

In Equation 1.57a, the problem remains of how to calculate the third, fourth,
and all following components appearing on the right-hand side of this expression.
We shall show now that this problem can be tackled by application of the so-called
association of variables. We will explain this notion by means of examples.

Let us start with associating two variables. And for this purpose, let us consider
the second-order partial response in the Volterra series with causal impulse responses.
This partial response possesses the following form:

Y2 = Y Y PG, i)k —i)x(k —iy) (1.58a)

i1=0iy=0

Note that the partial response given by Equation 1.58a can be made two-
dimensional in time by naming the time k in the signal x(k — i,) k,, and similarly,
the time k in the signal x(k — i,) k,. This gives the two-dimensional partial response
of the second-order as

YOk ko) = 3N KD, i) x(ky - i) x(k, - i) (1.58b)

i1 =0iy=0

Note that the variables k, and k, are artificial variables, which enable us to
transform y®(k,, k,) into the Z domain, according to the definition 1.40. This gives
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” ” = - . . . . 7k1 -k
YP(z,2) = Y Z(Z Zh(”(h,zz)xm—zl)~x(k2—zz)J-z1 2 (1.58¢)
ky=0ky=0\i;=0i,=0 @
=H" (2}, 22)X(21)X(22)

when using also the convolution—summation property as given by Equation 1.53a.
Furthermore, note that recovering, from the function y?(k,, k,) with two artificial
time variables k, and k,, the function y®(k) with the true time variable k follows
according to the following relation:

ky =k, = k (1.58d)

That is by substitution of k, = k, = k in Equation 1.58b.
We recall now the formula 1.41 for the inverse multidimensional Z transform.
So, in the case of two time variables k, and k,, as in y?(k,, k,), we have

1 k-1 ky—1
y(Z)(khkz) = - 2§§Y(2)(Z1, Zz)le 2 ledZZ (159)
2=

GG

Association of variables k, and k, in Equation 1.59 means that we apply Equation
1.58d to it. This gives

1

(2)
k k) =
y Tk, k) T

i{%ﬂji Y(Z)(zl,zz)z]flzgldzl}dzz (1.60)
Let us introduce a new auxiliary variable relating z;, with z, by assuming that
212, = U (1.61a)

Differentiating in Equation 1.61a with respect to z;, we get

szZ] = du (161b)

Substituting then Equations 1.61a and 1.61b in Equation 1.60 gives

) _ L) 1 oo, k=1 -1
y ok k) = 2njﬂg{2nj§y (uzy , 2)u 2, du}dzz (1.62)

C, c,

where C, means an appropriate contour in the complex plane u.
Redefining the variables u# = z and z, = u, in Equation 1.62, and rearranging the
resulting expression, leads finally to
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) 1
k) = _ﬁ;
Y ( ) 2TCjC

1 @, - - k-1

— ¢ Y d d 1.63

{anj (zuy, u)u, ”1}2 Z ( )
“

where C, andC,, are appropriate contours in the complex planes z and u,, respec-
tively. Furthermore, note that Equation 1.63 can be rewritten in the following form:

@) 1 @), \ k-1
(k) = Z—EjgﬁYz ()7 'dz (1.642)
with
1 2), -1 -1
Y2z = — ¢ YP(zuy', u))u,' du, (1.64b)
ZTE]j)

“

According to the inverse formula for the one-dimensional Z transform (see
Equation 1.38),Y(z) in Equation 1.64a is the one-dimensional Z transform of
y®(k). The relations 1.64a and 1.64b express the association of variables, in this
case of two of them, in the Z domain. Its counterpart in the time domain, according
to the relation 1.58d, has the form

Y2 (k) = yP (k) =k ky = k) (1.65)

Furthermore, note that by the use of Equation 1.58¢ to express Y?(z,, z,), we
obtain finally from Equation 1.64b

| . . .
YP(z) = T $ H? (zu', u) X (zu; )X (), du, (1.66)
C

uy

Note now that the transformY(z) given by Equation 1.66 is expressed by
means of the Z transform H®(-,-), called in the literature the transfer function of the
second order of a system, and the Z transforms of an input signal, X(-).

Let us repeat the procedure of association of variables once again with three
variables. For this purpose, we consider the third-order partial response in the
Volterra series with causal impulse responses, having the form

vk = 3 % ¥ h G i) x(k—i)x(k —)x(k—x;) - (1.67a)

i =0iy,=0iy=0
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Observe that the partial response given by Equation 1.67a can be made three-
dimensional in time by naming the time k in the signal x(k — i,) k,, the time k in the
signal x(k — i,) k,, and finally, the time k in the signal x(k — i;) k5. This leads to

Yk ko k) = X 3N 0, iy, ia)x(ky = i)x(ky = i) x(ks = x3)  (1.67b)

i =0iy=0iy=0

Once again, we stress that the variables k,, k,, and k; in Equation 1.67b are
artificial variables, which allow transformation of y®(k,, k,, k;), into the Z domain.
Using the property expressed by Equation 1.53a to Equation 1.67b, we get

Y21, 20, 23) = HV (21, 20, 23) X(21) X(22) X (23) (1.67¢)

Note also that, for getting the function y®(k) from y®(k,, k,, k;), the following
substitution

YWy = Y k) =k ky =k, ks = k) (1.67d)

is needed.
We recall now the formula 1.41 for the inverse multidimensional Z transform.
For three variables, we can write

1 ky—1 ky

k- -1
y(3)(k1, ky k3) = 3§ § § Y(S)(Zl, 2,232 2 23 dzidzydzy (1.68)
C,C,C

when considering the partial response y(k,, k,, k3).

Having the expression 1.68, we can start association of variables by performing
the substitution k, =k, = k. Note that such substitution means in the time domain,
association of first two time variables k, and k,. Thereby, we obtain

ko kst
y(3>(k, ki ks) = on ) §§{2Tc]§ (3)(11,127 Za)ZI; IZI; 1133 le}dzzd% (1.69)

Let us introduce a new auxiliary variable u,, relating z, with z, such that
212, = Uy (1703)
Differentiating in Equation 1.70a with respect to z, gives

z2,dz, = du, (1.70b)
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Applying then Equations 1.70a and 1.70b in Equation 1.69 leads to

vk k, k3)_(2n 3§ §

C3 G

{2751 §Y(z>(u1z2 N VAo dul}dbd& (171
u

where C, means an appropriate contour in the complex plane u,.
Now we associate the time variables k and k; in Equation 1.71 by performing
the substitution k; _ k. This gives

Pk b = o ﬁ{mgﬁ Y5 a5 dul}d@d@a 72)

Then, we introduce the second auxiliary variable u relating u, with z; in the
following way:
uzzs = u (1733)
Differentiating in Equation 1.73a with respect to u, gives

Z3du1 = du (1.73b)

Substituting u, and du, given by Equation 1.73 into Equation 1.72, we get
ym(k, LR = (2mj ) §§{2n] §Y(3)(“23 2520 Z3)ul Zz 23 du}dzzdz; (1.74)

where C, means an appropriate contour in the complex plane «. Finally, we redefine
the variables u = z, z, =u, and z;=u, in Equation 1.74, and rearrange the resulting
expression. This results in

(3)
(k) = “(zu, "u; ,u,u)u "woldu,du, b7 dz (1.75)
y 21t]3g{(2 J)c 1 Uy, Uy, Up)Uy Uy 1 2}

where C,, C,, , andC,, mean appropriate contours in the complex planes z, u,;, and
u,, respectively. Furthermore, note that Equation 1.75 can be rewritten in the fol-
lowing form:

Gy _ L £ | k-l
Y (k) = 2nj;§Yz (2)7"dz (1.762)
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with

YV (z) = Tyt uy, wy)uy wy duydu, (1.76b)

Qu)’d ¢

The relations 1.76a and 1.76b for the case of association of three variables are
the counterparts of the relations 1.64a and 1.64b derived for two variables. Using
the same arguments, one can easily show that the relations:

(n) 1 (n) k-1
k) = =—¢7Y. d 1.77

¥ (k) 2nj§>L(z)z z (1.77a)

and
n 1 n — — _ —
Yﬁ )(Z) = N § § Y( )(Zul]'“unl—b Uyye.o, un—l) : ul]'“unl—ldul'“dun—l
(2mj) Cuy Cu
(1.77b)
hold in general. Moreover, we can express Y*)( -, -, ..., -) in Equation 1.77b for the

Volterra series (see Equation 1.53a) through the transfer function of the nth order
and Z transforms of the input signal as

Y(n>(zul n1 I Upser s Uy 1) H( )(Zul nl 1 Upse- n—l)’X(ZuIl'"M;I—I)"X(un—1)
(1.77¢)

Knowing the general formula for the one-dimensional Z transform of the nth
partial response in the Volterra series, we are now able to complete Equation 1.57a.
So, with the above knowledge, this equation can be rewritten as

Z
1

Y(@) = KO+ HO@X(@) + 5 § B @i ) X @)X s du
- ZTCJC

"

§ §H(3)(7”1 Mz s Uy, ’/‘2)X(Z“1 Uy )X(ul)X(u2) “1 175 duld’/‘z
(27t ) €,

(1.78)

Note that Equation 1.78 is the equation we have looked for in this section. It
expresses the discrete Volterra series in the Z domain.

Using the representation of the discrete Volterra series presented in Figure 1.1b
and Equation 1.14b (with the lower summation limit equal to zero for causal AV(i)),
we can separate the linear part (linear component) from the nonlinear part (nonlinear
components) in the Volterra series. Formally, we then write
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y(k) = ylill(k)-'_ynon(k) (1793)

Note from Equation 1.78 that the counterpart in the Z domain of the relation
1.79a can be expressed as

Y(z) = Yn(2) + Yyon(2) (1.79b)
linear part YinO= k)
POl
input output
—p
x(K) b0
nonlinear part

KO h% h IronKY= O+ IR ..

(a) Separation of linear and nonlinear parts in the discrete Volterra series in the time domain

) Yn2) = H2)X(2)
input output
>~
X2 z)
JIOEI. H(i)(.,.); H(’)(-,-,~);~~~ I

-1

2z 1
Lyon (z)'_‘h(”—ﬁfl(n(“')“' +
C

z-1
{b) Separation of linear and nonlinear parts in the discrete Volterra series in the Z domain

FIGURE 1.15 Illustration of linear and nonlinear parts in the discrete Volterra series in the
time and Z domains.

Relations 1.79a and 1.79b are illustrated in Figure 1.15.

The same rules relating the Z transform with the Fourier and Laplace transforms
as in the case of the input signal x(k), apply to the sampled and digitalized output
signal y(k). This is illustrated in Figure 1.16.

At the end of this section, we shall point out a role that causal and noncausal
sequences play in our considerations. Note that we touched for the first time on the
problem of causality and noncausality by consideration of the notion of impulse
responses (see Figure 1.3). Then the causal sequences applied to the input of a
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nonlinear system were implicitly introduced by reduction of the expression 1.11 to
the form given by Equation 1.12.

4 y(k)

0 1 2 3 4 5 6 8 9 k
Y(z)

z=exp(sTs) Z transform z=eld

Ys(S) Y(ej“)
Laplace transform discrete-time Fourier

transform

4750 SHQT)
1“?TTT15+¢T R
-ls 0 Ts 2Ts 3Ts 4Ts 5Ts 6Ts 7Ts 8Ts 9Ts t

FIGURE 1.16 Tllustration of the relationship of the Z transform with the discrete Fourier
and Laplace transforms, Figure 1.14 repeated for y(k).

It turns out that the notion of causality is also very useful in considerations of
the Z transform. In fact, the one-sided Z transform applies only to causal sequences.
When a sequence is noncausal, it must be transformed with the use of the two-sided
Z transform. Moreover, note that the Z transform does not distinguish between the
causal impulse responses and causal input (output) sequences, as defined schemat-

©2001 CRC Press LLC



ically in Figure 1.17a for the one-dimensional case. Incidentally, note that the causal
sequences are also called one-sided sequences in the literature.’

With regard to the Volterra series, we point out that the output sequence y(k) =
YOk) + yD(k) + y?(k) + ... of a system described by this series is causal only if
both the impulse responses and input signal represent causal sequences. To see this,
consider for example the first- and the second-order partial responses with causal
impulse responses for the time instant k = —1, i.e.,

k), (B, K(), ...

identically zero values «— | —p the values here (k20)
for k<0 may be nonzero

rIFTHM R

5 4 -3 2 1 0 1 2 3 4 5 6 7 8 9

k
(a) Example of causal sequence (one-dimensional case)
x(k), y(k), KV, ...
everywhere nonzero values can occur
TTIT_LIMIzM :
5 4 3 2 4 0 1 2 3 4 5 6 + 8 9 f
(b) Example of noncausal sequence (one-dimensional case)
FIGURE 1.17 Causal and noncausal sequences (one-dimensional case).
Y1) = Y rPG)x(-1-1i) (1.80a)
i=0
and
@1y = Py, i)x(=1—i)x(—=1—i 1.80b
yo(=1) = 2 z (i1, i5)x( i) x( i) (1.80b)

i1 =0iy,=0

Note from 1.80a for i = 0 that when A1M(0) # 0 and x(k) is such that x(-1) # 0
and x(k) = 0 for all k # -1, then yU(~1) # 0. So, yU(k) is not causal. Similarly, we
have from 1.80b for i, _0 and i, _0 the following result: y?(-1) # 0 when A®(0, 0)
# 0 and x(-1) # 0. Hence, y®(k) is not causal as well. However, note that putting
x(=1) = 0 immediately makes y’(-1) and y®(-1) equal to zero.

Consider now the sequence &(k) shown in Figure 1.5. This sequence is, of course,
a causal one. If we shift this sequence by, for example, two time units to the right,
we get the right-shifted sequence &(k—2), as shown in Figure 1.18a. Similarly, if we
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shift the sequence &(k) by, for example, two time units to the left, we shall get the
left-shifted sequence &(k + 2), as shown in Figure 1.18b.

&(k-2)
* ) &
5 4 -3 2 -1 0 1 2 3 4 5
(a) Right-shifted sequence &(k-2)
&(k+2)
Tk
-5 -4 -3 -2 -1 0 1 2 3 4 5

(b) Left-shifted sequence e(k+2)

FIGURE 1.18 Example of shifting a causal signal to the right and to the left.

Note from Figure 1.18 that the right-shifting in time of a causal sequence leaves
it causal. In contrast to this, the left-shifting in time of a causal sequence makes it
noncausal.

1.5 CONDITIONS FOR CONVERGENCE AND
STABILITY

The problem of convergence is inherently associated with the Volterra series, as with
every other series having an infinite number of elements. In this section, we shall
show one of the means of dealing with this problem. However, before going further,
one general remark with regard to the relationship between stability and convergence
in the context of the Volterra series: by saying that a nonlinear system described by
the discrete Volterra series is stable, we mean its stability in the BIBO (bounded
input produces bounded output) sense. That is, a bounded input sequence x(k) gives
a bounded sequence y(k) at the output. However, in the case of the Volterra series,
not every bounded x(k) gives a bounded y(k). So, we conclude that a nonlinear
system described by the Volterra series can be BIBO stable only for some set of
bounded sequences x(k). And this set is exactly the set of x(k) for which the Volterra
series converges. Note that this is in contrast to linear systems which, when BIBO
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stable, are stable for all bounded input sequences. To see this, consider a linear part
in the Volterra series given by Equation 1.14b, for which we can write

Ol = < 3 h0l k- ) (181)

i=—oco

> 1 i)x (k- i)

i=—oco

where |-| means the absolute value of. Then, let us introduce quite formally something
that will turn out to be very useful, which is called the norm of a sequence x(k), by
saying simply that

I £ (sup)lx(k) (1.82a)

—e0< k< oo

where sup means the supremum of. Note that having the norm ||x||, we are able to
give a bound on all the elements of the sequence x(k) as shown below:

lx(k=D| < |xll, &, ieZ (1.82b)
Hence, applying Equation 1.82b to Equation 1.81 leads to

Ol <l - 3 0 (1.83)

i=—oo

Note that it follows from the inequality 1.83 that if the impulse response AV(7)
fulfils the condition

i i) < oo (1.84a)

i =—c0

then, for every bounded input sequence
[[x]| < oo (1.84b)
the output sequence y’(k) will be bounded, that is
YO )| < 0, keZ (1.84¢)
will hold.
Moreover, note that there are also nonlinear systems that are BIBO stable for

all the bounded input sequences x(k). One example is a system described by a
truncated Volterra series of the form
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yky = Y A V(Dxtk-iy+ Y Y B, i)x(k—i)x(k—iy)  (1.85)

i=—o i) = —c0iy = —co

Taking absolute values of the components in Equation 1.85, we can write

yl <3 WO @lxk=d+ 3 3 [ il etk =il )] (186)

i =—oc0 [lz—ooizz—oo

By application of inequality 1.82b to 1.86, we then get

poI <l -3 OGO+ - S 19, 1) (1.87)

i=—co i) = —ooiy = —oo

Note finally that it follows from inequality 1.87 that, if the impulse response
hW() fulfills inequality 1.84a and the impulse response A(i,, i,) fulfills the condition

S Y [, i) <o (1.88)

i) =—c0iy =~

then for every bounded input sequence ||x||<e, the output sequence y(k) will be
bounded, [y(k)| < «, k € Z.

The inequality 1.87 may suggest that the convergence of the Volterra series is, in
some way, related to the convergence of a power series. This is true: the methods used
in investigating and calculating the convergence radius for a power series can also be
applied in the case of the Volterra series. Every procedure used here relies upon finding
a power series with nonnegative coefficients, that converges absolutely, and of which
the absolute value is greater or equal to the absolute value of the Volterra series
considered. To get such a power series we shall start with the following inequality:

)l = |y k) +y k) + yP (k) + - <[y Ol + [y P ol + [y ko)l + - (1.89)

Let the partial responses in inequality 1.89 be given by Equations 1.3. Then, we
can rewrite 1.89 as

YooY r®G ) x(k— i) x(k—iy)| + o

i) = —eoiy = —co

> BV () x(k - i)

i=—oco

)l <[] + +

(1.90)

Applying the triangle inequality also to the components of sums in inequality
1.90, in a similar way as in inequality 1.89, we obtain
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y0 < O+ 3 [ @lxk= 0l +3 3 D i) xCk = i) — i) + -+

i =—c0 flz—ooizz—eo

(1.91)

Furthermore, using expressions 1.82a and 1.82b in inequality 1.91, we get

(ol <Ll B DY S i Y Y S Al

j=—oc0 ij=—o0iy=—c0 ij=—c0iy=—coiy=—oc0

(1.92a)

We now have a power series of the form
Sl = ao+ allxdl + allxdl® + asllx” + - (1.92b)
on the right-hand side of inequality 1.92a, of which coefficients are given by

ay = K9 >0 (1.92¢)

a = 3 V=0 (1.92d)

i=—oo

a, = i i \h(”(il,iZ)\zo

i) = —c0ly =~

(1.92¢)

and in general,

=0 (1.92f)

(n) . .
a, = 2 2 ‘hn(ll,...,ln)
i) =—c0 i, =—o0

All the coefficients a,, a,, a,, ... are nonnegative. Moreover, note that when the
series S(||x||) converges, it converges absolutely because ||x|| = 0.

Let us now calculate the radius of convergence of the series 1.92b. For this
purpose, we use the Cauchy criterion,” which says that the power series 1.92b is
convergent when

lim %/a, |x]|" < 1 (1.93)
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Substituting a, given by inequality 1.92f into 1.93 and solving for ||x|| gives

Il < ! (1.94a)
lim’}\/ S Y G i
n— i = i =
From inequality 1.94a, we obtain the radius of convergence of the series 1.92a as
1
r o= (1.94b)
lim,}\/ > ..y \h(")(il, i)
i =0 i =-oo

Having the expression for the radius of convergence in the form given by
Equation 1.94b, we shall now show one interesting relationship between the series
convergence and stability of its components. To this end, note that the partial response
of the nth order, y™(k), is stable when

YO0l = | S S A i)k = i) ex(k i) <o (1.95)
Furthermore, note that we can write the following inequalities:
oY h"G, i)k =) x(k =i,
i =—o i, =—c
<SS i PeC— ] k= i, (1.96)

<" S S G i)
oo i’l=7oc

i =-

with ||x|| given by Equation 1.82a. Assuming then that the value of the expression
on the right-hand side of the last inequality in 1.96 is always finite, we have

<o (1.97)

S S G i)
oo inz—oo

i =—
1

When the input sequence is bounded, that is ||x||<%, then to fulfil inequality 1.97,
we must have
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oo
= i,

3 [, i) <o (1.98)

Note now that inequality 1.97 is fulfilled, then inequality 1.95 is also fulfilled.
So concluding, we can say that the inequality 1.98 is a sufficient condition of stability
of the nth order partial response. Furthermore, it follows from Equation 1.94b that,
to have a finite convergence radius different from zero, the limit of the root of the
expression 1.98 used in the stability condition must be a finite number, not infinity.
Moreover, observe that when the limit of the root in Equation 1.94b equals zero,
then the convergence radius » = %. This means that the corresponding nonlinear
system is BIBO stable for all the bounded input sequences (as in linear systems).

At this point, we stress that one very important conclusion follows from the
considerations underlying inequalities (1.89 to 1.94): the Volterra series describing
the system output response y(k) is absolutely convergent for input sequences for
which [x|<r holds. This is clear when looking at the right-hand side of inequality
1.89, keeping in mind the bound on it found afterwards.

Summarizing the main result of this section and returning to the problems related
with series convergence, which were tacitly omitted in the previous section, we can say:

1. The series 1.1, which began our considerations, makes sense only when
it converges, and best if it converges absolutely. Then, the order of sum-
mation of its components is of no importance.

2. The sums occurring in partial responses, as, for example, in Equations
1.2, must converge. As shown, this can be expressed as a problem of
stability (in the BIBO sense) of partial responses. And in this context, we
have shown that sufficient conditions of the stability of partial responses
of the first-order, of the second-order and, generally, of the nth order, are
expressed by the inequalities 1.84a, 1.88, and 1.98, respectively. In the
case of the first-order partial response, the condition 1.84a is also a
necessary one.'® However, for the higher order partial responses, it has
been shown by Sandberg!! for causal impulse responses that the necessary
condition looks like

sup| Y- D iy, oy )] < oo, n=2 (1.99)
I ‘]n Jl
where J is a general n-vector of which elements J, ..., J, are nonempty

finite subsets of Z, , with Z, meaning the set of nonnegative integers.
Observe that

oo

sup| Y- Gy i) <YLY
J Jy ip=0

In i =0

n

R'Gyy oo i) (1.100)
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so, really, the bound on the right-hand side of 1.100 is broader than that
resulting from the necessity condition.

3. All the series related with the Z transform, discrete Fourier transform, or
Laplace transform, which were discussed in Section 1.3, have to converge.
Only then do the results presented make sense. One should be fully aware
of this fact when calculating some transforms, especially Z transforms,
along the lines presented. So, in each case, the convergence of a series
must be checked and the radius of convergence must be determined.

4. The series 1.78 expressing the Volterra series in the Z domain makes sense
only when all of its components possess Z transforms and the whole series
for Y(z) converges. The above must be checked for each concrete case of
transforming y(k), and the radius of convergence for Y(z) must be found,
taking into account the convergence radii of the Z transforms of all the
components of Y(z).

1.6 MATRIX REPRESENTATION FOR MULTIPLE-INPUT
AND MULTIPLE-OUTPUT SYSTEMS

The form of the Volterra series described by Equations 1.1 and 1.2 or 1.3 takes into
account only one input and one output. Because of this, the series form is sometimes
called in the literature a scalar one (for scalar nonlinear systems). And it cannot be
used when a nonlinear system possesses more than one input and/or more than one
output. The scalar form of the Volterra series must be modified to take into account
the above fact. This can be achieved by a technique that is illustrated as follows.
For illustration purposes, we consider an example of a nonlinear discrete system
possessing three inputs and two outputs, as shown in Figure 1.19. Note that the
system in Figure 1.19 can be called the vector nonlinear system, complementing the
notion of scalar nonlinear systems defined previously.

inputs outputs

x (k) ——>—] ————2 (k)

%@k ——>—— Nonlinear discrete system

x3(k) e—>—x ————— 3, (k)

FIGURE 1.19 Example of a nonlinear discrete system with three inputs and two outputs.

For the system of Figure 1.19, we can write

(0) (1) (2) (3)
[yl(k)}{ (k)} { <k)} { (k)} { (k)} o
POTLPw) bwl Lvwl bYw
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in analogy to Equation 1.1. Note that in more compact form, with the use of the
shortened notation for vectors, Equation 1.101 can be rewritten as

y(b) = yOR) +y ) +y2 k) +y )+ = Ty 1102)

n=0

where y(k), yO(k), yV(k), y?(k), ... are the corresponding vectors related with the
output, the partial response of the zeroth order, the partial response of the first order,
the partial response of the second order, and so on. That is, the system output signal
and the partial responses of the corresponding orders are considered to be vector-
valued.

We now develop Equation 1.101, according to Equations 1.3, for systems inde-
pendent of time. So we get

o | D (A ()x (k=) + by (D)o (k = 1) + i3 ()5 (k — 1))
Vi 1 i=—oo
L’Z(kJ ) L(O)}r - (1) ) (1)

2 N (5 ()x, (k= ) + 75 (D)5 (k = i) + 753 () x5 (k = i)

= —co

Y Y Gy i) (k= i)x (k= i) + b (i, 1) (k= )% (k= i)
i) =—0iy =00

+
Y X (B i)x (k= i)y (k= i) + iy i, )03 (k = i)y (k = 1)

i) = —c0iy = —c0

+hi (i i) X3 (k = 1))x, (k= i) + By )20 (k= 1)) x,(k = i)

+hiy (iys 1) X3 (k = 1))x, (k = i) + By (i, i), (k = i) x,(k = i)

+hig (i, i) %y (k = )%y (k = i) + B3 (i, i) x3(k — i) xp(k = i)

+hipy iy 1) X5 (k = 1)), (k = i) + By (i, 1) 23 (k — 1)) x,(k — i)

+hia i, i), (k= i))x3(k = iy) + B (i, 1) %5 (k = 1)) x3(k = i)

+hsia (i, i), (k = 1)) x50k = iy) + Roa (i, 1) %5 (k = i) x3(k = i)

+hia iy, )3 (k — i) x3(k = iy)) .

+hsm iy i) %3 (k = i))x3(k = 5))
(1.103)
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Note that Equation 1.103 can be rewritten in the more compact form:

i=—oc0

X
() b pb !
hy,
2[ hal | X2
(k—i)

X3

i [ 1D O ,[x‘}
1 Mz Mz ley | X2
} (k=)

vk _ A X3
[y;(k)} - L(lm *
2

i=—o0

(2) 2(2) p(2) £(2) 1(2) 1(2) 1(2) 1(2) 1(2)
2 2 [hlll hlZl hl%l hllZ h122 h132 hll% h123 h 33]( )
i) =—00iy=—c0

+
(2) (2) (2) (2) (2) 2(2) 7(2) 7(2) 7(2)
z z (han ooy haosy o gy sy hayys hyps hass (L ,2)

1] =7(x112_,

Xy

el
S o
o o
o o

Xy

Xy

=)
[« el o]
S o o o O
S O O © o O
S O O O o o o
SO O O O O o o o

R

Xy

X (1.104)

X2

=
[\ ]

=

w

Ky

X3

=
(5]

X3

(k=) sl (k=) |

O 0o oo oo o o
©O oo o o o o o
o o o0 o o o o X%

=
i

=

Xy

=
[N}

X

S O O O o o o o

=
w

Xy

S O O O o o o <o

Ky

X3

S O O o o o o o

=
(5]

Xy

S O O O o o o <o
S O O O o o o©o

=
W

c o o o
o .
o
S o
o

X

S O O O O O O

o
=

X3
X3

0 0 x (k—il) X3 (k—iz)

S O O O O o o o
S O O O O o O
S O O o © O
=i el elele]

(e}

where the notation (], [l ;,» and [];,, means that the elements of the vector or
matrix considered (all the elements of that vector or matrix) depend upon arguments
i, i;, and i,, and k — i, respectively.

Further simplification of Equation 1.104 leads to
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23

HAE Wi .y {h&? Hy hiﬂ ,W
Y2 Al BB I SORACE o el

@ @) @) Q) @) 1) Q) Q) Q)
h211 h221 h231 h212 h222 h232 h213 h223 h233 t

i] =—ooi2=—oo

> > (2) 2(2) $(2) 1(2) 1(2) 1(2) 1(2) 1(2) 1(2)
. 2 Z hlll hlZl h131 h112 h122 h132 hllS h123 h133
(1 )

xi(k—iy) xi(k—1)
Xy (k—iy) x(k—1)
x3(k—iy) xi(k—1)
xi(k—1iy) xy(k—1) =
o [y (k—i)) x(k—iy| + =h+ > W03 x(k -
x3(k—1iy) xy(k—1) e

xi(k—iy) x3(k—1iy)
Xy (k—1iy) x3(k—1y)
;x3(k—i1) xa(k—iz)g

(1.105)

+ % X W) - (xk=i) ®x(k=i)) + -

ij = —o0iy = —co

where the definitions of the vector h©®, and the matrices h®” and h® follow from the
comparison of the corresponding expressions determining the components of the
series 1.105. Moreover, the symbol (X) used in Equation 1.105 means the Kronecker
product; it will be explained in detail in what follows.

Let A and B be matrices of order M, X N, and M, X Ny, respectively. That is

all a12 ...... alNA
A= | B o 2, (1.106a)
aMAl aMA2 ...... aMANA
and
b” blz ...... blN
B |bn b2 baw, (1.106b)
byry bayp oo by,

The Kronecker product of the matrices A and B is then matrix C, given by
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Ab,, Ab, - Abyy,

daf | Aby, Aby,y ------ Ab,y

C=A®B 2 5 (1.107a)

Abyy Aby oo Aby

The order of the matrix C is MMy X N,N,.
Observe from Equation 1.107a that elements of C can be expressed as

¢ =a; ;b (1.107b)

fcJe lada” TpJp

where i, j; i,, j,; i, j,, are the corresponding indices of elements of the matrices C,
A, and B, respectively. The indices i. and j. fulfill the following two equations:

~.
|

=i, +M,(i,—1) (1.108a)
and

Je = Jat N4(jp—1) (1.108b)

The Kronecker product defined by Equations 1.107 and 1.108 is called in the

literature'? the left Kronecker product. More about the Kronecker product of matrices

can be found in Reference 12 and references cited there. Here, we give its most
important properties as

A®B#B®A (in general) (1.109)
A®B®C) = (A®B)®C =A®B®C (1.110)
(A+B)®C = (A®C)+(B®C) (1.111)
(A-B)®(C-D) = (A®C)- (B®D) (1.112)
(A®B)' = A"'®B"' (1.113)
(A®B) = A"®B" (1.114)

The symbol “—1" in Equation 1.113 means the inverse of, but the symbol “T” in
Equation 1.114 refers to the matrix transposition.

Note now applying the definition of the Kronecker product Equation 1.107a to
the product of the vectors x(k — ;) and x(k — i,) in Equation 1.105, we get
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xi(k—1y) B . N
x,(k—iy)| X1k = i) xy(k=iy) x,(k—1iy)
xs(k—i)) Xy (k—1y) x,(k—1iy)
-~ - x3(k—1y) x;(k—i5)
xi(k—1y) xi(k—1i3) x(k—i3)

X(k=i)) @x(k—1i) = | |xy(k—i))|¥2(k=i2) | = |xy(k—i)) xy(k—iy)| (1.115)

7x3(k—i1)7 x3(k—1iy) x(k—i3)
7x (k—i; xi(k=1y) x3(k—iy)

! .1 k—iy) Xy (k—1iy) x3(k—1iy)

R e

And the resulting vector in Equation 1.115 is identical to the corresponding
vector written down explicitly in Equation 1.105.

Incidentally, observe that Equation 1.105 could be formulated otherwise, using
the right Kronecker product. Then, for example, the vector determining the second-
order partial response would look like

{y?(k)} .y S {hﬁi W 1D R G D R H h‘éé}
VO] T e Ly By by By By by By iy b (i)
xi(k=iy) x(k—i5)
xi(k—=1iy) xp(k—i5)
xi(k—1iy) x3(k—i5)
xa(k i) x,(k - i) (1.116)
Xk =) x,(k—1y)
Xy(k—1y) x3(k—1i5)
xX3(k—1iy) x(k—i5)
x3(k—1,) xy(k—1iy)
7x3(k —iy) x3(k— )]

In this book we use the same notational convention as proposed by Saleh, ' that
is, the formulation with the use of the left Kronecker product.

Now return to Equation 1.105 and rewrite its final form as
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y(k) =0+ Y 0V x(k-i+ Y Y WP (i i) - (x(k- i) @ x(k - i)

S

i = —00iy = —c0iy=—

WV (i, by, i) - (X(k =) @ X(k — i) @ X(k — i) + -+

(1.117)

where all the Kronecker products indicated are the left ones.

Keeping in mind the considerations just presented, we will now explain the
general formula 1.117 for a nonlinear discrete system with N inputs and M outputs.
Note that such a system is presented schematically in Figure 1.20. For the purpose
of explanation, we refer in what follows to the

inputs outputs

x1(k) ———] ——>——— Y1 (k)

Nonlinear discrete system

x2(k) e——— L . (k)

xN(k) .._.:__>___ —_—.y—-—.——o yM(k)

FIGURE 1.20 Nonlinear discrete system with N inputs and M outputs.

nth order component in 1.117, having the following form:

n times

Yy .Y E’”(M), n>2 (1.118)

i ==
where the arguments are omitted in the matrix h® and vectors x to simplify the
notation. Moreover, we call the reader’s attention to the fact that the small »n here,
being the order of the nonlinear impulse response, has nothing to do with the capital
N, being the number of inputs.

It is clear from the definition of the Kronecker product given by Equation 1.107a
that the n-fold product x %) ... &) X in Equation 1.118 results in the vector of order
N7"X 1, which looks like
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[ x,X;...x, ] ¢ the first element
'xl @?FEA‘&‘] Nu:mes
X2
= . 1.119a
: XjXj,--+Xj, | <« the jth element ( )
Xy : jl’jZ"“?jne {172a7N}
L XNXN--XN | the N"th element

Observe from Equation 1.119a that the jth element of the vector is equal to

[Xx® - ®X]; = x; -x; (1.119b)
where the index j is related to the indices j,, ..., j, in the following way:
j= ji+NGa— D+ +N""(j,-1) (1.119¢)
The matrices h® have the following form:
1 N" columns

K = | A e hiy.n (1.120a)

These matrices are of order M X N".
Observe from Equation 1.120a that the ij-th element in the matrix h® can be
expressed as

(W], = h\"” (1.120b)

J1-Jn

with j given by the relation 1.119c.

At the end of this section, we shall illustrate application of the representation
1.117, developed for nonlinear multiple-input and multiple-output systems, to the
stability and convergence problems encountered in such systems. We start with some
useful definitions. First, let us rewrite Equation 1.119b in the following symbolic
form:

[M} Y (1.121)

n times .
J
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The symbolic notation 1.121 means the jth element of the vector X &) ... Q) X (n
times) consists of n elements of the vector x.

Second, we extend the definition of the norm for scalar sequences, given by
Equation 1.82a, to vector-valued sequences. We do this for the input vector x(k) and
the output vector y(k) (more precisely, these, of course are the vector-valued input
and output sequences) as:

Ixl, £ max ( sup [x,(k)]) (1.122a)

and

e

Iyll; = max (sup |y,(k)[) (1.122b)
Note from definitions 1.122a and 1.122b that to calculate the norm of the vector
x or y, one calculates first the norms of all the components of these vectors according
to the definition 1.82a. Then one picks up the maximal value from them.
Let us now illustrate the usage of the vector representation of the Volterra series
as in Equation 1.117 to find the stability condition of the linear part in it, having
the form

oo

vy = Y W) x(k-i) (1.123)

i=—oo

We proceed here similarly as before (see inequality 1.81 and the following ones).
Hence, we get from Equation 1.123

yWOwl=| S VG xk—inl< S VG - xtk-il) 1<i<m

[lz_oo = —oco

i, =
1

(1.124a)

where the argument i, instead of i is used. The letter i is used in the inequality 1.124a
and following inequalities to denote the row index of the elements of the matrix h
and of the vector y.

For better understanding of inequality 1.124a, let us write it explicitly for all
row indices i; that is,
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N oo

W0l S [S A G k- i)| < 2 z\h(”(zl)\\x(k i)

il:-mj_1 =

- ) N
l< 3 3 ki< 3, 2l Iy

ij=—lj=1 iy = oo

) oo N
Mol < 3 th(tl)x k=ip|< ¥ Dluiollx k=i
ij=—ej=1

ij=—elj=1

Note that inequalities 1.124b can be written in more compact form as

Wi < B k= i), 1<i< M (1.124c)

i =—oj=1
It is clear that the following inequality
Jx;(k = in)| < [x], (1.125)

is always true. So, taking into account the above fact in inequality 1.124c¢ leads to

YWk < HxH, 1<isM (1.126a)

j=1ij = —eo

Note that inequality 1.126a holds for every k. Hence, the following:

sup \y“)(k)\ < HxH,Z Z ) (1.126b)
j=1lij=-e
is also fulfilled.
Consider now the index i = i’, for which
wwl (1.127a)
occurs. We rewrite inequality 1.126b for this index
sup [y("(k)| < h“)(zl)\ (1.127b)
—eo < k<o

j=1lij=—o
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Then taking into account equality 1.122b in inequality 1.127b, the latter can be
rewritten as

K| (1.127¢)

J

N 0o
vl <ixl, > 3

j=lij=—oo

To make inequality 1.127c more general, let us denote by

N oo
K, = ,f&%aa(Z 2

j=1lij =

hf-,»”(il)J (1.128a)

Applying then K, in inequality 1.127c allows us to write
Iyl < &, lx1, (1.128b)
So with
K| <eo (1.129a)

and bounded x, that is [[x||;< o, it is evident from inequality 1.128b that y is
bounded:

ly®]; <o (1.129b)

Hence, inequality 1.129a with K, given by Equation 1.128a represents the stability
condition we looked for.

Equivalently, the stability condition for y'(k) given by Equation 1.123 can be
found using another form of the norm for the input and output vector-valued
sequences. Maybe this is a more elegant way. It assumes defining first the absolute
value for vectors, as written below for the input and output vectors

x| € max|x| = max|x, (1.130a)
i 1 N
df
ly| = m?x\yi\ = Ir?ia;);\yi\ (1.130b)

Note from the definitions 1.130a and 1.130b that the absolute value of a vector is
defined as the maximal value of all its elements.

When a vector depends upon the discrete time k, then it is a vector-valued
sequence. For such a sequence, using the absolute value of a vector just defined, we
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define a norm. Using the examples of the input and output vectors (more precisely,
the input and output vector-valued sequences) x and y, this is formulated as follows

IxI £ sup [x(k)| (1.131a)
Iyl £ sup ly(k)l (1.131b)

ol =Js (), =l O, b=, @ =] 2.}

1 1]

501 [50)] [sM)] [x(2)
% (-1) x,(0) % (1) i o) (2) 4

...... 3 . ’ . N .

xy (-1) Xy (O) xy (1) Xy (2)

—————p
—p

o B

FIGURE 1.21 Illustration of calculation of the norms |-| and ||, for vector-valued sequences.
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Note that x(k) and y(k) in Equation 1.131a and 1.131b, respectively, with k given
explicitly, mean the vector-valued sequences. We use here the notational convention
similarly used before with regard to scalars x(k) and y(k). Recall that x(k) (or
similarly, y(k)) was used with two meanings: as the element x(k) of the sequence x,
or as the whole sequence; that is, x(k) = {-, x(—1), x(0), x(1), x(2), x(3), -} of which
meaning was valid at the moment, it followed from the context. And similarly here,
x(k) (or y(k)) is used: as the element x(k) of the vector-valued sequence X, or as the
whole vector-valued sequence: that is, x(k) = { -, x(—1), x(0), x(1), x(2), x(3), ~}.
Furthermore, the context determines which of the above meanings is valid at the
moment.

To point out the differences in calculating the norms ||-|| and |[|-||, for vector-
valued sequences, we illustrate the calculation of both in Figure 1.21.

Let us now come back to calculating the stability condition for y(k) given by
Equation 1.123 with the use of the norm ||-|| defined for vector-valued sequences.
We start by applying the definition 1.130b to the vector-valued output sequence of
Equation 1.123. This gives

oo

> w3 x(k-iy)

[, = —oco
h

< ¥ V6 xtk-i)  (1132)

i =—c0

y (b =

where the argument i, instead of i is used. The letter i is now reserved for row
indexing in the vector y)(k) (precisely, for indexing rows in the given vector-valued
sequence).

Note that inequality 1.132 can be rewritten as

> hi ) k=)

Jj=1

Y| < 3 max

i =—
1

oo N
<y mgx(z hﬁ,"(il)\-\x,(k— il)} 1<isM

Jj=1

ilzfoc

(1.133)

Because
x;(k —ip)| < [x(k—iy)| < [Ix]] (1.134)

holds, we can continue inequality 1.133 as

o N
vl <Xl - ngx[z hﬁj”(il)) (1.135)

j=1

ilzfoo

Furthermore, note that inequality 1.135 will also hold, if we use the supremum
function on the left-hand side of inequality 1.135; that is,
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°° N
(1)
sup [yl < xi - zm‘_ax(

J=1

i (il)) (1.136a)

—oo

i, =
1

So, finally, with the definition 1.131b in mind, we get from inequality 1.136a

w N
Iyl < - Zm?X(Z ‘ (il)J (1.136b)
iy = o j=1
If we introduce
Zmax[z i (il)) (1.136¢)
i = Jj=1

in inequality 1.136b, we shall get the inequality 1.136b in the following equivalent
form:

ly™l < kx| (1.136d)

Note that inequality 1.136d is the counterpart of inequality 1.128b derived
previously. And, as before, when

K < oo (1.137a)

and the vector-valued sequence x is bounded, then it follows from Equation 1.136d
that inequality

Iy < e (1.137b)

So inequality 1.137a represents the stability condition for y(’(k) Equation 1.123,
derived with the use of the norms ||-|| defined by Equations 1.131a and 1.131b.

Let us now consider the convergence of the series 1.117. For this purpose, we
write

e :

DY th? )

i| = —eiy=—eoj=1

o0 oo o0 N
HY X X XA
=1

i) = —ooiy = —eoiy = —coj

|3z

tl——w/—l

1<i<M (1.138)
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for the ith element of the vector y. The arguments in y, h,j s X related to the time
in inequaltiy 1.138, i.e., k, i; k — i}, i,, -, are omitted for 31mphclty of notation.
Note the use of the symbolic notation 1.121, and the fact that the letter i is exclusively
retained for the row indexing of matrices and vectors encountered. Inequality 1.138
follows from Equation 1.117 by applying the triangle inequality to its components.
Further application of the triangle inequality in inequality 1.138 leads to

N2

PNIUEST

j=1

oo

>

i| = oo

DY
i]:—ooizz—oo

2 B +

j=1

N
(1
zhif X;

j=1

‘T Y Y

i) =—00iy=—00i3=—00

b’i‘ <

1<isM (1.139)

ij=—wj=1 i =—wiy=—coj=1

i) =iy =—eoiy=—coj=1

Moreover, note that the inequalities

o)) < I, [ < Il [ ] < I, - (1.140a)

hold. So using these inequalities in inequality 1.139, we get

‘yi‘ <

i =)= 1 i) = —ooiy=—coj=1

1<i<M (1.140b)

3
+Ix];

i) = —ooiy = —coiy=—coj=1

Note that inequality 1.140b holds for every k. Hence, the following inequality:

sup |y <
—wo<k<oo
ij=—ej=1 i) = —eoiy=—eoj=1

1<i<M (1.140c)

3
+[xI;

ilzfooizzfocii;:fmj:l

is also fulfilled.
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Let us now take into account the index i = i’ for which
max ( sup |y|) (1.141a)
1SiSM —wo<k<oo

occurs. For this index, we rewrite inequality 1.140c as

h(z)‘

(1.141b)

sup |y,| <|h;
o< k<o

i =—wj=1 i) =iy =—coj=1

oo oo oo N3
NN YD

i) =—ooiy=—ooiy=—ooj=1

Furthermore, taking into account definition 1.122b and the fact that

= \h“”\ (1.141¢)

‘hfvo)‘ < max |h;
I<isN

(see definition 1.130b) holds, inequality 1.141b can be rewritten as

oo N
0
Il <+ 1xl, 3

DA

i =—oj=1 i) =iy =—coj=1

(1.141d)
+IxI17
i) = —e0iy = —eoiy=—coj=1
Note now the following inequalities:
N oo
=3 h“)<ln<1%[ ] (1.142a)
ij=—wj=1 j=1lij=—o j=1lij=-o
M e o
m <M( i ] = a, (1.142b)
i) = —ooiy=—coj=1 j=lip=—coiy=— j=1ij=—coiy=—oo

oo oo oo N
Q| = —o0iy = —eoiy=—coj=1 j= ltl:—DOIZ:—Dou:fm

N oo oo oo
<m (2_2 5 shile
T (1.142¢)

and in general,
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i - A N e N . =
(m Q)
33 shks 5 - Shilem(3 3 - Shle
= oo =—oj=1 j=lij=—eo = —oo jElij=—o i =-w
(1.142d)
hold. So the use of these inequalities in 1.141d gives
Iyl <@g+ alIxl; + aslIxI7 + asllxl + -+ a, IxI} + - (1.143)

with the coefficient g, equal to ’h(o)‘ (compare inequality 1.143 with 1.141d). Inci-
dentally, note that all the coefficients a,, n = 0, 1, 2, -, in inequality 1.143 are
nonnegative.

Now calculate the radius of convergence of the power series on the right-hand
side of inequality 1.143 in the same way as before; that is, by the use of the Cauchy
criterion 1.93, with |[x||, instead of ||x||. So, substituting a, given by Equation 1.142d
into 1.93 and solving for ||x||, gives

Ix], < (1.144a)
lim , [ max h<.f”
n e[ 1<ism Y
j=1lij = =

Finally, it follows from inequality 1.144a that the radius of convergence of the power
series in inequality 1.143 is given by the expression

.= (1.144b)

lim , max( h(")]
I<isMm
Jj= 111 = -0

In conclusion, we can say that the series given by Equation 1.117 converges
absolutely for the input vector-valued sequences fulfilling

Ixll, < r (1.144c¢)

We also point out that similar results to those obtained with the use of the norm
||-||; for vector-valued sequences can be achieved using the norm ||-|| defined by
Equations 1.131. The methodology of arriving at such results is the same as that
used in expressions from 1.138 to 1.144.
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1.7 NONLINEAR SYSTEMS WITH FADING MEMORY

It has been shown in Section 1.5 that the notion of the norm of a sequence is very
useful in handling expressions used in convergence and stability considerations. The
norm of a sequence turned out to express, in some defined way, the magnitude of a
sequence — in terms of the functional analysis.'>!* And because of the usefulness
of the functional analysis, we will use often its notions and tools in this and in the
following sections. Hence, for the purposes of further considerations, we recall now
some of the fundamentals of this analysis. We start with the definitions of mapping
and functional.

So, let X and Y be some sets. A mapping is then defined as a rule by which the
elements of the set X are assigned to the elements of the set Y. Moreover, the
assignment is unique; that is, each of the elements of X is mapped to only one of
the elements of Y.

To express the above definition symbolically, the three kinds of notation given
below are used in the literature. They are

f:X->Y (1.145a)
y=f(x),xeX,yeY (1.145b)
y=Fx,xeX,yeY (1.145¢)

Moreover, note that the element y as defined in Equations 1.145 is the image of
the element x under the mapping f. Furthermore, the set X is the domain of the
mapping, and the set of all images y is the range of that mapping. Of course, the
range of the mapping is contained in the set ¥, or is equal with this set. In the latter
case, we say that the mapping f maps X onto Y, and we write

onto

xSy (1.146)

When this is not the case, we simply say that the mapping f maps X into Y.

The different kinds of notation in Equations 1.145 point out some particular
aspects of the mapping. So notation 1.145a expresses the mapping of one set into
(onto) another set. Notation 1.145b is used, when one wants to point out that the
mapping is identical with the notion of the function. And finally, 1.145¢c with the
capital F instead of the small f, shows that the mapping is also nothing else than
the operation (operator). Hence, we see that the notions of the mapping, function,
operation (operator), transformation mean the same in the functional analysis. There
is, however, one terminological exception: we do not say that a functional is identical
to an operator. Quite the contrary. These notions are disjunctive, but both are types
of mappings.

The general illustration of the notion of mapping is presented in Figure 1.22.
Moreover,
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forbidden

FIGURE 1.22 Tllustration of the definition of mapping.

(a) Into mapping

(b) Onto mappping
FIGURE 1.23 Mapping of the set X into the set Y] or onto the set ¥.

Figure 1.23 illustrates the notion of into and onto mappings. Note that the set of
images y in Figure 1.23 is denoted by f(X).

If the images y of all the elements of the set X are distinct in ¥, as shown in Fig.
1.24, then the mapping f is one-to-one. Moreover, when the mapping f is also onto,
then there exists the inverse mapping f~! with the following properties:

o) = (fx) = x (1.147a)
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f) = o) =y (1.147b)

foreveryx € Xand y € Y.

FIGURE 1.24 One-to-one and onto mapping f with its inverse f!.

When the set resulting from one mapping is mapped into the next, we have a
composition of mappings, and, of course, this process can be continued. The resulting
mapping is called a composite mapping, and is illustrated in Figure 1.25 for the case
of using two functions. We write then

f=HiX->V) (1.148a)

FIGURE 1.25 Illustration of construction of the composite mapping f = ff;.

with
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fi:X>Y and f,: Y, Y, (1.148b)
which means that

o = fo(y1) = fo(f1(X) = f(x),xe X (1.148c)

The operation most often used in this book is that which operates on signals
that are sequences. In this case, the elements of the sets X and Y are the sequences.
This fact is illustrated in Figure 1.26.

(o n el )
R SRR T I eIl R

FIGURE 1.26 Illustration of the mapping of sequences belonging to the set X into sequences
belonging to the set Y.

We will call a functional such a mapping, which maps the signals (sequences)
into the set of real numbers, R. For illustration, see Figure 1.27.

Explanation 1.5
Note that the Volterra series given by Equations 1.1 and 1.2 or 1.3 is a mapping,
which maps the element x(k) (input sequence) into the element y(k) (output
sequence).

On the other hand, the norm ||x|| given by Equation 1.82a is a functional
converting the sequence x(k) into a real number.

Let us now introduce some algebraic structure into the sets considered. This
structure is added by defining a linear space, determining operations of summation
of elements of the set considered and of their multiplication by scalars. So we say
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Y=R

L
v

FIGURE 1.27 Illustration of the notion of a functional.

that a given set X is linear, or, in other words, is a linear space if for any pair of
its elements x, and x, there exists the sum x,+x, € X having the following four
properties:

la) x, + x, = x, + x; (summation is commutative) (1.149a)
2a) (x; + x,) + x;= x; + (x, + x3) where x; € X, too

(summation is associative) (1.149b)
3a) there exists in X a unique zero element 6 (sometimes called the origin)

such that, for any x € X, x + 6 = x holds (1.149¢)
4a) there exists for each x € X such a unique element —x that

x + (—x) = 0 holds (1.149d)

Moreover, the multiplication by scalar must fulfill the following:

0b) ax € X where a is an element of the set of scalars (the resulting element belongs

to the space X) (1.150a)
1b) o, (a,x) = (a;,)x where o, and o, are scalars (multiplication by

scalar is associative) (1.150b)
2b) Ix = xforeach x € X (1.150¢)
3b) Ox = 0 for each x € X; (1.150d)
4b) (o, + a,)x = ax + o,x (distributive law) (1.150e)
5b) a(x;+ x,) = ax; + ax, (distributive law) (1.150f)

Note that when the scalars a, o, a,, ... are real numbers, then the linear space
X is called real; but when they are complex, the space X is also called complex.
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In the functional analysis, the elements (points) of a linear space are also called
vectors. Note that this book deals with spaces whose elements are scalar sequences
or sequences of vectors (vector-valued sequences). See, for example, Figure 1.21.
When we consider the latter sequences, we usually indicate them by boldface type
symbols.

Explanation 1.6

Consider now whether our sets of sequences can be considered as linear spaces. Let
us, for example, check the property 1a) from the list given. So, taking into account
two sequences

xi(k) = {..., x,(-1), x,(0), x, (1), ... }

and

x(k) = {..., x2(=1), %2(0), x,(1), ... }

we write their sum as

X1 (k) +x,(k) = {...,x1(=1) + x5,(=1), x;(0) + x,(0), x; (1) + x,(1), ... }

Changing then the order of occurrence of components in each of the elements of
the above sequence, we get

x (k) +x,(k) = {..., x(=1) + x,(=1), x,(0) + x,(0), x,(1) + x,(1), ... }
which finally allows us to write
x,(k) + x,(k) = x,(k) + x,(k)
So property 1a) is proved.

Note also that we can similarly prove the property 2a).
Now, if we take into account the following two sequences,

x(k) = {...,x(-1), x(0), x(1), x(2), ...}
and
0(k) ={...,0,0,0,0, ...}
we can write
x(k)+0(k) = {...,x(-1)+0,x(0) +0, x(1)+0,x(2) + 0, ...}
={.., x(-1), x(0), x(1), x(2), ...} = x(k)

The above equality proves the property 3a) and shows what the zero element
(zero sequence) looks like. Furthermore, see that for the sequences

x(k) = {...,x(-1), x(0), x(1), x(2), ...}
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and
—x(k) = {...,—x(=1), =x(0), —x(1), =x(2), ... }
their sum can be expressed as
x(k) + (=x(k)) = {..., x(=1) = x(=1), x(0) = x(0), x(1) —x(1), x(2) = x(2), ... }
={...,0,0,0,0,...} = 0(k)
And this proves property 4a).
Let us now observe that
ox(k) = {..., ax(-1), ax(0), ox(1), ox(2), ...}

and the result of multiplication of x(k) by a scalar « is a sequence, too. So property
0b) is thereby proved. Furthermore, note that, using the above result, it is easy to
show that the properties 1b), 4b), and 5b) hold. Also see then that properties 2b)
and 3b), as

1x(k) = {..., 1x(-1), 1x(0), 1x(1), 1x(2), ...} = x(k)
and
Ox(k) = {...,0x(-1), 0x(0), 0x(1), 0x(2), ...} = {...,0,0,0,0, ...} = 0(k)
hold, too. Altogether, this means that the set of scalar sequences forms a linear space.
Itis clear that by using the same arguments, we are able to prove all the properties
of linear spaces for the set of vector-valued sequences. In what follows, we point

out briefly some interesting points related to these proofs. So, with regard to the
property 3a), see that

x(=1)7 1x,(0)7 x,(1) 07 17077r10
x(k) +0(k) = {..., 2D PO P T OO0
2,1 L] L, (1) ol [o] |o

x (=) +07 x,(0)+07 rx,(1)+0

(D +0) O +0) 0] |

ooy

s s

x,(-1)+0] [x,(0)+0] |x,(1)+0

And it follows from the above how the zero element (zero vector—valued
sequence) looks in the case of considering vectors with n rows. Note that the
sequence O(k) is often denoted by 0,(k) (to indicate the number of vector rows).
Furthermore, with regard to the next property, 4a), we see that
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X (k) + (=x(k))

xi(=1)7 x,(0)7 (1) =x;(=1)7 =x1(0)7 —x,(1)
X(=1) | [x2(0) | | x2(1) =X(=1) | [=x2(0) | | —x(1)
xn(_l) xn(o) xn(]) _-xn(_l) _xn(o) _xn(])
xl(_l)_xl(_l) xl(O)—xl(O) xl(l)_xl(l) 01 107 10
X (=1) = xy (=D | [ 25(0) =y (0) | | xp (D) —xp(1) || ol|o]]o _ 6
x (1) =x (-1)] |x,(0)=x (0)] |x (1)-x (1) 0] (0] Lo

As far as the next series of properties is concerned, we see that ax(k) is given by

ax(k)
x (=1)7 1x:(0)7 x:(1) o, (=1)7 o (0)7 o, (1)
X(=1) | | x(0) | | x(1) _ oxy(=1) | | oxy(0) | | oxyp(1)
x,(=1)J Lx,(0)J Lx,(1) ox,(=1)J Lo, (0)] Lowx, (1)

So the resulting sequence belongs also to the set of the vector—valued sequences, as
property Ob) requires. Moreover, note that

1x(k)
1) 0y ) Lxi-1)] Flx0)] a1y
L[] [0 | o] |} reen] o] en] |
X,z(;l) Xnéo) xnél) lxn.(_l) 1x;l(0) lx,;(l)
and
0x,-1)7 [0x,0)] [Oxy(1) 07 107 1o
0x(k) = 4., Oxzf_l) , OX?(O) , Ox?(l) O O
0x1)) Lox0)] Loxgn) ol Lo] Lo

Finally, observe that the linear space of scalar sequences is in fact a subspace
of the linear space of vector—valued sequences, when putting n = 1.

Having defined the notion of linear spaces, we are now able to define something
which determines, in some sense, the size of each element of a given linear space.
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This is done by assigning a real nonnegative number to each of the space elements
and calling this number a norm of that element. Furthermore, it is assumed that the
norm ||x|| of each element x of a linear space X fulfills the following properties:

1. ||x|| = 0 if and only if x = 6(1.151a)
2. ||ax|| = ||ae||x|| where « is a real or complex number(1.151b)
3. |, + x| = [ + |]x)| where x,, x, € X(1.151¢)

The inequality 1.151c is called the triangle inequality. Moreover, note that a
linear space in which a norm is defined is called the normed space. Furthermore,
observe also that, without having defined the algebraic structure consisting of the
definitions of the summation operation and of the operation of multiplication by a
scalar, the norm definition as given by Equations 1.151 would be impossible.

Explanation 1.7
Let us check whether the norm defined by Equation 1.82a fulfils the required
properties 1.151.
Observe first that when x(k) = 6(k) = {...,0,0,0,... }, then sup |6(k)| =
| = 0 really holds.

Assume now that x(k) # 6(k). So some of the elements of x(k) are different from
zero. Then, of course, sup (\O(k)\ # 0) for such a sequence. In conclusion, we see
that property 1.151a holds for the norm given by Equation 1.82a.

Note that

lox(k)| = sup |ox(k) = [of sup |x(k)| = |of[lx(o)

—co<k<oo —co<k<oo

holds. So, property 1.151b is also fulfilled.
With regard to property 1.151c, note that we have

|x1 (k) + 2, (k)| < [x; (k)| + [, (k)|
for each k. So
|1 (k) + x,(k)| £ sup |x; (k)| + sup |x,(k)]

—co<k<oo —o<k<oo

will also hold for each k. That is, we can write the supremum symbol on the left-
hand side of the above inequality as well. Hence, we get

sup |x;(k) +x,(k)| £ sup |x;(k)| + sup |x, (k)|

—eo<k<oo —eo<k<oo —eo<k<oo

which, after using the norm definition of Equation 1.82a, is nothing other than the
property 1.151c. So, we can conclude that all the properties 1.151 are really fulfilled
for the norm definition of Equation 1.82a.

Closely related to the notion of the norm is the notion of a metric. This is because
the metric determines in some way what we can call, using the terminology taken
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from geometry, the distance between elements of a space. And this distance is
determined by assigning to each pair x,, x, of elements of a space X a real nonnegative
number. We define thereby such a functional d:{x,, x,} — R that has the properties

1. d(x;, x,) = 0 with d(x,, x,) = 0if and only if x;, = x, (1.152a)
2. d(x,, x,) = d(x,, x;) (symmetry of the metric) (1.152b)
3. d(x,, x,) + d(x,, x;) = d(x,, x;) (triangle inequality) (1.152¢)

where x; is another element of the considered space X.

Note that the properties 1.152 reflect those associated with the notion of distance.
That is 1.152a says that the distance is a nonnegative number. And, of course, the
distance between the same elements is equal to zero. Furthermore, the distance from
the element x, to the element x, is the same as the distance from the element x, to
the element x,. And finally, property 1.152c says that the sum of the lengths of two
triangle sides is always greater than (or eventually equal to) the length of its third side.

A set of elements of a space X, together with the metric defined in this space,
is called a metric space. Note also that the same space X with two different metrics
forms, of course, two different metric spaces.

Incidentally, note that the notion of the space metric does not need the space
considered to be linear. When a space is linear, it makes sense to relate the space
norm with its metric. This can be done, for example, by defining that

af
d(xy, x;) =[x, — x| (1.153)

Explanation 1.8

Let us check whether the definition of the metric in a linear space as given by
Equation 1.153 is correct. That is, we ask whether the metric so defined fulfills the
properties of a metric expressed in 1.152. For this purpose, we take into account an
element x = x,—x, € X.

Note that it follows from property 1.151a that ||x, — x,|| = 0 if and only if x,—x,
= @. Therefore, x, = x, + 6, and furthermore, x, = x, by applying property 1.149¢
of a linear space. In conclusion, we see that d(x,, x,) = ||x, — x,|| = 0 holds if and
only if x, = x,. Otherwise, d(x,, x,) > 0. Property 1.152a is fulfilled.

Consider

d(x,, x;) = Hxl —sz = H—(xz—xl)H = “Hsz—le = sz—le = d(xy x)
where some of the properties of a linear space have been used. See properties 1.149a
and 1.150f. Moreover, note that property 1.151b has been applied as well. We
conclude that the above is a proof of symmetry property 1.152b.
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To prove property 1.152c, take into account an element x; — x, = x;,— X, + X3
— x; € X. According to property 1.151c, we can write for the above element

) —x; + x5 = x5 = [Jx; — x5+ x5 — x5
<oy =3 + [l = xaf| = [y = x5
+[=(aa=x3)| =[x = x5 + s — x4

where, as before, some of the properties of a linear space, and the property 1.151b
of the norm, have been used. Keeping in mind definition 1.153, we observe that the
above inequality is, in fact, a proof of the triangle inequality 1.152c.

Note that the notion of the metric of a space applies in a natural way to properties
such as convergence and continuity. We deal with convergence when we are con-
cerned with infinite sequences of elements of some space. We are concerned with
continuity when we ask whether mapping from one metric space to another metric
space is continuous.

With regard to an infinite sequence {x;, x,, x5, ..., X,, ...} of elements of a space
X (x, e X,n=1,2,...), we say that this sequence is convergent to some element x
e X if, for any € > 0, there exists such a n = n, that

for each n>n, d(x,, x) <€ (1.154a)
holds. This relation is also expressed as

limx, = x (1.154b)

n— oo

With regard to a mapping f which maps elements x of a metric space X with the
metric d, into elements y of a metric space ¥ with the metric d,, we say that this
mapping is continuous at a point x, if for any € > 0 there exists a > 0, such that

d (x, x) <0 implies d,(y, yp) <€ (1.155)

where y = f(x) and y, = f(x,). Furthermore, if f is continuous at each xeX, then we
say that this mapping is a continuous mapping.

Having defined the fundamental notions of the functional analysis, we can now
continue our main considerations regarding nonlinear systems. Our goal in this
section is to formulate a property, which is called the fading memory."-!>1¢ Note that
very closely related with the definition of this memory are the definitions of the
decaying memory!? and approximately finite memory,'%!%20 also formulated in the
literature on the Volterra series. The relationship among all the above definitions
will be discussed in the next section.

Let us now start with the definition of the space [*. First, for scalar sequences,
with k the discrete time, taking the values from the set K = Z,or K = Z_,or K =
Z_, where Z, 7., or Z_, mean the sets of integers, nonnegative, and nonpositive
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integers, respectively, we define the space [ (K) of bounded sequences as that having
the norm defined by

ol € suplx(k)l <o (1.156)

ke K

Note that the definition 1.156 is the same as the definition introduced for the
first time in Section 1.5 by Equation 1.82a.

To define the space [*(K) for vector-valued sequences, we recall first from Section
1.6 the norm for vectors (the absolute value of a vector), denoted ||, and given by

X 2 max|x| = max|x (k)| (1.157a)
i 1<i<N

where x(k) for each k is a vector having N elements. In the case of vector-valued
sequences, the operation 1.157a “reduces” a given vector-valued sequence to a scalar
sequence

{.. IX(=2)], [x(=DL, [x(0)], [x(D), ... }

to which, of course, the definition 1.156 can now be applied. Consequently, we get

Ix < suplx ()l (1.157b)

ke K

And summarising, the [* space of vector-valued sequences is a space with the
norm given by Equations 1.157. Moreover, note that the defining expressions 1.157
are the same as those presented for the first time in Section 1.6 for vector-valued
sequences (Equations 1.130 and 1.131).

Let us now define a delay operator U.. So, we say that the delay operator U, is
an operator, that shifts a scalar or vector signal (a scalar or vector-valued sequence)
x(k) or x(k) by TeZ on the discrete time axis. Its defining equation is

Uk £ xk-1) (1.158a)

or

(U.x)k) < x(k-1) (1.158b)

Observe on the left-hand side of Equations 1.158 a usage typical in the literature
of one pair of parentheses to separate a operator (here U.x) from the time argument
k put into the second pair of parentheses. Generally, in this book we allow dropping
parentheses or separating composite operators by the use of parentheses. Hence, for
example, Ux(k), U.(x)(k), and (U,)(x)(k) are exactly the same.
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Moreover, we say that an operator N is time-invariant if the equality
UN = NU, (1.159)

holds for all T € Z.

According to Explanation 1.5, the Volterra series given by Equations 1.1 and
1.2 or 1.3 represents an operator. We shall name this operator the Volterra series
operator and define it as

oo

vk = (Vo) €Y 30k (1.160)

n=0

where the partial responses y™(k) are given by Equations 1.2 or 1.3. Note that these
responses represent operators themselves. That is, for example, Equation 1.2c can
be rewritten as

YOy = (Vax)(k) = Y, Y WPk, i)x(i)x(iy)  (1.16])

il = —ooiz = —oc0

where V, represents an operator related to the impulse response of the second-order
and twofold summation, as shown in Equation 1.161.

The notions of stationarity and of time-invariance (time-independence) with
regard to the Volterra series (Volterra series operator) are equivalent to each other.
We shall show this before going ahead with the fading memory definition.

Our goal first is to show that applying the condition 1.159 to the Volterra series
operator for time-dependent systems (given by Equations 1.160 and 1.2) leads to its
simplification. Then, it takes on the form for time-independent systems (given by
Equations 1.160 and 1.3). Moreover, according to what was already shown in Section
1.1, this operator describes then the stationary system, in the sense of stationarity
definitions 1.4.

To proceed, assume that the operator N in Equation 1.159 has the form of the
Volterra series given by Equations 1.1 and 1.2. That is,

(Nx)(k) = K+ Y WOk ix(+ Y, Y Bk iy, in)x()x(iy)

o e w (1.162)
+ 3N S Bk iy, i, i3)x (i) X ()X (i) + -

i] =_wi2=_ooi3=_oo

Keeping this in mind, we see that the composite operator U N takes on the
value of
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(UNx)(k) = KO+ 3 WV iyx() + Y > WD (ks iy, i) x (i) x(in)

i=—oo i) = —o0iy = —co

+ 3N S Bk iy, i, i) x (i) X (i) x(i3) + -

i] :7mi2=7mi3=7

(1.163)
at the point £ + T on the discrete time axis.
Similarly, the composite operator NU, possesses the value of
(NUx)(k) = h¥(k+1)+ Y hV(k+1,i)x(i - 1)
+ Y Pk + iy iy)x() —T)x(i, - T) (1.164)

i =—00iy=—c0

+ ) N k41, b, i3)x(i) — T)x( = Tx (5= T) + ...

i) = —e0iy = —eoiy =~

|M8

at the point kK + T on the discrete time axis.

The calculations performed in Equations 1.163 and 1.164 have been illustrated
in Figure 1.28.

if (NUX)(k)
(NX)(k) g » (UNX(K)
x(k) g >0 (Ux)(K)
k k+1 discrete ti:1e

FIGURE 1.28 [Illustration of calculations performed in Equations 1.163 and 1.164.

Let us now introduce new variables in Equation 1.163 by making the following
substitutions: i = i’" — T, i, = ip' T,p = 1, 2, 3..., and afterwards, let us drop the
symbol “’”. As a result, we get
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oo

(UNx)(k) = Ky + Y, hV(k, i-1)x(i-1)

i=—c0

+ 3N (ki -1 i~ D)X (i) - Dx(i, — T) (1.165)

i) =—00iy =~

+ 3 Y ki -t i1 i = D~ DX~ TX( - T) +

i) = —eoiy = —eoiy = oo

To satisfy the condition for time-invariance 1.159, the expressions on the right-
hand sides of Equations 1.164 and 1.165 must be equal to each other (referring to
Figure 1.28, the points “A” and “®” on the right-hand side of it must reduce to one
point) for all possible input sequences, all time instants &, and all values of delay 7.
This however, is only possible when the corresponding impulse responses in Equa-
tions 1.164 and 1.165 are equal to each other. That is, the following equalities

KOk +1) = i) = B” (1.166a)
WPk +1,i) = ik, i-1) (1.166b)
W2k +7, i, 0,) = W2k i) -7, i,— 1) (1.166¢)

and, in general,
Wk + 7,0, 00, s iy) = Bk, iy =T, iy =T, ...y iy — T) (1.166d)

hold for all 1, k € Z.

Observe now that by substituting k = 0 in Equations 1.166, and then renaming
the variable T as k, we arrive finally at the equations identical with Equations 1.4.
In conclusion, we can say that application of the condition 1.159 led us to the
description for stationary systems, which, as we know from Section 1.1, have the
Volterra series description in the form given by Equations 1.1 and 1.3.

Note that the converse — the stationary Volterra series fulfills the condition
1.159 — is also true. To prove this, observe that, when Equations 1.166 are fulfilled,
then the expression in 1.165, and thereby, also the expression in 1.163, is equal to
the corresponding expression in 1.164. This is nothing other than the condition 1.159.
So, in summarizing we say that the notions of stationarity and time-invariance are
equivalent.

Now we present two definitions of the fading memory in the form that was
presented by Boyd and Chua.!

FMD1 (Fading Memory Definition 1): A time-invariant operator N: [*(Z)
— [*(Z) has fading memory on the subspace B of [*(Z) if there is a decreasing
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sequence w: Z, — (0,1), lignmw(k)zO , such that for each x € B and € > 0 there
is a 8 > 0 such that for all veB the following relation

sup|x(k) —v(k)|w(=k) <& — |[(Nx)(0) — (Nv)(0)| <& (1.167)

k<0

holds.

FMD2 (Fading Memory Definition 2): A time-invariant operator N: I*(Z,)—
[*(Z ) possesses fading memory on the subspace B, of [*( Z ) if there is a decreasing
sequence w : Z, — (0,1), %iir}cw(k)=0, such that for each x € B, and € > 0 there
is a 8 > 0 such that for all v € B, the following implication

sup |x(T) = v(T)|w(k - 1) <& — |[(Nx)(k) — (Nv)(k)| <& (1.168)
holds.

1.8 FURTHER CONSIDERATIONS ON FADING
MEMORY

In this section, a continuation of the previous one, first we show how to associate
a functional with any time-invariant operator. Using the following example, the
operator N, defined in definition 1.167 is associated with a functional F defined on
*(Z_) by

Fx £ (Nx,)(0) (1.169a)

where the sequence x, is given by

k) for k<0
af {x( ) for (1.169b)

) =1 10) for k>0

Note that Equation 1.169b defines an extension of the sequence x € I*(Z_) to
the sequence x, € [*(Z). The mapping F can be interpreted as one that maps the
past input to the operator N, which is an element of [*(Z_), into the present output
of N at the discrete time k = 0, which is an element of the set of real numbers R.

It is possible to recover the operator N knowing its associated functional
F. We show how to do this. For this purpose, we define a truncation operator
P: I"(Z)—>1*(Z_), by

(Px)(k) & x(k) for (k<0) (1.170)
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It follows clearly from definition 1.170 that P is such an operator that truncates
an element of [*(Z) into an element of [*(Z_).

Note now that, by applying the delay operator U_, to the input sequence x(I),
we get

U_x)() = x(+k) e [(Z) (1.171a)

Using the truncation operator P in the sequence given by Equation 1.171a results
in

(PU_x)(1) = (Px)(I+k) = x(1+k) for [<0 (1.171b)

which is an element of [*(Z_).
Finally, applying the functional F to the element of /*(Z_) given by Equation
1.171b, we obtain

(FPU_x)(1) = (Nx)(0+k) = (Nx)(k) (1.171¢)

From Equation 1.171c, we conclude that the operator N can be recovered from
its associated functional F, and the corresponding relationship is

(Nx)(k) = (FPU_x)(1) (1.172)

The operations described in Equations 1.169 to 1.172 are illustrated in Figure
1.29. Note that the starting sequence x(k) in Figure 1.29a is assumed to belong to
[*(Z) (not to [*(Z_)). The truncated sequence z = PU_,x belongs, however, to [*(Z_).
When this sequence is extended according to the formula 1.169b, it assumes the
form z, given in Figure 1.29e. Observe that the form of the starting sequence x(k)
is different from the form of the sequence z,(I).

Now we show that the second definition of the fading memory (FMD?2) presented
in the previous section, which was proposed for systems of which behavior is
considered only for nonnegative times (k = 0), follows from the first definition of
the fading memory (FMD1). To do this, we refer to the definition FMD2 with the
time-invariant operator N: [*(Z.)— [*(Z.), and the sequences x and v belonging
to B, € [*(Z,). Note that to be able to use the definition FMD1, we must redefine
in some way the above operator N and the sequences on which it operates. We start
by defining the sequences x; and v,, with the discrete time arguments taking on the
values from the whole set Z, as

k) for k=0
4 {x( ) for (1.173a)

(k) =
R =90 fork<o

and similarly,
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5 -4 -3 2 - 0\ truncation is

performed at this point
Ze

Ze
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L calculation of (Nze)(0) is
performed at this point

©

v

N

FIGURE 1.29 [Illustration of operations described in Equations 1.169 to 1.172: (a) starting
sequence x(k), (b) sequence x(k) in which k — [, (c) delayed sequence U_x, (d) truncated
sequence z = PU_,x, (e) extended sequence z,.

k) for k>0
4 {V( ) for (1.173b)

P
=00 for k<0

Using the above definitions of the extended sequences, we define a time-invariant
operator N, working on such sequences by
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ar | (Nx)(k) for k>0
o= {0 for k <0 (1.174)

where x; stands for all the sequences of type 1.173, which form a subspace B;of I"(Z).

Assume now that the operator N, defined by Equation 1.174, possesses a fading
memory. Moreover, let us take into account time-shifted sequences U_,x(/) and
U_v(D), as illustrated in Figure 1.30 for the first of these sequences.

Now, having in mind the definition 1.167, we can write the following relation:

sup|U_x (1) = U v, (Dw(-1) <8 —
- ‘(NfU_kxf)(O) - (NfU_kvf)(O)‘ <eg

(1.175)

for the operator N, Furthermore, note that, by the use of the definition of the delay
operator U_,, the first part of the relation 1.175 can be rewritten as

sup|x (I + k) —v (I +k)|w(-1)<d (1.176a)
10
Then, using a new variable / + k = 7T in inequality 1.176a, we get
sup |x,(T) = v, (D)|w(k-1)<d (1.176b)
T-k<0

Because x;(1) = v(1) = 0 for T < 0 (see Figure 1.30), inequality 1.176b takes
on the form

sup |x (1) = v (D)|w(k-1) <& (1.176¢)

Moreover, taking into account the definitions 1.173 in inequality 1.176c, we
arrive finally at

sup |x(k) = v(k)|w(k-1)< 8 (1.176d)

After getting the result 1.176d, consider the right-hand side of the relation 1.175.
Note that it can be rewritten as

[(Nyx;)(k+0)—(Nvy)(k+0) <e (1.177a)
or
[(Nyx ;) (k) = (Npvp) (k) <€ (1.177b)
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FIGURE 1.30 (a) Original sequence belonging to the space I*(Z,), (b) the sequence x; €
I*(Z) created from x(k), (c) the time-shifted sequence U_,x(0).

Note that in our considerations, we have chosen the time-shifting parameter k
to be greater than or equal to zero. With that in mind and definition 1.174, we rewrite
inequality 1.177b as

[(Nx) (k) — (Nv) (k)| <e, k=0 (1.177¢)

Taking into account the achieved results 1.176d and 1.177c, and comparing them
to definition 1.168, we conclude that really the definition FMD2 can be derived from
the FMDI1. So the definition FMD?2 is, in fact, nothing more than a specific variant
of the definition FMDI1, derived for sequences defined only for nonnegative times
(k = 0).

Now let us define what we mean by the notion of causality of an operator. We
call the operator N to be causal if the equality of sequences x(t) = V(1) for times T
= k implies equality (Nx)(k) = (Nv)(k).
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Using the above definition of operator causality, we will show now that every
time-invariant operator N: [*(Z) — [*(Z), possessing the fading memory on the
subspace B of [*(Z), is causal. To do this, we take into account sequences (PU_,x)(m)
and (PU_,v)(m), where k,m € Z. Note that these sequences are elements of the
space [*(Z _). Furthermore, applying the extension formula 1.169b to them, we arrive
at the sequences belonging to the space [*(Z). So we get

x(k+m) for m<0
Xepy (M) = (1.178a)
k x(k) for m>0

and

vik+m) for m<0
Vepy (M) = (1.178b)
k v(k) for m>0

Moreover, we assume that the sequences given by Equations 1.178 belong to
the subspace B of [*(Z). Hence, we can use the definition 1.167 of the fading memory,
to get

ig%)\xepuik(m) - vgpuik(m)\w(—m) = msg;g)k\x(m +k)—v(m+k)w(-m)<d (1.179)
- ‘(NxePUik)(O) - (NVepyfk)(O)\ = [(Nx)(k) - (Nv)(k)| <€

Let us now introduce a new variable T = m + k in (1.179). This leads to
sup|x(t) —v(T)|w(k-1) <d— [(Nx)(k) = (Nv)(k)| <€ (1.180)
T<k

Furthermore, note that we use sequences, that are equal to each other, i.e., x(T)
= (1) for T = k, in the definition of causality of an operator N. Taking this into
account, in Equation 1.180, we get, finally

Sup|x(1) —v(DIw(k—=1) = 0<8 = [(N)(K) = (N)(k)| <& (1.181)

Observe that the inequality on the right-hand side of the relation 1.181 holds
independently of the choice of &. Furthermore, because this inequality must hold
for any small € > 0, it implies (Nx)(k) = (Nv)(k). Any time-invariant operator N
possessing the fading memory is causal. The inverse is not true. That is, not every
time-invariant and causal operator has the property of fading memory. This is because
nothing is said in the definition of causality about the behavior of the operator N
for signals x(t) # v(t), for T =k and 1,k € Z.

In considering causality of an operator N in this section, we recall we have
already tackled a similar problem in Section 1.1. We explained in Section 1.1 what
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the nonlinear causal responses A“(i,,i,,...,i,) are. For illustration, see again Figure
1.3. Now, if we define a causal time-invariant Volterra series operator given by
definition 1.160 as one that has nonlinear responses of the kind just mentioned, we
can ask about its relationship with the definition presented in this section. We shall
show that the two definitions of causality of the Volterra series operator are equivalent
to each other.

First, we show that the definition of Section 1.1 follows from the definition of
this section. And to this end, we consider the following difference:

(Vx) (k) = (V) (k) =Y BV (i) [x(k - i) = v(k = )]

i =—oo

+3 3 B, i)k = i)x(k - i) = v(k = i)v(k = i)]

i) = —ooiy = —oo

NN K i i) [x(k—i)x(k—iy)x(k—i3) = v(k—i)v(k—iy)v(k—i5)]+...

00 [y= —00 [,= —00

[ === —eo iy

(1.182)

Note that if we assume that the operator V in Equation 1.182 is causal, it follows
from the causality definition of this section that the difference 1.182 equals zero
when x(T) = v(t), T = k. So, for k — i, k — i}, k — i,, etc., less than or equal to £,
the corresponding components in Equation 1.182 are equal to zero because x(k —
i) = vk — i), xtk — i) = vk — i), xtk — i) = v(k — i,), etc., according to the
assumption x(T) = v(T), T = k. On the other hand, when k — i > k, k — i, > k, k
— i, > k, etc., the differences x(k — i) — v(k — 0), x(k — i)x(k — i) — vk — i)
v(k — i,), etc., can take on any values different from zero. So, to make the difference
on the left-hand side of Equation 1.182 equal to zero in each case, we must postulate
fulfillment of the following equalities:

W) =0 for i<0 (1.183a)
Wi, i) = 0 for i;<0 and/or i,<0 (1.183b)

WP, iy i) = 0 for i;,<0 and/or i,<0 andlor i;<0 (1.183c)

and so on. Further, observe that Equations 1.183, in fact, express nothing other than
the definition of the nonlinear response causality presented in Section 1.1.

To prove the converse, let us take again into account Equation 1.182. Under the
assumption that the equalities 1.183 are fulfilled, this equation can be rewritten as
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(Vx) (k) = (V) (k) =Y A V() [x(k i) = v(k = )]
i=0

Y Y h P, i) [x(k—i)x(k = iy) = v(k—i)v(k —i5)]

i =0i,=0

DN W b, i) (k=i ) x(k—iy)x (k= i3) = v(k—i)v(k=iy)v(k—i3) ]+ ..

i1= 0iy=0iy=0

(1.184)

Note now that the left-hand side of Equation 1.184 is identically equal to zero,
if we assume additionally x(t) = v(t) for T =< k, where 1, k € Z, 1 =k — i, k —
i, k — iy, -+, with i, i,, i), --- € Z. This means that the causality definition of this
section follows from that of Section 1.1.

It is worth noting that the property of fading memory can be expressed in another
way using the notion of operator continuity. That is this can be expressed in the
following form: a time-invariant operator N: [*(Z) — [*(Z) possesses fading memory
on the subspace B of [*(Z) if, and only if, its associated functional F, defined by
Equation 1.169a, is continuous on the subspace

PB < {Px|xe B} (1.1852)

with respect to the weighted norm
Il £ lx(w(=R)l = suplx(k)lw(-k) (1.185)

where xe [*(Z) and the nonnegative weighting sequence w is a mapping w :
Z,—(0,1>), limw(m) = 0.

In what follows, we show that the above definition of fading memory is true.
To this end, note first that the definition FMDI1 of fading memory is so constructed
that it follows immediately from it, and from the definition 1.169 that the following
relation:

1Px - Pv|, <& = [(FP)(x) - (FP)(v)| <& (1.186)

holds. Furthermore, observe that relation 1.186 is nothing other than the continuity
definition expressed in definition 1.155. In other words, the fact that the distance
between the elements Px and Pv of the subspace PB, i.e.,

dps(Px, Pv) = |Px— Py,
is less than 8, implies the distance between the elements FPx and FPv, i.e.,

drps((FP)(x), (FP)(v)) = [(FP)(x) = (FP)()|
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is less than €. We conclude that if a time-invariant operator, N, has fading memory
property, its associated functional F is continuous on the subspace PB.

To prove the converse, we consider the relation 1.186, which expresses the
continuity property of the associated functional F. This relation can be expressed in
the following form:

[(PU_)(x) = (PU_)(V)|, <0 = [(FPU_o)(x) — (FPU_)(v)| <& (1.187)

because (P)(x) = (PU_y)(x) and (P)(v) = (PU_y)(v).
Then, using the definitions 1.185b and 1.172, the relation 1.187 can be rewritten
as

sup|x(k) —v(k)w(—k) <& — |(Nx)(0) — (Nv)(0)| <€ (1.188)

which is nothing other than the fading memory definition, (see 1.167).

Incidentally, note in the relations 1.186 to 1.188 once again the typical usage of
parentheses around the arguments of functionals and operators. Here parentheses
are used to stress an argument, as in (P)(x) standing for Px. Sometimes, parentheses
are dropped, as in (FPU_g)(x), standing for (F)(P)(U_y)(x). In (FPU_y)(x), the
composite operator FPU_ is separated from its argument x.

As mentioned in the previous section, the notions of decaying memory and
approximately finite memory, introduced to the literature by Sandberg, are closely
related to the notion of fading memory. Now we consider them, starting from the
notions of decaying memory, which are, as originally formulated by Sandberg, the
definitions of the so-called M,(m) and P,(m) sets,!” specialized here for discrete-
time systems.

To be able to define the set M,(m), we have to introduce first Sandberg’s
truncation operator Q. as

(Qux)(k) = {00 for k=T (1.189)
YEN00 for kxt '

where x(k) € [*(Z), and k, T € Z. This operator is illustrated in Figure 1.31. It is
worth noting at this point two fundamental differences existing between the previ-
ously defined truncation operator P and the operator Q : P’s “critical” point is zero,
but Q’s one is any chosen T € Z. Moreover, P is a mapping [*(Z) — [*(Z_), in
contrast to Q, which is the mapping of /*(Z) into itself, that is [*(Z) — [*(Z).

Having defined the operator O, we define now the set M,(m) in the following
way: for each positive integer m, after Sandberg, an operator N : [*(Z) — I*(Z) is
an element of the set M (m) if given any k, € (—, %) and any real € > 0, there
exists such a k, € (—=, k,) that

|(Nx) (k) = (NQy,x) (k)| < ellx]|” for k >k, (1.190)
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FIGURE 1.31 (a) Original sequence x(k)el*(Z), (b) the truncated sequence (Qx)(k) for
T=2.

holds for x(k) belonging to some subspace B of [*(Z). We call this definition the
first Sandberg’s Decaying Memory definition (SDM1).

In other words, an operator N possesses the property of decaying memory in
the sense of the definition SDM1 if it belongs to the set M,(m) for which elements
the inequality 1.190 holds.

To proceed further, we now need to define two other operators introduced by
Sandberg in his paper.!” For this purpose, we introduce the so-called I”(Z,,) space,
which consists of sequences defined for the discrete times belonging to the set (k,,
©), where k, € Z, with the usual norm ||x|,, = sup|x(k)|. In other words, the
sequences of the space [7(Z,,) are such sequences thiat begin at k = k,, and for the
time instants k less than k; are not determined.

Now having defined the space I”(Z,,), we are able to define the Sandberg’s T,
operator as such a mapping, that maps elements of the space [”(Z, ) into elements
of the space [”(Z,,) according to the following rule:

(T i) (k) = x(k+k, —ky) k=k, (1.191)

The operator T, is illustrated in Figure 1.32.
Similarly, we define Sandberg’s R, operator, k, € Z, as a mapping from the
space [*(Z) into the space ["(Z,,), which is given by

(Ry,x)(k) = x(k) for k>kq (1.192)
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FIGURE 1.32 (a) Original sequence x(k)el "
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The operator (R, x)(k)is illustrated in Figure 1.33.

@ HRel(Z)
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® Ry DWEIZ,)

not determined

FIGURE 1.33 (a) Original sequence x(k) € I(Z), (b) truncated sequence (R, x)(k)el™(Z,, ->) .

Note the fundamental difference between the truncation operator Q. defined in
1.189 and the just-defined R, in 1.192. The first is a mapping from [*(Z) into itself,
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but the latter is a mapping from [*(Z) into ["(Z,,). This follows clearly from the
comparison of Figure 1.31 with Figure 1.33.

Consider now a special kind of mappings from [*(Z.) into [*(Z,) called K,
mappings by Sandberg in his paper.!” These mappings have the following property:

1K ox]o < p(llxlo) (1.193)

where p is a nondecreasing function p : subset (0,%0) of real numbers R into itself,
and the norm |[x||yis [[x];, = supl|x(k)l, specialized for k, = 0.

We can associate with the 2rfiapping K, its ky-associate K, , which is a mapping
defined as T K,T:o for any k, € Z. This is, of course, a composite mapping, a
mapping from the space [”(Z,,) into itself.

Now we are able to define Sandberg’s!” P,(m) set in the following way: a
mapping K, is an element of the set P,(m) if, given any k, € Z and any real € > 0,
there exists such a k, < k, that

‘(K,%R,%x)(k) - (Kk4Rk4x)(k)‘ <elx]", k=k, (1.194)

holds for all x belonging to some subspace B of [*(Z), when max (k;, k;) =< k,. We
call this definition the second Sandberg’s Decaying Memory definition (SDM2). In
other words, an operator K, with the property 1.193 possesses the decaying memory
in the sense of the definition SDM2 if it belongs to the set P,(m) for which elements
the inequality 1.194 holds. Moreover, comparing the definitions SDM1 and SDM2,
we see that the latter can be considered as a variant of the first, in which the values
of the input signal (sequence) for k < min(k;, k,) are not taken into account.

Let us now consider two definitions of the notion of approximately-finite mem-
ory, as formulated by Sandberg in another paper.?’ The first definition was originally
formulated in the following way:

AFM1 (Approximately-Finite Memory definition 1): let N be a mapping N :
I*(Z.) — Cy(Z.,), where C means the collection of all R-valued mappings defined
on Z .. Moreover, let N mean the set of integers {1, 2, 3,--- |. Then we say that the
mapping N has approximately-finite memory on some subspace B of [*(Z ) if, given
€ > 0, there exists such an a € N that

(Nx)(k) = (NW, %) (k)| <e, ke Z, (1.1952)

holds for all x € B, where W, x means the sequence x(k) after performing a
windowing operation given by

x(t) for k-a<t<k
(Wi x)(1) = . (1.195b)
' 0 otherwise

The operation expressed by 1.195b is illustrated in Figure 1.34.
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FIGURE 1.34 (a) Original sequence x(k) e I*(Z.), (b) example of windowed sequence for
k = 4 and window width a + 1 = 4, (c) another example of windowed sequence for k = 6
and the same window width.

The second definition of the notion of approximately-finite memory is closely
related to that given by 1.195, and can be formulated, after Sandberg, as:

AFM2 (Approximately-Finite Memory definition 2): let N be a mapping N :
I*(Z.) — Ci(Z.,). We say that this mapping possesses approximately-finite memory
on some subspace B of [*(Z.) if, given € > 0, there exists such a A > 0 that

|(Nx)(k)~(NW, x) (k)| <e, ke Z, (1.196)

holds for a = A.

Comparison of Sandberg’s definitions SDM1, SDM2, AFM1, and AFM2 shows
that, in contrast to the definitions FMD1 and FMD2 of Boyd and Chua, they
concentrate primarily on a proper choice of truncated, or windowed, sequences as
inputs for a mapping considered. In other words, they focus on the discrete-time
axis and consider two versions of the same input sequence, truncated or windowed,
as two different input sequences. The Boyd and Chua definitions 1.167 and 1.168,
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rather take into account two different input sequences to determine what the weighted
size of the difference between them should look like, to ensure the correspondingly
small size of the absolute value of the difference between the values of the mapping
calculated for these input sequences. This is simply a certain form of the continuity
condition. In contrast, all of Sandberg’s definitions do not take into account the size
of the difference between the sequences for which a mapping is calculated.

Figure 1.35 summarizes the main characteristics of the types of memory
described in this and previous section.

Notion of decaying memory

SDM1 for N:1"(Z)—1"(Z)
SDM2 for K, :1"(Z,)—1"(Z,) with property 1.193

one input sequence modified correspondingly

Notion of fading memory

FMDI for N:I”(Z) 1" (Z)
— EMD2 for N:17(Z,)—1"(Z,)

two different input sequences x(k) and v(k)

from earlier to later concepts

weighted norm for input sequences
certain form of continuity condition

equivalence proved between
AMF1 + continuity condition and FMD2

Notion of approximately-finite memory

Ly-| AFM1 and AFM2 for N:17(Z,)— 1" (Z,) (or more generally, into a
collection of mappings Cy(Z,))

one input sequence : two versions, original and windowed one

FIGURE 1.35 Summary of the definitions regarding the notions of decaying, fading, and
approximately-finite memory.

Park and Sandberg* have proven that there is an exact relation between the
definitions AMF1 and FMD?2. That is, the definition AFM1 with the continuity
condition imposed on the mapping N is equivalent to the definition FMD?2. This is
shown in Figure 1.35. Moreover, we have shown in this section that the definition
FMD2 can be derived under some assumptions from the definition FMDI.
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Finally, the definitions of the fading memory, decaying memory, and approxi-
mately-finite memory presented in this and the previous section, extend easily for
the case of vector-valued input and output sequences. Then, we simply exchange
the scalar-valued notation x(k) and v(k) in inequalities 1.167, 1.168, 1.190, 1.194,
1.195, and 1.196 for the vector-valued notation x(k) and v(k). And we interpret then
the symbol || of the absolute value of, as given for vectors, according to Equation
1.157a. Moreover, when the output of a system is a vector-valued signal, then the
output sequences (Nx)(k) and (Nv)(k) are the vector-valued sequences, too. This
description is used in the next sections in those considerations where the multiple-
input and multiple-output systems are discussed.

1.9 APPROXIMATION OF THE SYSTEM RESPONSE BY
VOLTERRA SERIES

In this section, we consider nonlinear discrete-time systems, which have the property
of fading or approximately-finite memory. We show that the responses of these
systems can be approximated by the discrete Volterra series. We start by presenting
two theorems published by Boyd and Chua in their paper.'

Theorem 1.1
Lete > 0 and

df .
By, = {xe I"(Z)|l|x| <M} (1.197a)

be a ball in [*(Z) of radius M,. If N: I*(Z) — I*(Z) is a time-invariant operator
possessing the fading memory in the sense of definition FMD]1 on the ball B, , then
there exists such a Volterra series operator V given by Equations 1.1 and 1.11 with
a finite number of components, and with nonlinear responses fulfilling the stability
condition 1.98 (with lower summation limits equal to zero), that the following
inequality

[Nx— Vx| <e (1.197b)
holds for all xe By, .

Theorem 1.2

Let B, be a ball in [*(Z) of radius M, as given by Equation 1.197a. If N:
I*(Z) — I*(Z) is a time-invariant operator possessing the fading memory in the sense
of definition FMDI1 on the ball B,,, then, for any € > 0, there exists such a polynomial
p of M variables: RY — R that the following

I(Nx) (k) = p(x(k), x(k—1), ..., x(k—M + 1))| <¢ (1.198)

holds for all xe By, and with y(k) = p(x(k), x(tk — 1),---, x(k — M + 1))
considered as a mapping from [*(Z) into itself.
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Because of the importance of the above two theorems, we shall present their
proofs in this book. We begin with the proof of Theorem 1.2. For this purpose, we
show that the two lemmas presented in what follows are true.

Lemma 1.1. A ball
B L {xe "(Z)|Idl <M} (1.199)

is a compact set with respect to the weighted norm given by Equation 1.185b,
with x belonging now to [*(Z_).

Note that we have to work with a new notion in the above lemma, namely, the
notion of the compactness of a set. So, we must first explain it. However, to do this,
we need to consider two other new notions; the notion of Cauchy sequence and the
notion of complete space.

We say that a sequence {x,} = {x,, x;, X,,...} of a metric space X is a Cauchy
sequence if

d(x,, x,) >0, when n,m—0 (1.200)

Now, using the above definition, we define the complete space. That is, the
complete metric space X is a space in which every Cauchy sequence possesses its
limit, which belongs to this space.

In this book, we deal with metric spaces, which are complete. Furthermore,
knowing what the notion of completeness of a metric space means, we are now able
to define the set compactness in the following way. Let X be a complete metric
space. Then we say that a set B,C X is compact if every infinite sequence {x,} of
elements x, € Bypossesses a subsequence { x, } convergent to some element x* € By.

We begin with the proof of Lemma 1.1. For this purpose, let us denote by x, a
sequence in B_. Afterwards, observe that, |x,(0)] = M, according to assumption
1.199. To proceed further, recall the well-known Bolzano-Weierstrass?! theorem,
that every finite segment {(a,b) on the R-line is a compact set. According to this
theorem, we are able to find a subsequence of x,, which converges at point k = 0
to some element we call x,(0). That is,

xnl(O)—xo(O)‘—>O, when n; — oo (1.201)

holds. In relation 1.201, n, is an index that belongs to a certain set N, C N, where
N stands for the set of positive integers.

Note now that |x, (-1)| <M, because, of course, x, belongs to the ball B .
Using the Bolzano-Weierstrass theorem, as before, we can take a subsequence of
X, (k) such that it converges at point k = —1 to some element we call x,(—1).
Denoting this subsequence x, (k) , we can write

[%,,(=1) = xo(=1)] = 0, when 1, — e (1.202)
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with n, C N, C N,C N.

Observe that the above process can be continued, and this results in obtaining
an element x, = {---, x5(—2), x,(— 1), x,(0)} of the ball B_. Moreover, observe that
the subsequence x,, converges pointwise for k = —1 and k = 0 as well. Furthermore,
see that the latter observation can be generalized, resulting in what we call a diagonal
subsequence. So the diagonal subsequence x, ,n, N, cN,_,c... c N, is asub-
sequence of x,, which is convergent pointwise for discrete-time instants —(m — 1),

n»

—(m — 2), ---, —1, 0. And this fact can be written as

kel”Z,

m>

sup |x, (=k) —x,(=k)| >0, when n,—>co,n,eN

~(m=-1)<-k<0

(1.203)
Let € be any € > 0. From the property of the decreasing weighting sequence

w(k): w(k) = 0, when k— o, it follows that we can find such a k, for which the
inequality w(k,) < €/(2M,) holds. Furthermore, because x, ,x,, € B_, we can write

Ny’

‘xnm(_k) - xo(_k)‘ < ‘xnm(_k)‘ + ‘xo(_k)‘ < 2]l41 (]204‘)
Having the above inequality in mind, we see that the inequality
sup ‘x,, (k) - xo(—k)‘ w(k) <2M w(k) (1.205)
—k<—kq mn

holds, too. Applying then the relation w(k) = w(k,) < ¢€/(2M,) for k = k, in
inequality 1.205, we arrive at

sup |x, (=k) - xo(=k)|w(k)<e (1.206)

On the other hand, from the relation 1.203 and the fact that the inequality w(k)
= 1 holds for the weighting sequence, it follows that

sup |, (k) —x,(-k)|w(k) <e (1.207)

—(m-1)<-k<0

is valid for all indices n,, = n,,.
Before going further, let us choose m — 1 = k;in relation 1.207. Taking into
account both inequalities 1.205 and 1.207, we see that

X, (=k) = x.(=K)|w(k) =

sup Xo, (k) = x,(=k)||, < € (1.208)

-k<0

holds for all n,, = n,. This of course means that the subsequence x, converges to
X,, so the ball B_ is a compact set with respect to the weighted norm 1.185b.
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Lemma 1.2. Take into account the set of functionals

G £1G,G, Gy} (1.209a)

of which elements are given by

Gx ¥ x(-1), tez, (1.209b)

That is, the functional G, is associated with the delay operator U, given by Equation
1.158a. The functionals G, are continuous with respect to the weighted norm Hw

To prove the above lemma, observe first that it follows from limw(t) = 0 that
the inequality o

sup|x(=1) — v(=D)w(1) > lim [x(~1) = v(-D)|w(1) (1.210)

holds for bounded sequences considered, belonging to the ball B_, when the sequence
x(k) is not identical with v(k), and is not the zero sequence. The result in inequality
1.210 means that the supremum is not achieved at the point T = . This allows us
to write the inequality

sup|x(=1) — (=D w(1) 2 [x(~1) = V(=) w(T)) (1.211)

where T, stands for the T for which the supremum is achieved. Furthermore, ine-
quality 1.211 can be rewritten as

|Gox — G| < |x =]/ w(Ty) (1.212)

Note that w(t,) # 0 always holds because T,, according to inequality 1.210,
cannot lie in infinity, so, for any € > 0 for which |Gx — G| = ||x — v||,,/ w(t)
< ¢ holds, we can choose 8 = ew(t;) such that ||x—v||, < & implies, according to
inequality 1.212, |G x - G v| < _ew(m) _ ¢ - This proves the continuity of
the functionals G.. w(t) — w(t)

Lemma 1.3. The functionals of the set G given by Equations 1.209 separate the
elements of the ball B_. The separability property means here that having any two
different sequences x and v, we can always find such a functional G, T = 0, 1, 2,
3,---,that Gx — G,v# 0.

To prove Lemma 1.3, we assume that the sequences x and v belong to the ball
B_. Moreover, assume that these sequences are not identical; that is, x(k) # v(k)
holds at least at one point k € Z_. We can then find such a functional G, that

G.x— G = x(~1) —v(~T) #0 (1.213)
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holds in the point in which, x(—t) # v(—7). Finally, observe that the inequality
1.213 proves the separability property of the functionals of the set G.

We also need to prove Theorem 1.2 is the Stone-Weierstrass theorem.?! This
theorem can be expressed in the following way:

Theorem 1.3 (Stone-Weierstrass)

Let E be a compact metric space and G a set of continuous functionals on E.
Moreover, the functionals of the set G are such that they separate points of E, that
is, for any two distinct x, v € E there exists a functional G, € G,i =0, 1, 2,---,
such that Gx # G;v. Furthermore, let F be any continuous functional on E and €
> 0. Then there is a polynomial p : R¥ - R and G,, G, ,G,,_, € G such that for
allx € E

|Fx = p(Gox, Gix, -+, Gy_ 1 X)| <€ (1.214)

holds.

Using the lemmas just presented and the Stone-Weierstrass theorem, we now
prove Theorem 1.2. For this purpose, we assume that N is a time-invariant operator
possessing the property of fading memory on the ball By, in the sense of the
definition FMDI1, and that F is a functional associated with the operator N. The
associated functional F is given by defining Equations 1.169a and 1.169b. (Caution:
note that x means an element of [*(Z_) in the definition 1.169 and in the defining
Equation 1.199 of the ball B_. But in Equation 1.197a, it is a different element: an
element of [*(Z)). Furthermore, the functional F is continuous with respect to the
norm ||-||,, which follows from the property proved previously (see the relation
1.186).

Identifying now the ball B_ with the space E in the Stone-Weierstrass theorem,
using the lemmas 1, 2, and 3, and the fact that the associated functional F is
continuous, we conclude from the Stone-Weierstrass theorem that for any € > 0,
there can be found such a polynomial p of M variables: R — R and a subset of
functionals G, G,*-, G,,_, € G, that for all x € B_

oY

|Fx = p(Gox, Gix, -+, Gy 1X)| <€ (1.215)

holds.
Assume now that x € By, and k € Z. The element PU_ix is an element of the
ball B_ and the inequality 1.215 can be applied. Consequently, we arrive at

|FPU_x — p(GoPU_ix, G\PU_x, -+, Gy _ | PU_x)| <¢ (1.216)
under the assumptions stated, with regard to the operator N.
Finally, we use the general relation 1.172 for recovering the operator N from its

associated functional F. We apply this relation to all the functionals F, G,, G,,-*-,
G,,_, occurring in inequality 1.216. Then we get
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[(Nx)(k) = p((Ugx) (k), (U, x)(k), =, (Up10)(K))| <€ (1.217)

This is so because (Nx)(k) = (FPU_x)(1) follows directly from relation 1.172
and, for example, G,PU_x results in U,x because we get successively: U_.x = x(I
+ k); PU_x =x(I + k), =0; G,PU_x = x(—2 + k) = x(k — 2); (U,x)(k) = x(k
— 2). Finally, note that the inequality 1.217 holds for all k£ and is identical with
inequality 1.198. Hence, this ends the proof of Theorem 1.2.

Observe now that Theorem 1.2 is stronger than Theorem 1.1. That is, if Theorem
1.2 is true, than Theorem 1.1 is also true. This follows from the fact that every
polynomial p (of M variables): R¥ — R is at the same time a Volterra series operator
V : I*—[* given by Equations 1.1 and 1.11 with a finite number of components,
and with nonlinear responses fulfilling the stability condition 1.98 (with lower
summation limits equal to zero). To show the above, note that the polynomial
p((Ux)(k), (Ux)(k), ..., (Uy_,x)(k)) can be expressed in the following form:

p((Upx)(k), (U, x)(k), -+, (Up 1 x)(k))

L
= 0o+ 2 2 o i (U; x)(k)---(U; x)(k)

=10y i, <M-1
M-1 M-1M-1
= O+ Y o (U x)(k)+ Y Y oy (U x)(k)(U, x) (k)

ip=1 ip=1liy=1

M-1 M-1
et Y e Y oy (U x)(k)- (U ) (k) (1.218)
ip=1 ip=1
M-1 M-1M-1
=h %+ Y hVGxk—i)+ Y Y " i) x(k—i)x(k - i)
i =0 i;1=0i,=0

M-1 M-1
tot Y YR i) x(k = i) (k=)

ii=0 i =0

= p(x(k), x(k—1), x(k=2), ..., x(k— M + 1))

where ¢, is a constant coefficient of the polynomial, and the coefficients o, .; , 0
=i,...i,=M—1,1=n = L, are the coefficients by the corresponding powers
of the signal samples. L in Equation 1.218 means the order of the polynomial.

Comparison of the corresponding coefficients of the polynomial p expressed in
two different forms in Equation 1.218 gives
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(0)
h = (X()’

M,y .
o) =a;, 0<i<M-1 (1.219)

Ry i) = 04y 0<ip, i, SM—1, 1<n<L

The relations 1.219 mean that the constant coefficient of the polynomial p equals
the zero-order impulse response and the remaining coefficients o, ---, o.;..; equal
the corresponding samples of the nonlinear responses of the first (linear one) and
higher orders. Furthermore, observe that the form of the Volterra series operator
presented in Equation 1.218 differs from the form in Equations 1.1 and 1.11 only
in that there occur finite upper summation limits (M — 1) in Equation 1.218 instead
of infinite ones as in Equation 1.11. At the same time, this means that the stability
conditions such as in inequality 1.98 are fulfilled because of the occurrence of finite
lower and upper summation limits. Finally, we conclude that the polynomial p(x(k),
x(k—1),---,x(k — M + 1)) from Theorem 1.2 is simply the Volterra series operator
V: I* — [* with a finite number of components and finite lower and upper summation
limits in the defining Equations 1.160 and 1.3.

For further considerations, denote the approximating Volterra series operator V
from Theorem 1.1 V and rewrite it according to Equation 1.218, as

M-1M-1

(Vx)(k) = BV + z hOG)xk=i)+ Y Y 2, i) x(k—i))x(k - i)
i1=0 i;=0i,=0
M-1M-1 M-1
+oed Y Y Y WPy, by, ey i) x(k— i) x(k —iy) - x(k—1i})
ij=0iy=0 i =0

(1.220a)

and the accompanying stability condition for its nonlinear impulse responses as

M-1M-1
>y 2 \h“’)(ll,lz, i) <o, nm=1,2,--,L  (1.220b)
11—012—0 1—0

It follows from our considerations that the operator V can be realized, as shown
in Figure 1.36.

In Figure 1.36, the linear part of the realizing system is a linear discrete sub-
system with memory and transmittance, which can be expressed by the following
vector:
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< (1.221a)

-M+1
Z

FIGURE 1.36 Realization of the approximating Volterra series operator V with z~! meaning
operation of shifting in discrete time by one sampling period.

where z stands for the z variable in the one-dimensional Z transform. Furthermore,
in the above context, note that the relations

1 X(z) x(k)
T X! x(k-1)
X(z)- Z; = (ZE)Z o E (1221b)
Z_M+1 X(Z)Z—M-H x(k_M+])
oA

z-domain discrete-time domain
hold, which confirms the form of the linear part in Figure 1.36, with the input signal
x(k) shifted in time (M — 1) times.

On the other hand, the nonlinear part of the realization presented in Figure 1.36
is a subsystem without memory. In this subsystem, only the operations of summation
and multiplication are performed, according to the formula given by the polynomial
p. This kind of mapping is known in the literature as the polynomial readout
mapping.

One well known model in the literature used to model linear systems (in the
context of spectral analysis of stochastic processes) is the so-called moving average
map?? (MA-map), presented in Figure 1.37.

Observe the similarity of the MA-map structure presented in Figure 1.37 to the
realization of the Volterra series approximator of Figure 1.36. The dashed-line
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ylin
FIGURE 1.37 Structure of the moving average map.

rectangle of Figure 1.37 corresponds to the solid-line rectangle of Figure 1.36. The
main difference between the structures presented lies in the fact that the polynomial
p(-) in Figure 1.36 is quite general, but the polynomial p,(-) of Figure 1.37, is a
linear function of M variables, x(k), x(k — 1),---, x(k — M + 1). The similarity of
the structure of Figure 1.36 to the structure of the moving average map in Figure
1.37 resulted in naming the first a nonlinear moving average map' (NLMA).

The output signal in the structure of Figure 1.37 can be expressed in the following
way:

Vin(k) = opx(k) + oy x(k—1)+ 0x(k—2)+ -+ 0y x(k—M+1)

Oy
M-1
= Z ax(k—1i) = [x(k) x(k=1) - x(k—-M + 1)] O.cl (1.222)
i=0
Oy

= p,(x(k), x(k=1), ---, x(k—M + 1))

Let us now divide the polynomial p(-) into two parts: a strictly linear one, p/-),
and a strictly nonlinear one, p,(-), such that we arrive at

p(x(k), x(k—=1), -+, x(k—M + 1))
= pi(x(k), x(k=1), -, x(k=M + 1)) (1.223a)
+p,(x(k), x(k=1), -+, x(k=M + 1))

where
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pi(x(k), x(k-1), -, x(k—-M+1)) = 2 ox(k—i) (1.223b)

i=0

and
M-1M-1
Pala(k), x(k=1), -+, x(k=M+ 1)) = oo+ D D 0 x(k—ip)x(k~is)
M-1M-1 M-1 i1=0i,=0 (1.223¢)
ok DY LY o x(k—i)x(k—iy) e x(k—iy)

i1=0i,=0 i,

Taking now into account Equations 1.223, and the structures presented in Figures
1.36 and 1.37, we conclude that the Volterra series approximator Vx from Figure
1.36 can be divided into two mappings: strictly linear and strictly nonlinear moving
average maps, as illustrated in Figure 1.38. In more detail, the structure of the strictly
nonlinear moving average map is shown in Figure 1.39.

It is worth noting at this point that there is also an engineer’s approach to the
problem of nonlinear systems possessing finite memory that can be described by
the Volterra series. The notion of a discrete-time nonlinear time-invariant causal
system with finite memory, described by the Volterra series, has been introduced.?
In other words, it has been defined such a system of which describing Volterra series
contains only a finite number, say, M samples of the input signal. In this case, the
Volterra series takes on the following form:

M-1 M-1M-1
vy = b+ Y h VG )xtk-in+ Y Y WG, i)k —i)x(k—iy)
ip=0 ip=0i,=0

(1.224)

M-1M-1M-1

+ 33N Wy i, i)x(k = i)x(k = iy)x(k—i3) +

i =0iy=0iy=0

Note that the Volterra series given by Equation 1.224 is a series, that has an
infinite number of components but contains only a finite number of samples of the
input signal, x(k), x(k — 1), -+, x(k — M + 1).

Observe that, if the series given by Equation 1.224 converges on some ball

df .
By, = {xe I"(2D)|lxl <M,} (1.225)

then it can be approximated on this ball by the series with a finite number of
components, that is, by the series of the form 1.220a.

Note that from the engineer’s point of view, the parameter M occurring in
Equation 1.220a can be viewed as a measure of the memory length of a system
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strictly nonlinear n1|oving average map
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strictly linear mpving average map

FIGURE 1.38 Division of the NLMA operator into two parts: strictly linear and strictly
nonlinear.

— +
(oA

ynon (k)
——>—»
FIGURE 1.39 Structure of the strictly nonlinear moving average operator in detail.
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considered.?* Moreover, the parameter L in Equation 1.220a can be viewed as some
measure of how strong the nonlinearity of a system is.

The work? is an example of a typical engineer’s approach to the problem of
modeling nonlinear discrete-time systems by means of description using the discrete
Volterra series. This approach is characterized by the following two features:

1. Only a finite number, M, of input signal samples occurs in the Volterra
series used for system description,

2. The series used is truncated at the component of the Lth order, being a
L-fold sum of components of the form: AV, i,, -~ , i;) x(k — i)x(k —
i)+ x(k —i,), (see Equation 1.220a).

Consider now time-invariant operators working on the sequences belonging to
the space [*(Z ), that is, operators N : [*(Z,) — I"*(Z.). We show in what follows
that Theorems 1.1 and 1.2 are also valid for such operators. For this purpose, we
consider the definition FMD2 of the fading memory to try to show that definition
FMD1 follows from it for the extended operators N, (see Equation 1.174) working
on the extended sequences such as x, (see Equation 1.173a). In other words, we
proceed in the following way: assume that the operators N : [*(Z,) — I*(Z.) con-
sidered have the property of fading memory in the sense of the definition FMD2.
Next, for these operators, we form the extended operators, according to definition
1.174. Furthermore, we assume that the extended operators work on the extended
sequences such as x; € [*(Z) given by Equation 1.173a.

From the definition FMD?2 for k = 0, we get

sup |x(T) — v(T)|w(0-1) <8 — [(Nx)(0) — (Nv)(0)| < ¢ (1.226a)

0<1<0

or, in another form
|x(0) = v(0)|w(0) <& — [(Nx)(0) — (Nv)(0)| < & (1.226b)

Taking into account the definitions of the extended operators and sequences
given by Equations 1.174 and 1.173, respectively, we can rewrite the relation 1.226b
in the following form:

|x(0) - vf(O)\w(O) <d— \(fof)(O) - (vaf)(O)\ <g (1.227a)
Moreover, it is obvious from the definitions 1.173 and 1.174 that
skug)\xf(k) - vf(k)\w(—k) =0<6— \(fof)(O) - (vaf)(O)\ <¢e (1.227b)

holds. Then, consideration of both relations 1.227a and 1.227b leads to

©2001 CRC Press LLC



suplx; (K) = v, (K)|w(=k) <8 = [(N 1x,)(0) = (N v )(0)| <& (1.228)

Finally, the relation 1.228 only expresses definition FMD1 restricted, however,
to the sequences x; (k).

Consider now another definition of the extended operator for N: [*(Z,) — I*(Z..).
Let us name it N, and define it in the following way:

N k Z N k) = (Nx)(k) - k=0 1.229
(Nexp )= (Nx)(6) = 4y 50 (1.2292)

and

(Nxp) (k) 2 (Nxs) (k) (1.229b)

where x € I*(Z)), X (k) is the extension of x(k) given by Equation 1.173a, x, (k) =
X;(k — 1) is the sequence x;(k) time-shifted, and N is assumed to have a description,
which is valid also for the extended sequences x,(k) and their time-shifted versions,
belonging to /*(Z). Then, under the above assumption, the relations (Nxp(k) =
(Nxp(k), k < 0 in Equation 1.229a and (Nx;)(k) = (Nxz)(k) in Equation 1.229b
make sense.

What do we mean under that the operator N has a description which is valid for
the extended sequences x; and their time-shifted versions x,? We explain this in the
following example: Let N be given by (Nx)(k) = x*(k) + x(k — 1) with x(k) € I*(Z,)
and (Nx)(0) = x*0), as it would be calculated with x(—1) = 0. Then (Nx)(k) =
x*(k) + x(k — 1) is valid for any set {x;(k), x, (k — 1)} of any sequence x; (k).
Furthermore, (Nx;)(k) = xi (k) + x,(k — 1) = x2 (k — 1) + x,(k — T — 1) is also
valid for any T € Z.

Having defined the operator N,, we shall check now whether this operator has
the fading memory in the sense of definition FMD1, when the original operator N
2 °(Z,) > I*(Z,) has, in the sense of definition FMD2. Consider again, quite for-
mally, the definition FMD2. We rewrite this definition, introducing a new variable
1" = 1 — k, which leads to

sup |x(k + 1) — v(k + T)|w(=T) < & = |(Nx)(k) — (Nv) (k)| <& (1.230a)

-k<T<0

Note that we can also rewrite relation 1.230a as follows:

sup |x(k+71)—v(k+T)w(=T)<d— |(Nx)(k+0)—(Nv)(k+0) <e(1.230b)

k<120

Further, relation 1.230b can be written with the use of the notion of the time-shifted
extended sequences introduced just before. Then, we arrive at
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sup [x, (t)=v, () )(0) = (Nv

—k<t<0

w(-T) <8 |(Nx )(0)| <& (1.231a)

f=k) f=k) Fk) f=k)
because, having x;(k) and v,(k) given by Equations 1.173a and 1.173b, respectively,
we get X, (1) = x(1" = k) = (1" + k), and v;_ (") =v(T" + k) = w1’ + k), T
+ k=0.

Note that relation 1.231a is not quite correctly written: instead of the operator
N, we should use the operator N, because the operator N works only on the sequences
belonging to [*(Z ), but the sequences x;_,, and v;_,, belong to the space [*(Z). The
proper operator in relation 1.231a is N,, working on the sequences belonging to the
space [*(Z) according to the rule represented by the operator N. Hence, the relation

1.231a written correctly has the following form:

sup ‘x

k<10

() =v, () )(0) = (Nv

w(-T)<d— ‘(Ngx ))(O)‘ <¢e(1.231b)

f=k) f=k) f=k) fk

Take now into account any sequence belonging to some ball B of the space [*(Z)
such that this sequence is identical with a certain sequence x(t) for all T = —k, as
shown in Figure 1.40c. Moreover, observe that when k increases, as in Figure 1.40d,
the sequence x;_(T) becomes identical with the same or another sequence of the
ball B of the space [*(Z). This process can be continued into infinity, which allows
us to conclude that each of the sequences x(t) € [*(Z) can be viewed as a sequence
Xy—p(T) for k = oo,

Because relation 1.231b holds for every £, so it also holds for k = . This means,
when taking into account the interpretation of the sequences x;_ for k = « just

given, that
sup|x(1) — v(T)|w(-1) <8 = |(N,x)(0) — (N,v)(0)| <& (1.231c)

holds for all the sequences x(t) of the ball B of the space [*(Z). This allows us to
conclude that when the operator N : [*(Z_) — I*(Z ) possesses the fading memory
in the sense of definition FMD?2, then its extended operator N, possesses the fading
memory, in the sense of definition FMDI1, too.

Comparing now the extended operators N; and N,, we see why the first cannot
be used to reformulate Theorems 1.1 and 1.2 for the sequences belonging to the
space [*(Z.). First of all, the operator N, does not possess the fading memory for
all the sequences of some ball B C [*(Z). It possesses the fading memory only for
the extended sequences x; (see relation 1.228). Moreover, the operator N; is not a
time-invariant operator.

We explain the latter in more detail in what follows. Let us clarify first what we
mean by the property of time-invariance in the case of operators working on the
sequences belonging to the space [*(Z_). Illustrated in Figures 1.41 and 1.42, note
that the sequences (c) and (e) in Figure 1.41, and the sequences (a) and (c) in Figure
1.42, represent the sequences (U Nx)(k) and (NU x)(k), which should be equal to
each other, according to definition 1.159 of the operator time-invariance property.
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@) | x(k) € I1Z,)

not determined
s N 4 I
-9-8-7-6-5-4-3-2-10123456789 k
(b) x(v) € 1'(Z)

9 8-7 6-5-4-3-2-101 23 456 7 8 9 T
© Xpo(¥) € 17(Z) with k=4
3
2
o 87 6543240123 46567 88 5
(d) Xun(0) € 17(Z) with k=5
3
2
9 87 6543240123 452867 89 '

FIGURE 1.40 [Illustration of construction of the sequences x;_: (a) the original sequence
x(k) € I*(Z..), (b) the extended sequence x(T) € I*(Z), (c) the extended time-shifted sequence
for k = 4, (d) the extended time-shifted sequence for k = 5.

In this context, observe that the sequences (c) and (e) of Figure 1.41 represent the
same sequence. That is, operator N is time-invariant when the time-shifting is to the
right. However, when the time-shifting is to the left, as in Figures 1.42a and c, the
corresponding sequences are not equal to each other. So, then the time-invariance
of the operator N does not hold. In conclusion, when we say that an operator N :
I*(Z.)—I*(Z,) is time-invariant, this means the fulfillment of the time-invariance
definition 1.159, with only positive values of T.

Similarly, the operator N, is time-invariant with respect to the time-shifting to
the right, but not with respect to the time-shifting to the left. This is illustrated in
Figures 1.43 and 1.44.
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@ x(k) € I"(Z.)

not determined 3

1
e LTI .
9 8-7 6-5-4-3-2-101 23 456 7 89 k

let (Nx)(k) = x(k) + x(k-1) with x(/) = Owhen /< 0

(Nx)(k) € IM(Z.)

(b) 4
not determined 3
/\/V 2
987 6543210123456 78 9 kK
(UsNx)(k) with delay t=3
(© 4
not determined 3
‘/——\_/V 2
1
987 6543240123456 7 89 kK
d) (UsX)(K) = x(k-3) with x(/) = O for /<0
not determined 2
—
1
987 6543240123 4567 89 Phd
© o1 (v
not determined 3
e e 4 2
987 6-54321012345267289 P

FIGURE 1.41 TIllustration of the property of time-invariance of operators working on the
sequences belonging to [*(Z,): (a) original input sequence, (b) output sequence (Nx)(k), (c)
sequence (b) time-shifted, (d) sequence (a) time-shifted, (e) output sequence for the input
sequence (d).
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(a) (UsNx)(k) with delay © = -3

4 o o o
not determined 3
4/—\—/ 2
1
9 8-7 6-5-4-3-2-101 23 45486 7 89 k
(b) 4 | (UsX)(K)
not determined 3
e N 4 2
9 8-7 6543241490123 45186 7 8 9 k
(NU3x)(k)
(c) 4 °
not determined 3
&~ @ T 7 2
1
9 -8-7 6 -5-4-3-2-10 4 5 6 7 8 9 k

FIGURE 1.42 Checking the operator time-invariance property when time-shifting to the left
is performed: (a) the sequence (b) of Figure 1.41 time-shifted to the left by T = —3, (b) the
sequence (a) of Figure 1.41 time-shifted to the left by T = —3, (c) the output sequence for
the input sequence (b) of this figure.

Note that the sequences (c) and (e) of Figure 1.43 represent the same sequences,
but not the sequences (a) and (c) of Figure 1.44. Because the operator N, represents
a mapping from [*(Z) into itself, the time-invariance definition 1.159 should hold
for any 7, both positive as well as negative ones. However, this is not the case here.
The operator N, cannot be regarded as a time-invariant one.

What is lacking in the operator N, is present in the operator N,. That is, the
operator N, behaves like the operator N, for the time-shifting to the right, but
differently for the time-shifting to the left. The time-shifting of the operator N, to
the left is illustrated in Figures 1.44d and e. It follows from Figures 1.44d and e
that the sequences (U_3N,x)(k) and (N,U_yx/)(k) are identical. This means that the
operator N, is a time-invariant mapping from [*(Z) into itself.

With this knowledge we are able to reformulate Theorems 1.1 and 1.2 for the
N :I*(Z,)— I%(Z,) operators in the following way:
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T T T T T T

1 23 456 7 89 k

v

9

P
©
N
&
e
»He
.
o
he
'
[
.
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'
N

(a) X (k)€ I™(Z)
3
0

(Nix)(k) € ITZ)

(b) 4
3
2
1
s 7 o o

9 8-7 6543210 45' K
(UsNx,)(K) with delay T =3
(© 4
3
: I
)
9 87 6-54-32-4012345¢678 9 k

987 6543210123456 789 k
(e) o1 NUxi(K)
3
1
9 87 6-5432-1012345667 89 k

FIGURE 1.43 Checking time-invariance property of the operator N, based on the operator
N of Figure 1.41: (a) the extended sequence of that of Figure 1.41a, (b) the output sequence
of the extended operator N, (c) the sequence (b) time-shifted, (d) the sequence (a) time-
shifted, (e) the output sequence for the input sequence (d).
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(UaN;x;)(k) with delay T©=-3

(a) 4
3
2
! L
S 87 6543210123 4567889 P
(b) 4(u3xf)(k)
3
2
ee::::TT.1 IIINI I1I —>
9 8-7 6-5-4-3-2-10123 4375 7 8 9 k
(NrUsx¢)(k)
(c) 4
3
2
1
987 6543-2-101234567 89 Kk
(UsNexe)(k)
(d) 4 ® o o
3
2
TH’
S 87 65432410123 4567809 k-
(N Usx,)(K)
(e) 4
3
2
TIM
o 67 6543210123 45667689 k

FIGURE 1.44 Checking

sequence (U,3Ngxf)(k), (e) the output sequence (NgU,3xf)(k).
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time-invariance property of the operators N, and N, when time-
shifting to the left is performed: (a) the sequence (b) of Figure 1.43 time-shifted to the left
by T = —3, (b) the sequence (a) of Figure 1.43 time-shifted to the left by T = —3, (c) the
output sequence of the operator N, for the input sequence (b) of this figure, (d) the output



Theorem 1.1 (for x € I*(Z.))
Let € > 0 and

df
B, = {xe I"(Z,)|Ixl < My} (1.232a)

be a ball in [*(Z,) of radius M,. If the N : I*(Z,)— [*(Z.) is a time-invariant
operator possessing the fading memory in the sense of definition FMD?2 on the ball
B,, then there exists such a Volterra series operator V given by Equations 1.1 and
1.11 with a finite number of components and of which nonlinear responses fulfill
the stability condition (1.98) (with lower summation limits equal to zero) that the
following inequality for extended operators and sequences

[(Nx) (k)= (Vx,) (k)| <e, keZ (1.232b)
or equivalently for k = 0
[(Nx)(k) - (Vx)(k)| <€, with x(I) = 0, when [ <0 (1.232¢)

holds for all x € B,.

Theorem 1.2 (for x € I*(Z.))

Let B, be a ball in [*(Z,) of radius M; as given by definition 1.232a. If N :
I*(Z,)—I*(Z.) is a time-invariant operator possessing the fading memory in the
sense of definition FMD?2 on the ball B,, then, for any € > 0, there exists such a
polynomial p of M variables: R¥ — R that the following:

(N x ) (k) = po(xp(k), x, (k= 1), -, x (k=M + 1)) <& (1.233a)

or equivalently for k = 0

[(Nx)(k) — p(x(k), x(k=1), -+, x(k—M + 1))| < &, with x(I) = 0, when [ <0
(1.233b)

holds for all x € B, and with y(k) = p(x(k), x(k — 1), **, x(k — M + 1)) considered
as a mapping from [*(Z ) into itself.

Note that the operators V, and p, inequalities 1.232b and 1.233a, respectively,
are the extended operators of V and p, and are defined by the defining Equations
1.229.

Concluding consideration of Theorems 1.1 and 1.2 (for operators N :
*(Z.)— I*(Z.)), we denote similarly, the approximating Volterra series operator V
in definition 1.232c by V and write the following:
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(Vx)(k) = p(x(k), x(k—=1), -, x(k—M + 1))

M-1 M-1M-1

=W+ Y nVGxk—i)+ Y Y "D i)x(k—i)x(k - i)
ii=0 i =0iy=0 (1.234a)
M-1M-1 M-1

toet 3N N WP i, s i) x (k= i)k —iy) e x(k —iy)
i=0i,=0 i =0

with x(/) = 0, when [ < O or, in other words, substituting x(k — ip), p=12"",
L, by zero when k — i, eventually takes a negative value. This allows us to put
Equation 1.234a into an alternative form:

min{k, M — 1}
(Vok) =+ Y wVG)x(k-i)
i =0
min{k, M — 1} min{k, M -1}

+ Y > B, iy)x(k—i)x(k —iy)

i =0 i=0
min{k, M — 1} min{k, M—=1}  min{k, M -1}
ok X e Y WPk i)x (e i)k i) ex (ki)
ih=0 i»=0 i, =0
(1.234b)

The results obtained using the notion of fading memory can be related to those
achieved by the use of the notion of approximately-finite memory. The theorem
expressing this relation was given by Park and Sandberg.* For scalar sequences, it
can be formulated in the following way:

Theorem 1.4

Let B, given by definition 1.232a be any closed ball in [*(Z,). Then a causal
and time-invariant operator N : [*(Z,) — [*(Z_), has fading memory on B, if and
only if it possesses approximately-finite memory in the sense of the definition AFM1
and the functional F associated with the operator N, defined as

Fox, 2 (Nx)(k), where x, = {x(k), x(k—1), ---, x(0), 0,0, 0, -} (1.235)

is continuous on B, for each k € {1, 2, 3, --- }.

Before going further, observe that the mapping N in Theorem 1.4 can be defined
more generally as N : [*(Z,) — Cy (Z,), where C, means the collection of all R-
valued mappings defined on Z_; the definition of the mapping N given above occurs
in the original formulation by Park and Sandberg.* Clarification of the definition of
the functional F, is also needed. If we denote by ¢,(Z_) the subset of [*(Z ), which
consists of all the sequences with at most finitely many nonzero terms, then F, can
be assumed to be a mapping F, : ¢(Z.) — R. Moreover, the functional F, is asso-
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ciated uniquely with the causal time-invariant operator N : [*(Z,) — Cg (Z.). The
rule here is given by Equation 1.235.

Because of the importance of Theorem 1.4 for our considerations, we shall repeat
now its proof, after Park and Sandberg.* For this purpose, let us denote by M, a
positive real number greater than the radius of B, that is M, > M;. Furthermore,
assume that the operator N : I*(Z.) — [I*(Z ) possesses the fading memory. Using
relation 1.168 with v(t) = (W, ,x)(T), we get

sup | (1) = (W, .x) (0| w(k — 1) < & = |(Nx) (k) - (NW,_.x) (k)| < € (1.236a)

0<t<k

Of course inequaltiy 1.236a is not true for every value of the parameter a.
Because this inequality should hold independently of the choice of x € B, the only
way to get this to hold is by choosing the parameter a properly. In this context,
inequality 1.236a can be rewritten as

sup |x(D)|w(k —1) <& = |(Nx)(k) - (NW, x)(k)| <e  (1.236b)

0<t<k-a

because x(1) = (W,,x)(t), fort =k, k — 1, ---, k — a. On the other hand, |x(7)|
< M, for any 1. If we choose the parameter a such that w(a) < S/MX will hold, then

sup \x(T)\w(k—’c)<M‘\.-£ =9 (1.236¢)
0<tsk-a M,

will also hold. This, of course, will mean that relation 1.236b is true for the values
of a found. That is,

[(Nx)(k) = (NW,_x) (k)| <€ (1.236d)

holds for the parameter a fulfilling the inequality w(a) < 8/M\_ . Finally, we observe
that inequality 1.236d is simply the definition AFM1 of the approximately-finite
memory.

To complete the first part of the proof, we need to show the continuity of the
associated functional F'. For this purpose, we assume that sequences x and v € B,
and

sup |x(1) = v(1)| < d (1.237a)

teZ,

holds. Furthermore, it follows from inequality 1.237a, and from the fact that 0 <
wk — 1) =<1fork — 7 e Z,, that

sup |x(T) = v(T)|w(k-1)< 8 (1.237b)
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also holds. Because of relation 1.168, we have

sup [x(1) = v(1)] <& = |[(Nx)(k) — (Nv) (k)] (1.237¢)

+

for each k € {1, 2, 3, --- }. Finally, observe that relation 1.237c is the continuity
definition for the functional F, because Fx, = (Nx)(k).

To prove the converse part of Theorem 1.4, we need another result from the
paper* by Park and Sandberg, which can be formulated for scalar sequences in the
following way:

Theorem 1.5

Let denote N : [*(Z,) — [*(Z.) as any causal and time-invariant operator, and
let B, given by 1.232a be any closed ball in /*(Z ). Then the statements given below
are equivalent.

1. The operator N possesses approximately-finite memory on the ball B, in
the sense of the definition AFM1 and the functional N(-)(k) : I*(Z,) — R
is continuous on the ball B, foreachk e N = {1, 2, 3, --- }.

2. For any € > 0, there exist suchm € N, a € N, a real m-vector (consisting
of m elements) d, areal m X (a + 1) (having m rows and (@ + 1) columns)
matrix C, and a lattice map L: R” — R that

|(Nx)(k) - L(d + C - (Px)(k))| <&, ke Z, (1.238a)

holds for all x € B,. Moreover, the map P, in (1.238a) means picking a vector
having (a + 1) elements from a given sequence x(k), according to the relation

(Px)(k) = [x(k), x(k—1), -+, x(k—a)]" (1.238b)

with T standing in relation 1.238b for the operation of transposition. Also, it is
assumed in 1.238b that x(/) = 0 when [ < 0O, where l means k — i, 0 =i < a.
Furthermore, the lattice map L in relation 1.238a generates its output value Lz from
the elements of the vector z = {zl, 205 v 2y JT by a finite number of so-called
lattice operations. The definition of the latter is as follows: let y and z be real numbers,
then the lattice operations are given by

yvz = max(y,z) (1.238¢)
and

min (y, 2) (1.238d)

YAZ

Upon examination of Theorem 1.5, observe that something similar to picking
from a sequence a vector of the kind shown in 1.238b occurred also in Equation

©2001 CRC Press LLC



1.218. Using the notation of 1.238b, we could also write p(x(k), x(k — 1),---, x(k —
M + 1)) as p(P,,_,x). From the latter, it follows that the relation between the
parameters a and M isa = M — 1.

The continuity of the functional N(-)(k) : I*(Z,)— R for k € N, as used in
Theorem 1.5, means the same as the continuity of the functional F,; from Theorem
1.4. This is because of definition 1.235 and the relation between the sequences x,
and x(k), expressed by it.

The proof of Theorem 1.5 for vector-valued sequences can be found in the paper*
by Park and Sandberg. Here, this proof is omitted.

Let us now start with the converse part of the proof of Theorem 1.4. For this
purpose, we assume that the operator N possesses approximately-finite memory in
the sense of the definition AFM1 and the functional F, or, equivalently, the functional
N(G)(k) : I"(Z.)— R for k € N is continuous on B, for each k. Furthermore, take
€ > (0 and any sequences x(k) and v(k) belonging to the ball B . Then using Theorem
1.5, we can say that there are m € N, a € N, a real m-vector d, a real m X (a +
1) matrix C, and a lattice map L: R” — R such that

|(Nx) (k) = (M) (k)| < g (1.239a)
and
(N (k) = (B ()| <E ke 7, (1.239b)
| Y | §

where the approximating operator N : [*(Z,) — I*(Z.) for the sequences x(k) and
v(k) is given by

(Nx)(k) = L(d + C - (Px)(k)) (1.239¢)
and
(Nv)(k) = L(d+C - (P,v)(k)) (1.239d)

respectively.

We recall now another fact in the paper* by Park and Sandberg regarding
a certain property of the lattice map L(d + C-) : R« * D> R; that is, its
uniform continuity on the cube (—M_, M, )@+ D, More precisely, if we choose
d, such that z, and z, lie in the cube (=M, M) * D and the length between
them |z, — z,)| ? max |z1; — z/< 8, , then

I1<i<a+1

Iz, - 2| <8, — |L(d + Cz,) — L(d + Cz,)| <§ (1.240)
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Since relation 1.240 holds, consider any decreasing sequence w : Z, — (0, 1>)
such that limw(k) = 0. Furthermore, take & = dyw(a) and arbitrary x and v from
the ball B, . and arbitrary k € Z_, too. Note then

lx(T) = v(D)|wk-1)<8,T=0,1, -,k (1.241a)
implies
[(P,x) (k) = (P,v)(K)| <8 (1.241b)

The relation 1.241 holds because it follows from the definition of the absolute
value of a vector and from the inequality 1.241a that

8  _ Syw(a)
W(imax) W(lmdx)

[(P,x) (k) = (Pv) (k)| = max|x(k-i)—v(k-i)< (1.242a)

where i,, stands for this index for which max |x(k — i) — vw(k — i)| occurs.

max

Furthermore, because the index i,,, can take a value from the range 0 = i,,,, = q,
and w(i) > w(i + 1) holds for each i € Z_, we can write
wia) (1.242b)
W(lmax)

Finally, taking into account inequality 1.242b in 1.242a, we get inequality
1.241b. The inequality 1.242a holds for indices i that fulfil the inequality k—i < 0.
For these indices, however, x(k — i) = v(k — i) = 0, which indicates that i, cannot
come from the range for which k — i < 0 holds.

Identifying z, with P x and z, with P,v and taking into account the definitions
1.239c and 1.239d, we conclude from relation 1.240 that 1.241b implies

|(Fx) (k) = (W) (k)| < § (1.2432)

To summarize, observe that because the inequalities 1.239a and 1.239b hold for
all k € Z,, and the relation 1.243a holds as well, we can conclude that
sup |x(T) —v(T)|w(k - 1) < & implies
0<t<k

|(Nx) (k) = (Nv) (k)| < |(Nx) (k) = (N x) (k)]

N n . (1.243b)
+H(Nx) (k) = (M) )| +[(Rv) (k) = (V) (k)| < &

The latter is the definition FMD2 of fading memory. This completes the proof
of Theorem 1.4.
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The important conclusion that follows from Theorem 1.4, is that the definition
FMD?2 of the fading memory and the definition AFM1 of the approximately-finite
memory are equivalent only when some continuity condition is added to the latter.

Also worth noting is that the fading memory property for mappings N :
*(Z.)—I*(Z,) is equivalent to the continuity of the associated functionals F,,
defined by 1.235, with respect to the norm sup|x(k)|w(k). To show this, assume
that an operator N : [*(Z.,) — I“(Z ) possesses the fading memory property according
to the definition FMD2. Then we can write

sup |x(T) —v(T)|w(k—1) <8 = [(Nx)(k) — (Nv)(k)| <¢ (1.244a)

To proceed further, note that the order of elements in the sequence x, is reversed
compared to the order of elements in the sequence x(k) for the indices from 0 to %,
that is, x,(0) = x(k), x,(1) = x(k — 1), ---, x,(k) = x(0). Keeping this in mind, and
taking into account definition 1.235, we can rewrite relation 1.244a in the following
form:

sup |x,(T) = vi(T)|w(T) <8 = |Fox, — Fyvy <€ (1.244b)
te?Z

+

With the definition of the norm

il o1 2 sup (D w(i) (1.244c)

ez,

we get from relation 1.244b
2% = Vill g1 <8 = |Fyxy — Fyvi| <€ (1.2444)

Finally, we conclude that relation 1.244d is the definition of the uniform conti-
nuity of the functional F, on the set ¢,(Z,) N B,.

We can also proceed conversely. Starting from relation 1.244d, with the corre-
sponding interpretations of the sequences x, and x, and keeping in mind definition
1.235, we arrive at relation 1.244a, that is, the fading memory definition FMD?2.

Knowing the relation between the definitions of the fading memory and of the
approximately-finite memory, we can formulate equivalently Theorems 1.1 and 1.2
(for x € [*(Z.)) using the phrase “possessing the approximately-finite memory in
the sense of the definition AFMI together with the continuity property of the
functional N(-)(k) : I*(Z.) — R for each k € N” instead of the phrase “possessing
the fading memory in the sense of the definition FMD2.” With this comment, we
conclude Section 1.9. The next section will be devoted to the Volterra series repre-
sentations for special input sequences, binary sequences.
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1.10 DISCRETE VOLTERRA SERIES FOR BINARY
SIGNALS

Binary signals are most often used in digital systems. If the systems considered are
nonlinear and possess the fading memory property, their behavior can be described
by the Volterra series approximator, as shown in the previous section. With the
specific form of binary signals, however, the form of the approximator, given by
Equation 1.220a, can be further reduced. This section is devoted to this task.

Assume that the input sequence x(k) in Equation 1.220a is a binary sequence;
that is, its elements have the following form:

x(k) = a+bxg(k) (1.245)
where a and b are constants, and xy(k) takes on the value O or 1. Thus, x(k) takes

on only two distinct values: a, for xz(k) = 0, or a + b, for xz(k) = 1.

Equation 1.245) is a general form expressing all the possible forms of binary
signals, as illustrated in Figure 1.45 by means of three characteristic examples.

To proceed further, we observe now that the multiplication of any element of
the sequence x(k) by itself produces an element of the general form expressed by
Equation 1.245.

That is, we get
x(k) - x(k) = (a+bxy(k))’ = —a(a+b)+(2a+b)(a+bxy(k)) (1.246a)
because xz(k) - xz(k) = xy(k). Furthermore, we can rewrite Equation 1.246a as
x(k)-x(k) = a; + byx(k) (1.246b)
where the constants a, and b, are given by
a, =2a+b (1.246¢)
and
b, = —a(a+b) (1.246d)
Using the notion of symmetric impulse responses (see the defining Equation

1.15), we can rewrite Equation 1.220a for the Volterra series approximator V as
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(a) (k)

{ || T

o 1 2 3 4 5 6 «
(b) x(K)
Z:? 1+x(0) x2)  x@3) x(6)

o | [ww [

o 1 2 3 4 5 6 Kk
(c) 4 x(k)
a=1

(d) 4 x(k)

FIGURE 1.45 Illustration of the formula 1.245 describing any binary signal, (a) assumed
xg(k), (b) x(k) fora=0and b = 1, (c) x(k) fora =1 and b = —2, (d) x(k) fora >0 and
b= —2a.

M-1 M-1M-1
(Vo) (k) = Ky + 3 b (i)x(k= i)+ 3, 3 i (i, i) x(k = i) x(k = iz)
i=0 i =0i,=0
M—-1M-1 M-1
o YN N R, (s i, s i )Xk = i) x(k = i) x(k =)
i\ =0i,=0 i =0

(1.247a)

Moreover, the Volterra series approximator ¥/ can be equivalently expressed by
means of the triangular impulse responses (see the defining Equations 1.19). Then
it takes on the following form:
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M-1 M-1M-1
(V) (k) = hy) + Y hlG)x(k—i)+ Y ki) iy, ip)x(k—iy)x(k - iy)
i=0 i =0iy=0
M-1M-1 M-1
o YN N R Gy e i) x(k =) x(k = i) x(k - i)
iy =0i,=0 i =0

(1.247b)

Observe that the representation 1.247b takes into account only distinct multiples
of signal samples at different time instants; in other words, the components such as
xtk — Dx(k — j) = x(k — pxtk — i), x(k — Dxtk — j) x(k — 1) = x(k — j) x(k — )
xtk — 1) == x(k — 1) x(k — j) x(k — i) and so on, occur only once in the
expression. This is so because, for example, when 2®, (2, 1) # 0, then h®,(1, 2)
= 0 follows immediately from the definition of triangular impulse responses. Con-
sequently, this means that x(k — 2)x(k — 1) = x(k — 1) x(k — 2) occurs only once
in Equation 1.247b. Similarly, x(k — 2)x(k — 1)x(k — 3) = x(k — Dx(k — 2)x(k —
3) occurs only once, and so on, which allows us to rewrite Equation 1.247b as

M-1 M-1
(Voy(k) = byl + 3 Witk =i+ Y, ki Gy i)k = i)k = i)

i=0 iy =iy=0
ot b (1.247¢)

o Y Gy i s i) x(k— i) x(k = i) x(k = i)
ij=iy=""=i;=0
M-1

where the n-fold summation symbol E;,L -, is over all the terms containing those

i=iy=

triangular impulse responses that are not zero by definition.

We obtain further reduction of the number of components in the Volterra series
approximator given by Equation 1.247c, by the use of Equation 1.246b. Using the
relation 1.246b, we reduce these components, which have the same values of the
indices, for example, i, = i, = 0, i, = i, = 1, and so on. To illustrate, consider a
term Al (2, 2, Dx(k — 2) x(k — 2)x(k — 1) = hi) (2, 2, Dx2(k — 2) x(k — 1) as an
example. To reduce the quadratic term x*(k — 2) in the above expression, we use
the general relation 1.246b, which gives x>(k — 2) = a, + bx(k — 2). Substituting
the latter into the previous expression, we arrive at A\, (2, 2, 1)(a, + bx(k — 2))
xtk — 1) = a,h) (2, 2, Dx(k — 1) +b,hi) (2, 2, Dx(k — 2) x(k — 1). The two
components achieved cannot be further reduced. The first contributes to the compo-
nents that have the following form of a constant multiplied by x(k — 1). The second
component contributes to the components possessing the form of a constant multi-
plied by x(k — 2) x(k — 1).

From the above procedure, we see that the successive applications of the Equa-
tion 1.246b in Equation 1.247c lead to getting an equivalent form of the Volterra
series approximator for binary signals; that is, to
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M -1 M—1

(Vx)k) =dg”+ Y dVxtk—iy+ Y, di) x(k—i)x(k—iy)+ -

hiy

" A (1.247d)
(M)
+d012.A.(M_l)x(k)x(k_ I)X(k—M'l‘ 1)
for L = M. In Equation 1.247d, 4", d.’, di, ---, d(()AQ”(M?W are the resulting

coefficients, taking into account all the contributions to the corresponding combi-
nations of signal samples x°(k) = 1, x(k — i), x(k — i,) x(k — i,), -, x(k)x(k —
1)---x(k — M + 1), respectively. It is clear that these coefficients depend upon the
values of the impulse responses and upon the values of the coefficients a and b. The
summation symbol in Equation 1.247d is slightly modified in comparison to that in
Equation 1.247c. Namely, the components with the same values of indices are
excluded in (1.247d). Finally, we stress that, in the combinations x(k — i,) x(k —
i), -, xtk —i,),n=1,2, ---, M, in Equation 1.247d, only the signal samples
x(k), x(k — 1), ---, x(k — M + 1) to the power of one or zero occur.

The representation given by Equation 1.247d holds only for L = M || For L<
M, that is, when the value of the measure of system nonlinearity strength is less than
the value of the system memory length measure, the longest possible combination in
1.247¢c, as for example, x(k)x(k — 1)---x(k — L + 1), contains a lesser number of
signal samples than the longest combination in Equation 1.247d. In other words, the
series 1.247c for binary signals in the case of L < M must have a lesser number of
components than that given by Equation 1.247d. It has then the form

M-1 M-1
(Vx)k) =dg”+ Y d xtk—iy+ Y di)x(k—i)x(k—iy)+ -
i=0 i=0,i,=0
iy #i,
o (1.247¢)
+ Y di o xke—i)x(k—iy)x(k—iy)
il‘(_)"””L=
LW Eiy# o #i)

for L < M.

Comparison of the expressions 1.247d and 1.247e shows that the length of the
system memory, M, decides about the number of components to be taken into account
when L > M. Conversely, when the system nonlinearity is relatively small in com-
parison to the system memory length, that is, when L < M, this nonlinearity, not
the system memory, decides about the number of the series components to be taken
into account.

A similar expansion to that in Equation 1.247d has been derived using other
arguments, not related to the topic of the Volterra series (see Reference 54).

Example 1.5

Let us illustrate in this example the expansion given by Equation 1.247d. For
this purpose, assume that L = 4 and M = 3. Then, we get from Equation 1.247d
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2

2
(Vx)(k) = dy’+ Y dVx(k—iy+ Y, di)x(k—i)x(k—i,)

B}

=0 i=0,i,=0
i\ #i,
+d?  x(k)x(k-Dx(k=2)+d = [dx(k) +d\"x(k - 1) +d" x(k - 2)]

012(120)

+ [d5 x(k)x(k=1) +d5) x(k)x(k=2) + d'2 x (k=D x(k=2)] + d§hx(k)x(k—=1)x (k= 2)

This expansion is presented in Figure 1.46.

X(K)
X(k-2)
X
-

49— +

—— (U)K

FIGURE 1.46 Illustration of the Volterra series approximator for binary signals for L=4 and
M=3.

Example 1.6

Here we illustrate the expansion given by Equation 1.247e. For this purpose,
we assume L = 2 and M = 3. Then, we get from Equation 1.247e

2 2
(Vx)(k) = di’+ Y dPx(k—i)+ Y d)x(k—i)x(k-iy)

hiz
i=0 i :.O’iZ:O
i #1iy

= d0 +[dx(k) +d\"x(k-1)+d " x(k -2)]

+[dSx(k)x(k=1) + dPx(k)x(k=2) + d)x(k = Dx(k-2)]
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A graphical illustration of the expansion is presented in Figure 1.47.

x(K P
¥ x(k-2)
X X)e—d
: R)+t a2

o_, -

0

——e (U)K

FIGURE 1.47 Illustration of the Volterra series approximator for binary signals for L = 2
and M = 3.

Comparison of Examples 1.5 and 1.6 shows a general rule that, depending upon
the relation between the measure of system memory length, M, and the measure of
system nonlinearity strength, L, a decisive about the number of components in the
Volterra series approximator is either the first or the second of the parameters. In
Example 1.5, where L > M holds, there occur no components of higher order than
three. In other words, the approximator highest order component is that of order
three, which equals the system memory length M = 3. Conversely, in Example 1.6,
we have M > L. L is less than M, and as before, the lesser parameter decides on
the highest order component in the Volterra series approximator. Because L = 2, the
highest order components in Example 1.6 are the components of the second order,
d$ x(k) x(k — 1), d3 x(k)x(k — 2), and d3 x(k — Dx(k — 2).

Comparison of Examples 1.5 and 1.6 leads also to another observation. For this
purpose, we need the notion of a linear finite impulse response (FIR) system (filter).?*
The response y(k) to the input signal x(k) of such a system (filter) is given by

M-1
v 2 Y bliyx(k—i) (1.248)

i=0
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where b(i) are the samples of the system (filter) impulse response. Equation 1.248
is illustrated in Figure 1.48.
2-1 l- Z-1

@'E(O) (1) ()?,_ba) LM

-+

Xx(K x(k-1) X(k-M+1)

|
l

y(k)

FIGURE 1.48 Structure of a linear FIR system (filter).

Comparison of the structure of a linear FIR filter in Figure 1.48 with the structure
of the moving average map in Figure 1.37 shows that, in fact, both the structures
are identical when the samples of the impulse response are identified with the
coefficients o, i = 0, 1, ---, M — 1 in the following way:

b(i) = ai’ i = O, 17 Y M_l (1.249)

We prefer now, however, to use the notion of the FIR filter rather than the notion
of the moving average map. The latter is used to model linear systems in the context
of spectral analysis of stochastic processes. On the other hand, the finite impulse
response filter name underlines that property which we want to exploit now, that is,
the finite memory property expressed by an impulse response of a finite length.

The linear parts of the structures in Figures 1.46 and 1.47 represent a FIR filter
of the same length because, in both cases, we have assumed M = 3. We conclude
that the system memory length fully determines the length of the impulse response
of a system linear part, and this is independent of the system nonlinearity strength
expressed by parameter L. On the other hand, note that the parameter L affects the
coefficients d\” = 0, 1, ---, M — 1, which we identify here with the samples of
the impulse response of a FIR filter. That is, we write

d" =b@), i=01,-,M-1 (1.250)

The coefficients b(i) are equal to the corresponding samples A, (i), that is, b(i)
= hi, (i) = h™(i) only in the case of a linear approximator, when L = 1. In the
case of a nonlinear approximator, when L > 1, the coefficients d\” = 0, 1, ---, M
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(a) linear finite impulse response (FIR) filter
+
®'7 do’ ®'7d(11) Xr5
Y K y dz ylin
z! -1
x(K) ’
P
(Vx)(k)
yl']OI'\
©
d, +
strictly nonlinear moving average map
(b) linear finite impulse response (FIR) filter
+
XR— o R’ X,
Y y y d2 ylin
21 -1
x(K) :
o
(Vx)(k)
A
X
d:)21) ynon
©
dy +
strictly nonlinear moving average map

FIGURE 1.49 (a) The structure of Figure 1.46 redrawn with the strictly linear part (FIR
filter) separated, (b) the structure of Figure 1.47 redrawn with the strictly linear part (FIR
filter) separated.

— 1 depend also upon the form of a binary signal and upon the values of the system
impulse responses of higher orders. We illustrate this by means of an example. Note
that, as we have just shown, the term

12,2, 1)x°(k=2)x(k=1)

tri
is equal to

a,h)(2,2, Dx(k—=1)+b,h)(2,2, Dx(k—2)x(k—1)

tri
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From the above, it is evident that the coefficient a4 (2, 2, 1) contributes to
the value of the coefficient d'” . Moreover, the coefficient b4 (2, 2, 1) contributes
to the value of the coefficient d? . Hence, we conclude that linear FIR filters shown
in Figure 1.49 for the structures derived in Examples 1.5 and 1.6 are linear because
they fulfill the defining Equation 1.248. However, the filter’s coefficients depend
upon the remaining structure, that is, upon the nonlinear part and upon the form of
the binary input signal. The values of the coefficients d;’, d\", and d5’ are different
in Figure 1.49a and Figure 1.49b because of the different nonlinearity strength
assumed in the examples 1.5 and 1.6. Also different are the nonlinear moving average
maps in Figure 1.49a and Figure 1.49b, that is, the values of the corresponding
coefficients and the number of these coefficients.

The form of the Volterra series approximator for binary input signals is a
particular case of the general formula (see Equations 1.247a or 1.247b). One could,
of course, try to find simplified versions of these formulas for input signals possess-
ing more than two amplitude levels. This would be, however, cumbersome and
unsatisfactory in most cases. We propose, in the cases of signals with more than
two amplitude levels, to use the general formula given by Equation 1.220a or
alternatively, by Equations 1.247a or 1.247b.

1.11 ASSOCIATED EXPANSIONS

Origins of what is now called the Volterra series in the technical literature lie in the
works? 26 of Vito Volterra, who investigated functional expansion of a type in which
the discrete-time variant can be expressed as

i b
W+ % hVG)xG) + Y ¥ R, b)) ()
1_121"_ . L=l =1y, (1251)
iy, i iy
N 2 2 2 /’1(3)(i1, iy, iS)x(il)x(l.z)x(i3) o

L=l =13=1,

where h© is a constant and h™(i,, iy, -+, i), i = 1,2, -+, and x(i,), x(i,), -+, with
i, =i, =i, represent samples of the corresponding functions 2™ and x.

Observe that the expression 1.251 is a typical functional, that is a mapping into
the set of real numbers R. More precisely, identifying the function x; in expression
1.251 with the input signal, a sequence from the space [*(i, = i = i,) with the norm

af , .
Ixll;,;, = sup [x(Dl = max [x(2)| (1.252)
1”,1th

iaib i
!aSISIb

we can interpret expression 1.251 as a mapping of the type: I(i,<i =<i,) > R.
Introducing a parameter k into expression 1.251 by assuming for instance that
x depends upon this parameter; that is, we have now to work with x(k, i,), i = 1, 2,
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..., and assuming then that each x(k, i;) can be written in the form x(k, i;) = x(k
— i) and 0 =i, =k, we get finally from expression 1.251 the expansion 1.12

k

vy = K+ Y VG )xk—i)+ Y Y WP, i)x(k—i)x(k—iy)

i =0 i\ =0iy=0
N (1.12)

+ 33N iy, i3)x(k— i) x(k = iy)x(k —i3) + -+

i;1=0i,=0i3=0

where y(k) means the resulting sequence. We arrived thereby at what has been called
the Volterra series in Section 1.1. This is no longer a functional but an operator, that
is, a mapping of sequences x(k) into sequences y(k).

Using similar arguments as above, we are able to get from expression 1.251 all
the other forms of the Volterra series presented in Section 1.1. For example, letting
—o = j; = w0 and substituting x(k — i,) into expression 1.251 instead of x(i,), i = 1,
2, ---, we get the expansion given by Equations 1.1 and 1.3. On the other hand,
when we introduce the parameter k by substituting (k) in place of A, h(D(k, i,)
in place of AV(i)), hP(k, i,, i,) in place of A?(i,, i,), and so on, in expression 1.251,
we get, as a result, the general form of the Volterra series for time-dependent systems,
as given by Equations 1.1 and 1.2.

Consider once again what has been called the discrete Volterra series for time-
independent systems in Section 1.1, that is,

oo

vy = B+ N hVGxk—i)+ YN B i)x(k—i)x(k - i)

i]=—oc ilz—wizz—w

+ 3 NN WV by iy)x(k = i) x(k = i) x(k = iy) + -

i) = —o0iy = —ooiy = —oo

(1.1) and (1.3)

An analog version of the above series contains, of course, integral symbols in
place of summation ones. Different authors who have applied the series in their
investigations of nonlinear analog systems have often used quite different names.
For instance, Schetzen?’ uses the Volterra series term in the context of nonlinear
time-invariant systems with memory, and Chua and Ng?® use Volterra functional
series term for these systems.

Furthermore, for the series without the constant component A®, Kuo?® uses the
name Volterra series time-domain representation, Saleh'? uses Volterra series expan-
sion, and Bedrosian and Rice*® simply use Volterra series. Boyd, Chua, and Desoer
in Reference 31 use three equivalent names: Volterra series operator, Volterra series,
and Volterra series expansion, without giving any limits of integration under the
integration symbols. Note that the first name used underscores the fact that the
Volterra series represents a mapping which is an operator, not a functional. The third
of the names mentioned underscores the fact that the Volterra series is an expansion.
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As we already know from Section 1.9, this expansion, truncated or not, can represent
an approximation of a nonlinear system response.

In this context, the notion of a functional expansion (series) can be understood
as a mapping, transforming functions into reals, that is, as a functional. On the other
hand, it can be also understood as a mapping transforming a set of functions into
another set of functions (which is a main subject of functional analysis), that is, as
an operator. As mentioned, the above notion has been used in both meanings in the
technical literature, which sometimes led to misunderstandings. In this book, we use
the Volterra series term for all the forms of series described in Section 1.1, as is
assumed in most papers on these subjects. Because of our restriction here to con-
sideration of nonlinear discrete-time systems, our series is called the discrete Volterra
series.

We shall now explain what the associated Volterra series, or associated Volterra
series expansions, are. These expansions have been introduced to the literature by
Sandberg.!”- 32 For nonlinear discrete-time systems, these Volterra series expansions
have the following form?:

oo

k k k
oy =3 N N N R (k=i k=i, e k= i)x(i)x(i5) - x(i,) (12532)

n=1lij=-ciy=-— i, =~

where x, y € [* (Z), k € Z. When needed, the constant component 4 can be
added to the expansion 1.253a.

The expansion 1.253a can be written in an equivalent form with k — i, i = 1,
2, ..., standing in the expansion as arguments of the input signal x. To get this
representation from expansion 1.253a, one has to introduce new variables i,/ = k&
—i,i=1,2, ---,1in 1.253a. This leads, after changing the summation limits, because
of 0 =i/ =< o, and after dropping the prime symbol at each i/, to

Yy = 3NN N Ry, i) x(k =) x(k = ip) - x(k - i) (1.253b)

n=1i,=0i,=0 i,=0

Both expansions 1.253a and 1.253b are equivalent to the following expansions:

R (k= iy, k= i, =, k= i,) (i) x(05) -+ x(i,) (1253¢)

M 8

—oo

=33 3 ..
n=1lij=-ciy=—co i,

and

&) =X NN Y R by, i) x(k =) x(k - i) x(k - i) (1.253d)
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for causal systems defined in Section 1.1: that is, for systems of which nonlinear
impulse responses fulfill: A, i), -+, i) =0,n = 1,2, ..., when even one of
the arguments i; < 0,i = 1, 2, ---, n. It follows from this property that A"( k —
i, k — i, ===, k — i,) equals zero if even one i; > k. Therefore, we can let each i
in expansion 1.253a go to infinity without changing the value of y(k). Similarly,
because h™(i,, i,, - , i,) equals zero if even one i; < 0, we can let each i; in expansion
1.253b go to minus infinity without changing the value of y(k).

Note also that expansion 1.253d is identical with that represented by Equations
1.1 and 1.3, when dropping the constant component in the latter.

In Section 1.1, we have defined the Volterra series using the notion of a nonlinear
system. We have considered such systems in which response to an input can be
represented in the form of a series such as that assumed in Equations 1.1 and 1.2
or in Equations 1.1 and 1.3. Furthermore, note that we have called these series
possessing the infinite summation limits, the discrete Volterra series. We see now
that, when omitting the component independent of an input signal, they are nothing
other than the associated series in the case of considering causal systems. In the
case of nonlinear causal systems, our basic definitions of the discrete Volterra series
from Section 1.1 are conceptually identical with the definition of the Volterra series
expansions of Sandberg.

Of course, the Volterra series may not exist for a given system. That a given
system possesses a representation in the form of a Volterra series or, in Sandberg’s
terminology, of an associated Volterra series expansion, must be proven in each case.
Furthermore, the associated Volterra series expansion represents a natural description
of a system response only when input signals are defined on the whole time-axis,
from —oo to +, as, for instance, is the case with signals taken from the space [*(Z).
However, in many cases in which input signals are defined only for nonnegative
times, k = 0, the associated Volterra series expansions are taken as the input-output
representations. The advantage of this is that, as in the linear case, the occurrence
of the summation limits —% and + enables simplification of some calculations.
For example, the two-sided Z transform can be then applied to such representations,
(see Section 1.3). However, such use of the associated Volterra series has, as a result,
the modification of the original model of a system. This fact is illustrated in Figure
1.50.

As shown in Figure 1.50, the set of allowable input signals to a system is an
inherent part of any model of this system. In Figure 1.50a, an original model of a
nonlinear causal and time-invariant system is presented. This model consists of the
set of input signals defined only for nonnegative times, k = 0. Assume that an input-
output representation in the form of a Volterra series exists for the above model, and
assumes the form given by Equation 1.12, which, after the change of variables k —
i; =i/, 0=i' = k, and dropping the prime at each i, can be also expressed as:

1

©2001 CRC Press LLC



(a)

input .
x(k) defined nonlinear causal output
only e—»—— and time-invariant —>—s
for k20 system N Y4(K)
® ot
x(k) as in nonlinear causal output
?guli(g)a;a»— and time-invariant ——>—°(k)
ork= y
x(K) =0 for b :
k<0
(© input )

x(k) asin nonlinear causal output
fﬁc?u/i (g)ar and time-invariant _—H(k)
rKz Y.

x(k) not identically system N :

zero fork<0

FIGURE 1.50 (a) An original model of a nonlinear causal and time-invariant system N for
which input signals are defined only for nonnegative times, k = 0, (b) a modified model
with input signals as in (a) for & = 0 and identically zero for k < 0, (c) another modified
model with input signals as in (a) for k = 0 and not identically zero for k < 0.

k k k
k) = B+ 3 WO k—ix(i)+ Y, Y AP k=i, k—iy)x(i))x(i)
i=0 i =0i,=0
A (1.254a)
+ 3NN W k=i, k=, k= i) x (i) ()X (i) + -

ij=0i,=0i;=0

The fact that the original model of a system possesses the Volterra series repre-
sentation does not mean that any modified model, such as that in Figure 1.50b, also
possesses such a representation. This is so because any modified model is another
model, even when it regards only the allowable domain of inputs different from
those in the original model. Assume, however, that the modified model in Figure
1.50b possesses the Volterra series representation. It can then be expressed by
Equation 1.11, or, equivalently, by Equation 1.253a with the component 4 added
to it. Further, because of x(k) = 0 for every k < 0, the latter simplifies to Equation
1.254a. The output response of the system in Figure 1.50a is equal to the output
response of the system in Figure 1.50b, that is,

y2(k) = y,(k) (1.254b)

In other words, the associated model of Figure 1.50b leads to the same result
as the original one, when the Volterra series input-output representation does exist
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for it. We stress once again that the existence of the Volterra series input-output
representation for the associated model must be checked.

Consider now another associated model, presented in Figure 1.50c. If the Volterra
series input-output representation exists for this model, it has the form expressed by
Equation 1.11, or, equivalently, by Equation 1.253a with the component 4©® added
to it. Because the output of the original system is given by Equation 1.254a, the
difference between the outputs y,(k) and y,(k) can be expressed as

-1 -1 -1

Bk -yR)=Y >N Y R (k=i k= iy, e k= d,)x()x (i) - x ()

n:lLl:—wzzz—w i, =

(1.254c¢)
where the input signal samples x(i,), x(i,), -+, x(i,), occur for negative arguments
i;<0i=1,2, ---, n; these are the samples of the input signal as defined in Figure

1.50c.

Thus, in this case, using the associated model presented in Figure 1.50c instead
of the original model of Figure 1.50a, we must answer the question whether the
difference between the outputs given by Equation 1.254c is essential for the model
replacement. In this context, a theorem presented for the first time by Sandberg!” is
very important. We present here its discrete-time version for scalar-valued inputs
and outputs. It is a simplified version in comparison with the original theorem
presented by Sandberg!’ for continuous-time systems; this theorem is formulated in
what follows.

From Section 1.7, we already know what the linear normed spaces are. When
these spaces are also complete as metric spaces, then they are called Banach spaces.!3
We draw the reader’s attention to the fact that the spaces [*(Z) and [*(Z ) defined
and used in the previous sections are just such spaces; that is, they are Banach spaces.

It is important to be aware of the above fact because the authors of some papers
use the notion of Banach space in their formulations. The others, however, exploit
the notion of linear normed space possessing the metric d(x, v) = |jx — v||. As we
know, both notions can be used equivalently.

Finally, we sketch in what follows the proof of the fact that the linear normed
spaces [*(Z) and [*(Z.) are complete. For this purpose, we take into account any
Cauchy sequence {x,} (for the definition of the Cauchy sequence, see Section 1.9).
That is, we take such a sequence for which

d(x,, x,,) = sup|x,(k) —x,, (k)| = 0, n,m —> e (1.255)
ke K

holds, where K = Z or K = Z.,. Whence the relation |x,(k) — x,,(k)| =0, n, m — o
holds for any given k. That is, the sequence {x,(k)} for a given k, being a sequence
of the following real numbers {x,(k), x,(k), x,(k), ---}, is a Cauchy sequence in the
space of reals. At this point, we recall a very well-known fact from the functional
analysis that the space of real numbers with the metric d(x, v) = |x — v| is complete.'?
Further, it follows that the sequence {x,(k)} for a given k has a limit, say, x*(k), for
every k.
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Let us now check whether x* is an element of the space I*(K), K = Z or K =
Z_, and whether it is a limit of x, and x,, that is, limx, = limx, = x". In this
context, we use the observation just made, which allows us to Write

X,(k) = x*(k)| = 0,n — oo (1.256a)
and similarly, for x,,(k)
[, (k) = x" (k)| = 0, m — o0 (1.256b)

for every k. Because of this, it is possible to choose such n and m for any € > 0,
so that the following inequalities

sup|x, (k) — x*(k)| <€ (1.257a)
ke K

and

sup|x,.(k) - x"(k)| < € (1.257b)
ke K

hold as well. That is, x" is a limit of x, and x,,.
To show that x" belongs to the space [*(K), K = Z or K = Z_, take into account
the obvious equality

%

X' = x"—x,+x, (1.258a)

that holds for every k. Proceeding further, see that this equality allows us to write

sup|x* (k)| < sup|x*(k)—x, (k)| + suplx, (k)| (1.258b)
ke K ke K €

Using then in 1.258b the inequality 1.257a and the fact that x, € [*(K), that is,
sup|x,(k)| < e, we get from inequality 1.258b
ke K

sup x| <e+ x| <o (1.258¢)
We conclude from inequality 1.258c that x* is an element of the space [*(K),
where K means Z or Z .
Returning to the formulation of the theorem, recall that the partial responses of
the Volterra series for the original model and the associated model in Figure 1.50
have the following form

k k
vo! =Y Y R k=i, e k=i )x() k(). n = 1,2, 3, - (1.259)

ii=0  i,=0
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and

k k

W= Y Y =iy k= i) X)) n = 1,23, - (1.259b)

== L=

respectively.

It is clear that each of the partial responses given by Equations 1.259a and 1.259b
describes a mapping. In the case of 1.259a, these mappings (for n = 1, 2, 3,...) can
be considered as the mappings from the Banach space [*(Z ), or in short, from the
space [*(Z ) into itself. Similarly, the mappings represented by Equation 1.259b can
be considered as the mappings from the Banach space [*(Z), or in short, from the
space [*(Z) into itself.

It can be proven, in analogy to the continuous-time case,!” that the mappings
given by Equation 1.259a belong to the set P,(m), and the mappings given by 1.259b
belong to the set M,(m); for the definitions of the sets P,(m) and M,(m), see Section
1.8.

After clarification of some notions, let us now formulate the theorem.

Theorem 1.6

Let the mappings y,"™. I*(Z,) — I*(Z.) and y,™. I*(Z) —» I*(Z) for n =
1,2, 3, ... be given by Equations 1.259a and 1.259b, respectively. Furthermore,

let there be positive constants 6,, 6, and & such that 5<c£land

yg’)xosol(ozuxuo)nfor each n andxe [*(Z,), where the norm

I, - o = k=¥P=o0lxo| and|x[[;<8. Moreover, let B; denote the open ball in [*(Z)

of radius & centered at the zero element of [*(Z), that is, By is the set {x e

I(Z,) | |lx]| < 8}, where |[x|| is the usual norm |x| = ,°2%|x(). Then the

series Zyﬁf)x converges in [*(Z) uniformly with respect to x € B;, and the

n=1 n

mapping Hx = Y y.’x:B; = ["(Z) has the following two properties:
n=1

1. |(Hx)(k) — (H anx)(k)‘ — 0 uniformly with respect to x € By as (k —
kg) — o

2. (Hx — Hv)(k) goes to the zero element of [*(Z) as k — o for x and v
belonging to By whenever (x — v)(k) goes to the zero element of [*(Z)

Commenting on Theorem 1.6, we note that the zero element of the space [*(Z)
of bounded scalar-valued sequences is, as we already know from Section 1.7, the
sequence 0(k) = {---,0,0,0, 0, ...}. Furthermore, recall that the truncation operator
0., occurring in the first property has been already defined. See the defining Equa-
tion 1.189 in Section 1.8. However, one new notion still occurs in the above theorem,
that needs some explanation, namely, the notion of uniform convergence of a
sequence or a series. _

To explain what the uniform convergence of the series y,(k, x) =Y OVx) (k) ,
with respect to x € B; means, denote the partial series in the above series in the

following way:
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yialk, x) = (V') (k) (1.260a)

2
yaa(k, x) = Y (3 x) (k) (1.260b)

n=1

3
yaalk, x) = Y (3 x) (k) (1.260c)

n=1

and so on. Then, choose any € > 0 and such #, that the inequality
Sup‘ynA(k7 -x)_yA(k’ .X)‘ <€ (12613)
ke K

holds for all n = n,,. In this context, the uniform convergence of the series considered
means that the inequality 1.261a holds for all n = n, independently of the choice
of the sequence x € Bs.

Similarly, the uniform convergence in the property 1 means that choosing any
€ > 0, we can find such k' that, for all (k — k) = (k" — k), the inequality

|(Hx) (k) — (HQ, x) (k)| < € (1.261b)

holds independently of the choice of x € B;.

The proof of Theorem 1.6 is omitted in this book. We shall present another result
of Sandberg regarding associated expansions in a more general framework for vector-
valued sequences. For the latter, we shall also present the proof of a corresponding
theorem.

It follows immediately from Theorem 1.6 that, if the original model of Figure
1.50a possesses the Volterra series representation in which partial responses fulfill
some requirements, then the associated expansion Hx =Y y{’x does exist, with the
input sequence x in the associated model of Figure 1.50c¢'équal to the input sequence
x in the original of Figure 1.50a for k = 0, and having such values that ||x|| < &
holds also for k < 0. Moreover, the representation (HQ; x)(k) is equal to the
Volterra series representation in the original model of Figure 1.50a when &k, = 0 is
assumed. Furthermore, it follows from the property 1 that, for accordingly high
values of k, the difference between (Hx)(k) and (HQux)(k) is so small that the
associated series can be practically identified with the series of the original system
in Figure 1.50a. In other words, coming back to our question regarding the difference
given by Equation 1.254c, this difference is not essential for accordingly high values
of k.

By the way, note that if the partial responses in the Volterra series of the original
system in Figure 1.50a fulfill the requirements indicated in Theorem 1.6, this series
then converges absolutely. This follows from the fact that the series consisting of
the normed partial responses converges,
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Z |80 < o0 (1.262a)

n=1

The latter holds because we can write the following relations:

Zy(’” <3 [yoado< 3 or(oalally (1.262b)
n=1 n=1 n=1
Continuing further, we write
> 61(cullxdle)" < Y, 61(6,8)" (1.262¢)

n=1 n=1

Finally, the geometric series on the right-hand side of relation 1.262c converges
because 0,0 < 1. We get

2 61(0:8)" = 6, 62: s < (1.262d)

n=1

which ends the proof of the absolute convergence of the series Y, o' x
Worth noting at this point is that the technique presented in ‘inequalities 1.262a

to d can also be used for estimation of an error made by truncation of higher terms
in the Volterra series. To illustrate this point, let us consider the model of a system
presented in Figure 1.50a and assume that the exact representation for it exists in
the form of an infinite Volterra series 2 yif)x . Furthermore, assume that a truncated
representation obtained from the infinite Volterra series by keeping in it only, say,
L components, is used instead of that exact one. Then the error made by such a
series replacement can be expressed as

o L
PRI Z vo'x (1.263a)
n=1 n=1 n=L+1

Using the same technique as that presented in inequalities 1.262a to d, to the
right-hand side expression in Equation 1.263a, we get

< i Hy(o'”XHoS i 0,(G,lxllp)" (1.263b)

0 n=L+1 n=L+1

Z y(n)

n=L+1

And, continuing, we write
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) oo (026)L+1

2 0,1(0,[lxlp)" < Z 0,(0,8)" = o, 1-0,0

n=L+1 n=L+1

<er (1.263c¢)

where er means a maximal admissible value assumed for the error estimate.
Solving inequality 1.263c for L, after performing some simple operations, we
arrive at

er(1-0,0)
ln[—}
S o J (1.263d)
- In(0,0) '
where In means a logarithm with the base equal to e.

Note that inequality 1.263d determines the number of components in the trun-
cated Volterra series that are necessary to guarantee the truncation error does not to
exceed the value of er.

Consider now other results® of Sandberg published in 1992 that can be seen as
a continuation of the considerations presented in Reference 17 for continuous-time
systems. The paper® develops further ideas given in Reference 17 with respect to
the accuracy of truncations often made in practical applications using the associated
Volterra series. The problem of a uniform approximation with doubly finite Volterra
series is formulated and solved in Reference 3.

We now present the results of Sandberg’s paper?. In particular, the results regard-
ing nonlinear systems, which can be modeled by the following system equations,

w = A(x)+ C(z) (1.264a)
y = D(x) + B(z) (1.264b)
z = N(w) (1.264c)

where X is a vector-valued input signal (sequence) to a system and y is a vector-
valued output signal (sequence) of a system. Furthermore, it is assumed that the
input sequences (that is the elements of x(k)) belong to a subset of the (scalar) space
[*(Z.) and the output vector-valued sequence y(k) belongs to the linear space E of
R™-valued functions defined on Z,, where m e N. The first two equations, 1.264a
and 1.264b, describe the linear part of a system, but Equation 1.264c¢ describes its
nonlinear part. The mappings A, C, D, and B are linear ones, mapping the space E
into itself. The behavior of all the nonlinear elements of a system is described
collectively by means of the mapping N. And the vector-valued sequence w(k) of
the space E represents the input to this mapping. Similarly, the vector z consists of
output sequences of the mapping N. Because it is assumed that the output vector-
valued sequences also belong to the space E, the nonlinear mapping N is a mapping
from one subset of E into another.

With regard to the same dimension m assumed for all the vectors occurring in
Equations 1.264, we draw the reader’s attention to the fact that the above assumption
can have such a consequence on the system model that some elements of the vectors
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W, X, Z, and y (sequences) eventually will have no effect on the system in some
situations. Then they will be simply ignored as redundant. Finally, it is also assumed
in the system model that any nonzero initial conditions are taken into account in the
system input vector-valued sequence X.

The model given by Equations 1.264, used widely in the literature for modeling
nonlinear systems, is presented in graphical form in Figure 1.51.

C
w > z
N
A B
X D; 'y

FIGURE 1.51 Graphical representation of nonlinear system modeling Equations 1.264.

Now having introduced the nonlinear system description presented in Figure
1.51, we draw the reader’s attention to the fact that the vector-valued sequences, are
understood here both as the vectors of which elements are sequences and as the
sequences of which elements are vectors. For example,

x1(0), x,(1), x,(2), ...

x(k) = (1.2652)

%,(0), x,(1), x,,(2), ...

and

x(0)| [x (D] [x1(2)
x(k) = |, |, T (1.265b)

%, (0)] [, (1)) [x,(2)

mean in principle have the same meaning.

A large class of nonlinear systems can be described by the model represented
by Equations 1.264 and the signal flow graph of Figure 1.51. For example, nonlinear
systems governed by a system of difference equations of the form y(k + 1) = f(y(k),
x(k), k), k € 7., y(0) = y,where, f means a vector consisting of nonlinear functions,
can be put into the above form. To illustrate this, we present the following example:

©2001 CRC Press LLC



Example 1.7
Assume we have a system governed by the following difference equation:

yk+ 1) = 3900+ (D) + () + x(k)

where k € Z_, and the initial condition y(0) = 0. Comparing the above equation
with the general form y(k + 1) = f(y(k), x(k), k), we see that the dimension of our
equation is m = 1, and the function f(y(k), x(k), k) = % y(k) + (y(k))? + (y(k))?> +
x(k). This function is obviously nonlinear because of the occurrence of quadratic
and cubic terms. Moreover, we identify x(k) with the input sequence and y(k) with
the output sequence, respectively, in the underlying model of Figure 1.51.

Note that the difference equation in this example can be rewritten in an equivalent
form as a system of the following equations:

w(k) = y(k)
2(k) = (w(k))’ + (w(k))’

yk+1) = %y(k) + x(k) + (k)

Furthermore, using the Z transform, the third equation in the above system can
be solved for y(k). The final result in the time-domain will then have the following
form:

y(k) = Y glk=D)(x(D) +2(D) = Y glk—i)x(i) + Y gk —i)z(i)

i=0 i=0 i=0
with the linear impulse response g(k) given by
8(0) =0

and

g(k) = G)k fork>1

Moreover, because w(k)= y(k) in the first of the modelling equations in our
example, we can write

k k
wk) = Y g(k—i)x(i)+ Y g(k—i)z(i)
i=0 i=0
as well. Thus, we see that all the signals in this example are scalar-valued sequences,
and the linear mappings A, C, D, and B have the form of the discrete-time convolution
with the impulse response g(k) as given above, that is,

k
(As)(k) = (Cs)(k) = (Ds)(k) = (Bs)(k) = Y g(k—i)s(i)

i=0

where s(k) means a scalar-valued sequence. The nonlinear mapping N in the example
considered has the form of a sum of quadratic and cubic terms. Finally, these
observations are illustrated in Figure 1.52.
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FIGURE 1.52 TIllustration of modeling equations obtained in Example 1.7.

The following three assumptions are made with regard to the model given by
Equations 1.264:

1. The mapping A possesses the discrete-time convolution representation

. . ay(k—1i) ap(k-1) ... a;,(k—=1)||x,(i)
(Ax)(k) = EA(k—i)'X(i)=2 ay(k—1i) ay(k—1i) ... ay,(k—1)||x,(i)

i=0 i=0

aml(k_i) amZ(k_i) amm(k_i) -xm(i)

X1
k
X
Z[flnalz'”alm](h[)' _2
i=0 :
[Xm] iy
X (1.266a)
k
X
Z[a21a22"'a2m](k_i)' ‘2
= i=0 :
[Xml i)
X
k
X
z [an1lam2"‘amm](k7i) : .2
i=0 :
L ol (i)

that is, A is a real m X m matrix-valued map defined on Z_ such that the elements
of the matrix A, dependent upon the discrete-time, a,,, r = 1, -, m,s =1, ...,
m, fulfill the condition
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k
sup Y |a, (i) < oo, k€ Z, (1.266b)
k

i=0

Moreover, the same representation possess the remaining linear mappings C, D,
and B, that is,

k

(Cx)(k) = Y C(k—i)-x(i) (1.266¢)
i=0
k

(Dx)(k) = ZD(k—i)-x(i) (1.266d)
i=0
k

(Bx)(k) = Y B(k—i)-x(i) (1.266e)

i=0

where all the matrices C, D, and B have order m X m, and the elements of these
matrices fulfill a condition similar to that given by condition 1.266b.

The discrete-time convolution representations 1.266a, 1.266¢, 1.266d, and
1.266e represent linear multiple-input and multiple-output systems, where both the
input vector x and the output vector Ax, Cx, Dx, or Bx have the same dimension m.
For details of representation of such systems, see Section 1.6, where the more general
case of nonlinear multiple-input and multiple-output systems has been considered.

2. Let now [*(Z,) mean the normed linear space of vector-valued sequences
defined on Z, with the norm given by Equations 1.157. Moreover, let B, mean the
open ball in the above space of radius p, centered at the zero element of this space,

We assume then that there exists such a positive real number 8 that the mapping
N is defined on B;, by the following equation:

(Nw)(k) = n(w(k)), ke Z, (1.267a)

where the mapping N(w) represents a vector of dimension m, of which elements are
given by
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Jo
ni(w) = z}hij(wi) (1.267b)

j=1

for some positive integer j,, and for all i = 1, ..., m. Moreover, each function
A;:(—98, 6) = R in Equation 1.267b has an extension into the complex plane, that
is, Aj(z), where z; is a complex number, is properly defined. Furthermore, it is
assumed that each function A;(z;) is an analytic function, taking the disk \z,-\ < 9
into the complex plane and having the property that 2,(0) = 0. At this point, we
also recall how the theory of complex functions defines analytic functions. Thus, a
complex function given on some disk D is analytic if it is differentiable in each
point of the disk D.

3. The assumptions 1 and 2 hold, and for each w e [*(Z.), where [*(Z ) now
means the normed linear space of vector-valued sequences defined on Z., there
exists a unique vector-valued sequence z € [*(Z.) such that Equation

k
w(k) = z(k) - Y C(k—i)-J-2(i) (1.2682)
i=0

holds. The matrix C in Equation 1.268a is defined by Equation 1.266¢c, and the
matrix J of order m X m is a Jacobian matrix given by

o, oy Iy
ow; ow, " dw,,
oan, o, o,
1= B0 5, (1.268b)
W . . . .
an, an,  In,
T, dw; T w

The Jacobian matrix in Equation 1.268a is calculated at the point (of a vector
space) w, = w, = w; = -+ = w, =0.

For readers not familiar with the Jacobian matrix, we observe from Equation
1.268b that this matrix can be treated as a derivative of the vector N(w) with respect
to the vector w. Because this derivative must take into account all the components
of both the vectors N(w) and w, it assumes the form of a matrix of scalar derivatives,
as given in Equation 1.268b.

Finally, note from Equation 1.268b that the components of the vector N(w) are
nw), i =1, 2, ---, m, that is, N(w) has the form
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We now introduce an auxiliary vector p

[am o,

[3112 am,

[Bnm om,,

21
om,| . |z
ow,,

[Zml (i)

<1
om,| . |2
ow,,

[Zml (i)

<1
anm . Z2
ow,,

Zm] ;)

(1.268¢)

(1.269a)

Using then the vector p and the notation as in Equation 1.266a, we can rewrite
Equation 1.268a in explicit form, as

wi

Wy

Wi (k)
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21
%)

an (k)

k
- Z[CZICZZ
i=0

k
2[011012“'
i=0

k
z [lecmZ"'c
i=0

Clm](k—i) :

..'C2m](k—i) :

P

] | P2
M (k- i) .

P iy

(1.269b)



Let us now solve Equation 1.268a for z(k). We start with Equation 1.269b and
transform it into the Z-domain using the corresponding transform relations developed
in Section 1.3. We get then

Wi(z) Z,(z) Ci(2)P(2) + Cp(2)Py(2) + -+ + Cy,(2) P, (2)
Wa(@)| 2 | 22| _ | Ca(@)Pi(2) + C(2)Po(2) + -+ + Con(2)P(2) | (1 2704)

W,.(2) Z,(D)|  [Coni(2)P1(2) + C2(2)Pr(2) + -+ + €, (2) Py (2)

where W,(2), -+, Z,(2), -+, C,(2), *+-, P,(2), -+ are the Z transforms of w,(k), ---,
k), -+, ¢, (k), -+, p,(k), --- respectively.
Moreover, transforming Equation 1.269a into the Z-domain, we obtain

PI(Z) ZI(Z)
Py(2)| _ J- Z,(2) (1.270b)
P,(z) Z,(z)

where P(z), ---, P,(z) are the Z transforms of p,(k), ---, p,.(k), respectively. Sub-
stituting then Equation 1.270b into Equation 1.270a, and rewriting in a more compact
form gives

W(z) = Z(z)-C(2) - P(2) = Z(2) - C(2) - J - Z(2) (1.271a)
Finally, solving Equation 1.271a for Z(z), we arrive at
Z(z) = [1,-C(z) - JI"'W(z) (1.271b)

where I, is the identity matrix of order m X m. That is, I, is given by

123..m
1/100...0

I,= 2(010..0 (1.271c¢)
31001...0
m 000 ... 1

Moreover, the —1 symbol in Equation 1.271b means the matrix inverse.
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Applying the inverse Z transform defined by Equation 1.38, to Equation 1.271b,
we get

z(k) = Z{[L,- C(2) - JT"'W(2)} (1.272a)

where Z~! denotes the operation of transforming from the Z-domain into the discrete-
time domain defined by Equation 1.38. We see from the above equation that, if the
“input vector” w(k) is bounded, then the “output vector” z(k) is bounded as well,
when the inverse matrix

[1,-C(z)-JI"' (1.272b)

does exist. In other words, a hypothetical system with the “input” vector-valued
sequence w(k) and “output” vector-valued sequence z(k) is bounded-input bounded-
output stable.

Of course, it follows from the derivations presented above that assumption 3 is
equivalent to the existence of the inverse matrix given by 1.272b. Moreover, the
Jacobian matrix simplifies when the relation 1.267b in assumption 2 holds. Then
we can write

0 for s#i

om; 3 (& j
—_ = 7\‘[.. Wi = 70 . 127321
aws aws(}% j( )) Z% for s =1 ( )
j=1
which allows us to simplify Equation 1.268b to
kanl -
I, o ... 0
an,
y=|9 ow, 0 (1.273b)
on,
i 0 0 .. 3w,

In other words, when the mapping N can be expressed by m single-input single-
output nonlinear operations as in Equation 1.267b, then the corresponding Jacobian
matrix is a diagonal matrix.

Let us now define Sandberg’s “conversion” operators® S, (truncating) and S,
(expanding). So the map S,: [*(Z) — I*(Z,) is such that it truncates a vector-valued
sequence defined on Z into a vector-valued sequence defined on Z,. That is,
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(S,x)(k) = x(k) for ke Z, (1.274)

where x(k) € [*(Z). By the way, note that the operator S, is identical with Sandberg’s
operator R, defined in Section 1.8, when assuming k, = 0 in the latter and redefining
to allow for vector-valued sequences to be incorporated.

Similarly, the map S,: I*(Z,) — I*(Z) is such that it expands a vector-valued
sequence defined on Z, into a vector-valued sequence defined on Z according to
the following relation:

x(k) for ke Z,

(S.x)(k) = {(—)(k) for ke (Z-7.) (1.275)

where x(k) € [*(Z.) and 0 (k) € I*(Z).

In Section 1.6, the multiple-input and multiple-output systems have been con-
sidered. For such systems, the Volterra series representation has been presented,
using the impulse responses in the form of matrices of order M X N", where M
meant the number of outputs and N meant the number of inputs. Now we adopt this
kind of system description to our model of Figure 1.51. First, we recall what was
assumed about the model of Figure 1.51: all the vectors shown in this figure have
the same dimension m, including the input vector x and the output vector y. There-
fore, corresponding matrices h®, n = 1, 2, 3, ---, are of order m X m" in our case
of considering the model of Figure 1.51. Continuing, we denote by H™, n = 1, 2,
3, -+, the set of all real m X m" matrix-valued maps defined on Z," such that each
component of the related matrix h® satisfies the condition

rs (117 Ly, =y 1

ij1=0i,=0 i,=
where r =1, .- ,mands =1, -, m".

To be able to formulate Sandberg’s theorem regarding the existence of strict-
sense representations, published for the first time in Reference 3, we need yet to
define a class of maps denoted by Sandberg as V, . So assuming h® e H®, we
define the map V, :[*(Z) — I*(Z) as

(%x)(k)dfz 2 Zh(")(k—h, iy e k= 0,) (X(0) ® X(i2) ®--® X(iy))

[l:—mlz_—m 1 =

(1.277)
where the symbol &) stands for the Kronecker product of matrices (see Section 1.6).

In what follows, when the symbol of the absolute value || is used with regard
to a vector, it is taken in the sense of definition 1.157a. Similarly, when the norm
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symbol ||-|| regards a vector-valued sequence, it is taken in the sense of definition
1.157b.

Theorem 1.7 (Sandberg’s theorem regarding existence of strict-sense represen-
tations)

Consider a nonlinear system belonging to a class of systems that can be modeled
by Equations 1.264, and assume that the assumptions 1, 2, and 3 are met. Then there

exist positive numbers p, G, and G,, as well as elements h), h®, ... of the sets
H®O, H?, ... respectively, and an open neighborhood UCB;, of the zero element
0, such that

(1) o,p <1 holds.

(2) For each x e By, there exists a unique w, z, and y of U, [*(Z_), and [~
(Z.), respectively, satisfying Equations 1.264.

(3) The output can be expressed in the form of the series that follows.

y = XSV, (Sx),x€ B;, (1.278a)

n=1

of which components satisfy
IS: V4, (S.x)| < o4(olIxI)" (1.278b)

forx e I*(Z,).

Comments regarding the proof of Theorem 1.7 can be found in Reference 3.
Here, this proof is omitted.

Consider now the main result of Reference 3; that is, a theorem regarding
extended representations. The term extended representations, or extended expan-
sions, is used in Reference 3 as a synonym for the terms associated representations,
or associated expansions. We formulate the theorem as follows.

Theorem 1.8 (Sandberg’s theorem regarding existence of extended (associated)
representations)

Let all the assumptions of Theorem 1.7 are valid and the positive numbers p,
G,, and G,, and the elements h®, h®, ... of the sets HD, H?, --- | respectively, as
defined there. Then, the following holds:

(1) The series

S(x) = YV, (x) (1.279a)

n=1
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2

3

converges uniformly with respect to x € B;C [*(Z), where B stands for
the open ball in [*(Z) of radius p centered at the zero element of [*(Z).
That is, for given € > 0 the inequality

sup| X, Vi, (%)= D Vi, (¥)| <€ (1.279b)

kez n=1 n=1

holds for all n’ = n, independently of the choice of x € B; Moreover,
the series given by Equation 1.279a is called the extended or associated
representation.

If (x(k) — v(k)) > 0, as k — o, where x(k), v(k) € Bg and 0, is the
zero vector of order m,

110

0o 2

m |0

then
(Sx)(k)—(Sv)(k) > 0,, as k—> oo (1.279¢)

holds.
Forg,n e {1,2, -}, let the mapping T, : H” — H™ be given by

(1.279d)

o . Gme,, for max (i, i5, ..., 0,) >¢q
(th )(lb Iy, --~’ln) =

h"(i,, iy, ..., i,) otherwise

where 0,,,,.» denotes the zero matrix of order m X m",

12 ...m"
1/00...0

w2100 ... 0
m|00..0
Then, for any positive € > 0, there exist positive integers p and g such
that the inequality

p
S(x) — Z Vi (X)) <€ (1.279)

n=1

holds for all x € By
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By the way, note that the operator T, defined by Equation 1.279d has
nothing to do with the Sandberg’s operator T, defined in Section 1.8.
They are quite different operators.

(4) For given € > 0 and a positive integer p, there exist such a p, € (0, p)
and a positive integer g that the following inequality:

S(x)- Y Vi, ()| <e (1.279f)

n=1

holds for all x € By, where B denotes the open ball in [*(Z) of radius p,
centered at the zero element of [*(Z).

Because of the importance of Theorem 1.8, we present here its proof along the
lines given by Sandberg in Reference 3. We show first that the following lemma
holds.

Lemma 1.4. Let the assumptions of Theorem 1.8 be valid. Then, for each n and
any k, € Z and any real number y > 0, there exists an integer k, € {---,0, 1, -+,
k, — k,} such that the following inequality

IV, (X)(K) = V,, (x ) ()| < ylIxl", k<&, (1.280)

holds for all x € [*(Z). Moreover, it is assumed in inequality 1.280 that the vector-
valued sequence X, is given by x, (k) = x(k) for k = k, and x,, (k) = 6,, for each
k < k,.

Regarding inequality 1.280, we see that it resembles inequality 1.190 defining
the so-called decaying memory (SDM1) property of an operator, which has been
formulated in Section 1.8. Furthermore, extending inequality 1.190 to allow for
vector-valued sequences, we get nothing other than inequality 1.280 after addition-
ally making the following identifications: N <> V,, , € <>, m <> n, and after extend-
ing the definition of the truncation operator Q,, given by Equation 1.189, to vector-
valued sequences. Then, of course, the vector-valued sequence x,, (k) will be
expressed with the use of the operator Q._, by x,, (k) = (Q.,x)(k).

Note that we get as a byproduct of the above observation the evidence of
possessing the property of decaying memory in the sense of Sandberg’s first defi-
nition (SDM1) by the maps V, .

To prove Lemma 1.4, observe first that using the defining Equation 1.277 for
V., (x), the symbolic notation for components in the Kronecker product given by
Equation 1.121, and the definition of the vector-valued sequence x;, (k), the left-
hand side of inequality 1.280 can be rewritten as
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k k "
R D YR Y WA (S N S ATCO N
component ll:iwk ln:iijzlm,,
=Y Y YR (k=i k= i) (),
iy=ky i =kys=1
(1.281a)
k k "
oY k=i k= i) (") -
mth e st
component 2 2 th) . k—i,,)(x")x
i —k i, —k s=1

For a given k, let the maximal (in the sense of absolute value) component of the
vector V, (x)(k) — V,, (X,,)(k) given in the explicit form in expression 1.281a, occur
for, say, r = r,. According to 1.281a, this component has the form

oY N k=i k=) (") - 2 2Zh(”)(k—zl,...,k—in)(x")s

ij=—co i =—cos =1 ip=ky i, =kys=1

(1.281b)

Let us now take the absolute value of the above component and introduce new
variables k — i, = i{ , ---, k — i, = i . To perform this operation correctly, we also
need to show the arguments in (x"),. Hence, we get

S Y Y NG s ) (xk = i) x (k= ), (1.281c)
=0 i,=0s=1
k—ky  k—ky "

= D X D e ) (k=) x (k= ),

=0 i, =0s=1

Observe that some components in the expression under the absolute value in
expression 1.281c have the same magnitude. They differ only in signs. In each case,
one of them is preceded by a plus sign, and the second by, a minus sign. When
added to each other, they give, in effect, zero. After grouping these components in
pairs, we get the following expressions:

2 (i1 woes B1) = I3y ooy B ) (K =) x (k= 11,)), (1.281d)

s=1

where i/, -+, i € {0, -+, k — ky}.
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Let us now consider each of the components under the summation symbols in
expression 1.281c and use the triangle inequality

la+b+c..|<l|al +|b| +|c| + ---

where a, b, c, ... stand for the grouped components in the form

D (@ e ) (k= 1) x(k = 1)), (1.281e)

s=1

s

or in the form given by expression 1.281d. Furthermore, in the cases where |a|,
c|, --- are equal to zero, let us use additionally the following obvious inequalities:

0] = la—al <lal lal, 101 = [b—b| <|b] - [b],|0] = |c~c|<]c|-]cl

It follows then that the absolute value of the expression given by 1.281c is equal
to or less than the value of following expression:

S R s i) (K (k=) x (k= 1),

s=1

5.3

=0 ,=0

(1.281)

k=ky,  k—ky

Yy

=0 i,=0

D e E) k= 1) (k= ),

s=1

Obviously, the expressions x(k —1i',)---x(k —i',) occurring in expression 1.281f
are bounded, and we have

(k=) x (k=) < [xII" (1.281g)

for any set of k, i’;;, ---, i’,. Moreover, using the triangle inequality again and
expression 1.281g, we get for mzh‘“)(..)(x(..)...x(..))
=1

roS

S R ) (k=) x (k= 1),

s=1
< BB s )| (= 01 x (k= 11,)]), (1.281h)

s=1

(1) ¢ .
h” (l 1> "'7ln)

FOS

(n) ¢ o
h'n (l 1> "-7ln)

)OS

<y (xh" = (xh" Y.

s=1 s=1

Applying then inequality 1.281h to expression 1.281f, dropping the prime at
each i';, and coming back to expressions 1.281c and 1.281b, we write
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2 Rk =iy, o k=0, ("), (1.281i)

l”=—‘>°X—1

- 2 2 zhi’;i e k=) (),

zl—k i, =kys=1

o o m" ky  k=ky "
{2 2 X s 2 Y 2 i, ...,in)} (Il

i;=0 i,=0s=1 ip=0 i,=0s=1

Recall that it has been assumed k = k; > k, in the formulation of Lemma 1.4.
Hence, we have k = k, in inequality 1.281i. This implies the following inequality:

klka klsz m 2 k- I‘Z m
2 2 Z h(rzz(lb (RS n 2 Z 2 hgzz(ll’ (RS n
ip=0 i,=0s=1 ip=0 i,=0s=1
Using the above inequality in 1.281i gives, finally
k k
2 hpa(k = i1y ey k=) ("), (1281)
=—mr—1

m

_ 2 2 N k=i, k=i, (")

i =k, i,=kys=1
! k_k 2m

S{z z z hfz;(lh ey ) 2 z Z ‘hiz;(l]’ ceey in)} ' (HXH)”
i;=0 i =0s=1 ip=0 i, —()s:l

oo oo mn k _k2 kz m
{2 SN A (TR A E Y 2 > i, z)} - (Ixlh”

iy = i,=0s=1 ij=0 i,=0s=1

Inequality 1.281j ends the proof of Lemma 1.4 because the value of the expres-
sion in brackets on the extreme right-hand side of inequality 1.281j can be made
arbitrarily small by the choice of k, sufficiently small. That is, letting k, — k, to be
nearer to the value of the upper summation limit o occurring in sums of the first
component in brackets in 1.281j has as an effect the decrease of the difference
between the first and the second component in brackets in 1.281j. This difference
can be made arbitrarily small. Moreover, note that the bound on the extreme right-
hand side of 1.281j is independent of k. However, it can happen that this bound
takes on the maximal value for some other index r'(, different from that assumed
initially for a given k. Note that this does not create any problem because we take
the difference for the index r', and make this difference as small as needed by
choosing k, sufficiently small. In conclusion, the inequality 1.280 is satisfied in each
case. Moreover, it can be rewritten in the following form:

|V, (x) (k) =V, (x)(K)| < vlIx]" (1.281k)
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because inequality 1.280 holds for any k, € Z.

Before going further, let us first show that the series Z S:V,(8X) from Theorem
1.7 converges uniformly. To do this, we take any posmve number € > 0 and ask
under what conditions the following inequality

Y SV (Sx) =Y SV, (S.x)|<e (1.282a)

n=1 n=1

holds. In inequality 1.282a x € Bs, C I*(Z,).

According to point 3 of Theorem 1.7, the series 1.278a converges. So inequality
1.282a must hold for all n’ up to some n,. Furthermore, note that inequality 1.282a
can be rewritten as

Y SV, (5.%)

n=n+1

<t (1.282b)

On the other hand, observe that, using inequality 1.278b and the triangle ine-
quality, we can write

Y, SV, Sx[< Y, oiolxD” (1.282c)
n=n"+1 n=n"+1
can be put into the form
e el c (G p)n’+1
Y SV, (x| Y o) = ll_z—cp (1.282d)
n=n'+1 n=n'+1 2

where the expression on the extreme right side of relation 1.282d follows from the
formula for the infinite convergent geometric series.
Note that, given any € > 0, n’ can be so chosen that the inequality

n'+1

oop) (1.282¢)
1 -0,p
holds. This is possible because, as assumed, 6,p < 1. Furthermore, observe that
inequality 1.282a holds independently of the choice of x € By, . That is, the series
1.278a converges uniformly with respect to the vector-valued input sequence X.

Let us now consider the term ||V, , where x € B;C [*(Z). Observe that
this term can be written in the following equivalent form:
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[Vi, O = Vi, (0K -V, (x)K) +V, (x)(R)|  (1.2830)

where x,, is defined as in inequality 1.280. Obviously, |x, | =

To proceed further with Equation 1.283a, we need some bound on the expression
V., (X, )(k). To arrive at such a bound, consider first the vector-valued sequence
x;, (k) € I*(Z) occurring in V), (X, )(k). This sequence has the form shown below.

time — B _ _ .
(ky) X (ky+ 1)

0 0 (kz)l (k2)1
(k) (ky+1)
ST S L R L 5 " (S St
o9 10 “sz £ Gt D

Note that, without loss of generality, we can assume k, to be negative in x,, (k).
Hence, when we shift the sequence x, (k) by k, discrete-time units on the discrete-
time axis, this means shifting to the right such that all the nonzero elements of the
sequence occur for times k = 0, and all the elements being identically zero vectors
occur for times k£ < 0. We then get the following vector-valued sequence:

tlme —> _ _
. : x(kz)](kz) x(kz)l(kz + 1)
(k») (ky+1)
x,(k) = xg(k+k) = 3, |9, |9, x("z)z e T,
9 1 nw“” x| Ot D)

Using Equation 1.277, we now write the expression (V, x,)(k) for the sequence
x,(k) = x;,(k + k,) . That is,

(V, x) (k) = (V, %) (k+ky)
k

k
= Y Y W k=i, ki) (x,() ® - ®X,(1,)

—oo 1 = —o0

k k=
2 2 W (k—ipy o k—i,) - (X (1) + k) ® - ® % (i, + ky)), ke Z

(1.283b)

Note that, because of the form of the sequence x,(k), the expression 1.283b
simplifies for nonnegative times to
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(Vi x) () = (V%) (k + k)

k

k
= Y LY W k=i k=i (x,(0) © L ®X,(0,)
. ki,:o i,=0
= Z...Zh(”)(k—il,...,k—i,,)-(xkz(i1+k2)®...®xk2(i,,+k2)),keZ+
ii=0  i,=0

(1.283c)

Observe at this point that the expression for S,V (x,)(k), has the same form and
the same value for each k = 0 as the expression given by Equation 1.283c. Moreover,
we get (V, x,)(k) = 0, for each k < 0 from expression 1.283b. The above results
allow us to write

[V X)) = [S.Vi, (x) (K] € 01(0s]x])" <oy (0sllx])" (1.283d)

where V, (xi,)(k) € I*(Z) and SV, (x))(k) € [*(Z.). The bounds on the right-hand
side of relation 1.283d follow from inequality1.278b and the fact that ||x || = ||x,, || = |x].

Performing the time-shifting back to the left by —k, discrete-time units on the
vector-valued sequence (V; X,), given by Equation 1.283b, we get

(Vi X)) (k + ky — k)

k—k, k—k,
= > Y W k—ky—iy ek =k = i) (X (1 + ) © L ® X, (i, + k)

i) = oo

(1.283¢)

=/

Furthermore, introducing new variables i';, = i, + k,, ---,i’, = i, + k, in Equation
1.283e, we obtain

k k
Vix )& = 3 0N W k=i k=) - (x (1) ® L ®x, (1)

o=
1

(1.283f)
And after dropping the prime at each i’; in Equation 1.283f, we arrive at
k k

(Vi x k) = Y .Y h"(k-i,, ok =i,) - (X, (1) ® . ® X, (i) (1.2839)

i =—c = =0

The expression 1.283g is identical to the expression that can be obtained for
(V. X, )(k) from the defining Equation 1.277.
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Observe that the norm of any vector-valued sequence belonging to the space
[*(Z) does not change under the operation of time shifting. In particular, the above
rule applies to the sequence V, (X, )(k) € [*(Z). With this fact and the result given
by inequality 1.283d taken into account, we can write the following:

[[QZ% WIS B ACA (S (1.283h)

Recall at this point that (V, x; )(k) and V, (X;,)(k) have exactly the same
meaning according to the notational convention assumed for writing mappings
(operators) in Section 1.7.

Applying the triangle inequality, and inequalities 1.281k and 1.283h in 1.283a,
we get

[(Vi, )0 < |Vi, (0)(K) = Vi, (5 )R + [ Vi, () (R < ¥lIxl" + 6, (01"
(1.283i)

On the other hand, we know from the preceding considerations that 7y in ine-
quality 1.283i can be made arbitrarily small by letting k, — —. In so doing, ine-
quality 1.283i takes on the following form:

|(V,, x) (k)| < o4 (olIxID) (1.283j)

Inequality 1.283;j allows us to prove point 1 of Theorem 1.8. That is, the series
S(x) given by Equation 1.279a converges because

Y Vi, (00| < X[V, (0K (1.284)
n=1 n=1
S 2 o,(o,lx])" < 2 o,(0,p)" = % < oo

n=1 n=1

holds, when G,p < 1, as assumed.

Because the proof of the uniform convergence of the series S(x) given by
Equation 1.279a is the same as the proof presented in inequalities 1.282a to
1.282¢ for the series Z S,V (8.x), it is omitted here. This proof relies on the
property given by inequality 1.283j, the counterpart of the property 1.278b for
sequences belonging to the space [*(Z.).

To prove point 2 of Theorem 1.8, consider the absolute value of the difference
[(Sx)(k) — (Sv)(k)|, which, using 1.279a, can be rewritten as

(S%)(K) = (SVD)| = |3 (Vi (X)) =V, (V) (K)) (1.285a)

n=1
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Furthermore, by applying the triangle inequality to the components on the right-
hand side of Equation 1.285a, we can write

<

P
Y (Vi (X)(K) =V, (V)(K)|  (1.285b)

n=1

Y (Vi (X)(K) =V, (V) (K))

n=1

+ SV (k) -V, (V(K)

n=p+1

for any p € N.
Given any g, > 0, assume now that

x(k) —v(k)| <¢g, (1.286)

holds for all k = k;. Because we can go in inequality 1.286 with €, — 0, this means
that x(k) » v(k) for k — . To apply inequality 1.286 in 1.285b, we need some
other results. The property of uniform continuity can help, so we concentrate on
proving this property for operators V, . Using Equations 1.277 and 1.121 for sym-
bolic notation of Kronecker products, the difference |V,,” x)k) —V, (V)(k)| can be
expressed as follows:

IASIOEAGION

IV, () (k) =V, (V)(K)| = VL0 -V, | (1287

[vi,0m : V,M®)| |

where the rth, »r = 1, ---, m, component of the vector is given by

k koom"
Vi ()K) =V, W] =Y, o Y Y h =iy, k= i,) (") = (V"))
i) =—co i”=—oos=1

(1.287b)

Note that the application of the algebraic equality
d'—-b" = (a-b)(a" "+a" b+ ...+ab" +b" "), a,be R (1.288a)
to the expression ((x”), — (v"),) in Equation 1.287b allows us to write it in the form
2 -2

()= (V")) = (k=X +x" v+ 00" 240" ), (1.288b)
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Substituting then Equation 1.288b into 1.287b, taking the absolute value and apply-
ing the corresponding bounds to the components of the sequences x and v, we get

[V, (0)(K) =V, (V0] (1.289)

-1 _2 -2 -1
SX—V((X” + X177V + -+ v+ vl

n

k k m
Rk =iy .y k= m]

= i =-es=1

We obtain further simplification of inequality 1.289a using the procedure of
introducing new variables k — i, = i’, and then dropping the prime at each i',...,,
and assuming that x, v € By, are less than p. Then, we arrive at

s (T oeny

V), () (K) =V, (V(K)] | <

Rl

(1.289b)

Furthermore, observe that the expression on the right-hand side of inequality
1.289b does not depend upon k. Moreover, denote by 3, the following expression:

= f?i’;[ h("’(zl, i,,)) (1.289¢)
s=1i;=0 i,=0

Applying expression 1.289c to inequality 1.289b, and then coming back to
Equation 1.287a allows us to write for the latter

Vi, () (k) =V, (V)| < |V, () =V, (V)] < Ix = vl (np"~")B, (1.289d)

From inequality 1.289d, it is evident that V, (x) is uniformly continuous. This
is so because, according to the uniform continuity definition, for any &, such that
|V, (x)(k) — V, (v)(k)| < &, we can choose such ¢, that ||[x — v|| < ¢, and the
latter inequality implies the first inequality for all x and v belonging to B, (and
satisfying ||x — v|| < ). In fact, choosing ||V, (xX)(k) — V., (W)(k)|| < &,, we get
from inequality 1.289d €, = &,(np" ~ '3,) ~ ' as a bound on ||x — v||. Moreover, it
follows then from 1.289d that ||x — v|| < g, implies |V, (x)(k) — V, (W)(k)| < &,.

With the uniform continuity of the operator V,, already proven, we now return
to inequality 1.285b and rewrite it in the following way:
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> (Vi ()(k) =V, (v)(K)) (1.290)

n=1

<D (Vi () (k) =V, (v)(K)| +

n=1

oo oo

S Vi O®|+ Y Vi (@)

n=p+1 n=p+1

Given any €, > 0, we choose then such p that

SV, ®K) -V, (®)K)| = z v, (x)(k)| < % % (1.291a)
n=1 n=1 n=p+1

and accordingly,
. ) ,
SV, k) - SV, (M) = 2 v, (V)(K)| < 9(0_2692)1)_ %2(1.2911))
n=1 n=1 n=p+1

The validity of inequalities 1.291a and 1.291b follows, of course, from the fact
already proven that the series Y V, (x) and 2 V,,(v) converge for the vector-valued
sequences belonging to B,. "~ :

Let us now con51der the first component on the right-hand side of inequality
1.290. Note that this component can be rewritten, without changing its value, in the
following way:

>V, () (k) =V, (v)(k) (1.292a)

n=1

3 (V,, (k) = V), () (k) = V,, (V)(K)

n=1

+V, (Vi) (k) + V), (%)) (k) =V, (v,)(K))

P
<Y Vi, ()(K) + =V, (x)(K)=V,, (V)(k)

n=1

+V, (vi,))(k) + V), (%)) (k) — th(sz)(k)‘

where the vector-valued sequences X;, and v, are defined as x;, (k) = x(k) and
vy, (k) = v(k) for k = k,, and as x,, = 0,, and v,, = 0, for each k < k,. The
inequality on the extreme right-hand side of inequality 1.292a follows, of course,
from the application of the triangle inequality to the preceding expression in 1.292a.

Now we shall use the uniform continuity property of the operators V, , n = 1,
2, ---, proven at the beginning of the proof of point 2 of Theorem 1.8. It follows
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from this property that having a positive number equal to €,/(4p), and taking into
account the fact that x(k) — v(k), when k — %, we can choose such k; that

[V, (k) (R) =V, (v ) (R < :—; (1.292b)

holds for each th, n=1,2, -, p,and for all kK = k; such that
%, (k) = vy, (k)| <& (1.292¢)

With regard to inequality 1.292c, see also inequality 1.286.
The next step is searching for such a k, = k; that the following inequalities

V3, (06) = Vi, Gu, ) () < I < vp" < 2 (1.292d)
and

Vi, (MK =V, (v )R] S ylIv]" < vp" < 8‘5—1) (1.292¢)
are satisfied for all k = k; > k,, and foreachn = 1, 2, ---, p, when X, v € B;. The

satisfaction of inequalities 1.292d and 1.292e is guaranteed by inequality 1.280.
That is, choosing the correspondingly small value of k, causes the value of 7y in
1.292d and 1.292e to be as small as needed. If the value of k, needed for satisfaction
of inequalities 1.292d and 1.292¢ is greater than or equal to the value of k; determined
by inequalities 1.292b and 1.292c, we then simply choose k, = k;. On the other
hand, when the value of &, needed for satisfaction of inequalities 1.292d and 1.292¢
is less than the value of k; determined by inequalities 1.292b and 1.292c, we must
change the value of &, influencing yin inequalities 1.292d and 1.292e. In this context,
observe from inequality 1.281j that the increase of k, causes the decrease of 7y in
inequality 1.280, that is, the decrease of 7y in inequalities 1.292d and 1.292e as well.
We increase k, until the satisfaction of inequalities 1.292d and 1.292e is obtained
for k, = k;, and then do the same as in the first case. That is, we put k, = k;.
Consequently, we obtain satisfaction of all the inequalities 1.292b, 1.292d, and
1.292¢ at the same time for all k = &k, > k; = k,.

To proceed further, let us apply the triangle inequality to the extreme right-hand
side of inequality 1.292a. This gives

P p
3 (Vi (0)(K) =V, M) £ Y [V, (k) -V, (x)(K)| (1292

n=1 n=1

+ 3 Vi DK =V, (V) O]+ XV (x)(K) = Vi, (vi,) (0]

n=1 n=1
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Then, using inequalities 1.292d, 1.292e, and 1.292b in inequality 1.292f leads to

() €, & €& & & &
<p-24p 24p- 2 =24242=2
Py TP gyt T8 T T 2

(1292¢)

P
3 (V. (x)(k) =V, (V) (K))

n=1

Finally, applying inequality 1.291a, 1.291b, and 1.292g to inequality 1.290, we
get

3V, ®K) -V, M) <2+ 2+ 2 = ¢, (1.293)

n=1

for all k = k; > k; = k,. Given any positive numbers €, and €, such that inequality
1.286 holds, the latter implies inequality 1.293 for all k = k, > k; = k,. This ends
the proof of point 2 of Theorem 1.8.

Let us now start with the proof of point 3 of Theorem 1.8. For this purpose, we
choose such p € N that the following

o . G.(G p+1
Y ci(op) = —~—‘1(_222)p <3 (1.294)

n=p+1

holds, where € is any positive real number, and G,, G,, p are as described in point
1 of Theorem 1.7 and in the first sentence of Theorem 1.8.

Using inequality 1.294, the convergence of the series S(x) proven in point 1,
and the result given by inequality 1.283j, we can write

oo oo

» -
n n €&
_ = < < -
S(x) z Vi, (X) Z v, (X)|| = z o, (0lx[)" < z 0,(0,p) < 3
n=1 n=p+1 n=p+1 n=p+1
(1.295)
Moreover, we can write the following:
P 14 P P
SX) = Y Ve, 0= [S®) - XV, x)+ XV, 0= X Ve, (x)]  (1.296)
n=1 n=1 n=1

n=1
Z Vi, (X) = 2 Vthn(X)

n=1 n=1

Sx) - YV, (%)

n=1

< +
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Furthermore, observe that each of the components of the vector
2 (Vy,(x) = V¢, (X)) occurring on the extreme right-hand side of inequality 1.296 has
the form

4 p
Y Vi@ -V, )| = YLV, ()= Ve, ()], r = 1,...,m(1.297a)
n=1 r n=1

In the next step, consider the component [(V, (x)-Vr,(x))] in Equation
1.297a. This component can be expressed as

[(V),(x)= V7 ()] = 2 2 Zh(’” o k=0 (i) x (),
k k lin_i e
-y . 2 N T (k=i k=) () x (),
iz i =—cos=1
(1.297b)
where (x(i,) - x(i,)), means the sth component of the vector x(i,)) ® -+ & X(i,),

according to the simplified notation 1.121. Furthermore, after substituting new
variables i', = k — i}, -+, i’, = k — i,, into Equation 1.297b and dropping the
prime at each i’;, we get from Equation 1.297b

[(Vi, ()= V7, G = Y Zh(“(zl, o dg) - (k=)o x (k= 0,),

i=0 i,=0s=1
=Y Y Y TR Gy i) - (k= i) x (K = ),

ij=0 i,=0s=1

(1.297¢)

Note that applying the triangle inequality and the bound on x(k — i,)--- x(k —
i,) given by inequality 1.281g to Equation 1.297c, we obtain

‘[(th(x) - Vthn(X))]r‘

h“”(il, e b)) = T Gy o i) (k=) (k= 0))

n
oo oo m

(n) . (n) .
By (iyy oo 0)-T 0 Gy ey i) r = 1, 0,m

i = i,=0s=1

(1.297d)

©2001 CRC Press LLC



The expression in inequality 1.297d dependent upon the nonlinear impulse
responses A, (i,, -+, i,) can be rewritten as

oo o m"

h(”)(zl, e 1) =Ty ey i) (1.298a)

?(

h<")(zl, s i)=T "y, ooy i)

q'trs

|

Furthermore, using the definition of the mapping T, given by definition 1.279d in
the expression in round brackets in Equation 1.298a allows us to write the bracketed
term in the form

q q

(n) (n)
hn(ll7-~'7 n hn(lla'~-7 n)

ip=0 i,=0 ij=0 i =0

n

(1.298b)

Note that the expression 1.298b has been obtained by additionally applying the
obvious equality |0 = |a — a| = |a| — |a] = 0 to the components

. (n),. .
(ll’ [ERE} ln) - hrs (lb cee ln) )

iy i€ 11, q} (1.298¢)

in the bracketed expression in Equation 1.298a.

Now observe that the value of expression 1.298b goes to zero, when g goes to
infinity. On the other hand, this causes the value of expression 1.298a to go to zero,
and also the bound on the extreme right-hand side of inequality 1.297d. Moreover,
the above holds for all &, all values of »r = 1, ---, m, and all values of n = 1,

p. Given any € > 0, we can find such g that

(1.299)

P p
SV.0-Y Ve, )| <5

n=1 n=1

holds. Using then inequalities 1.295 and 1.299 in inequality 1.296, we get, finally

P
Sx) =Y Vi, (%) < % + % <e (1.300)

n=1

Note that inequality 1.300 is nothing other than inequality 1.279e, which ends
the proof of point 3 of Theorem 1.8.

To prove point 4 of Theorem 1.8, observe that, given p and € > 0, we are able
to choose such value p, € (0, p) that the inequality
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(1.301)

» o
Sx) - YV, (%) 3 V(%)
n=1 n=p+1
e e % . oi(op)” e
< Y oiolx)'s Y oi(oup) = Toop <5
n=p+1 n=p+1
will be satisfied for all |[x|| < p,. We also stress at this point the difference between
inequalities 1.295 and 1.301. The first is satisfied for signals ||x|| < p, with p not
being fixed, in contrast to the latter, which is satisfied generally for signals smaller
in the amplitude, p, < p, and with the fixed parameter p.

As before, given € > 0, we are able to choose such g, that, for all ¢ = ¢, and
allx € By, inequality 1.299 is satisfied. Using this, and inequality 1.301 in inequality
1.296, we get inequality 1.300, thereby proving point 4 of Theorem 1.8.

Note that the result in point 4 is interesting in the respect that, given p and &,
we can achieve the needed accuracy represented by the truncated series by choosing
an accordingly high value of g and restricting ourselves to signals of the suitably
small values of the norm ||x|| < p,.

Comparison of the approximating Volterra series operator V from Section 1.9,
given by Equation 1.220a, with the approximating Volterra series Y V., (x) of this
section, defined for scalar-valued sequences, shows that both the approximating
series are identical except the constant component £©. In fact, identifying L and M-
1 in Equation 1.220a with p and ¢ in inequality 1.279, respectively, we get

L M-1 M-1
(Vk)y =+ 3 3 N WG, i (k=) x(k—i,)  (1.302a)
n=1i=0 i,=0

P
= 174N (Vi x)(K)

n=1
with V7, x given by

k

k
(Vi) = 3 0 Y T (k =iy, .y k—1,)x(i))x(i,) (1.302b)

—oo i = —

h = n

which, after introducing new variables i', = k — i;, ---, i’, = k — i,, dropping the
prime at each i’;, and finally applying the definition of the mapping 7,, 1.279d, takes
on the following form:

(V00 = 3 . 3 T 0"y, i)k =0 x(k—i,)  (1.3020)

=0 i,=0

q q
> S G i) x(k =) x(k - ,)

i=0  i,=0
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It follows also from Equations 1.302a and 1.302c that

L M-1

E(VT(MJJ,,nx)(k) DI Zh(")(zl,...,i,,)-x(k—il)...x(k—in)(1.302d)

n—ltl—O i, =0

We recall as well at this point that the approximating Volterra series operator V of
Section 1.9 has been obtained considering systems with the property of fading memory.
On the other hand, the approximating Volterra series of this section, 2 Vi, (x), relates
to a class of systems described by Equations 1.264 and satisfying’ "three assumptions
formulated in Equations 1.266 to 1.268.

The most important result of this section, following from Theorem 1.8, is the
proof of the existence of associated or , as referred to in Reference 3, extended
representations for the class of systems mentioned above. This is so because, when
(x(k) — (5,8x)(k)) = 0, as k — o, where x(k) € [*(Z), it follows from point 2 of
the theorem that

(S(x)(k) - S(8.8x)(k)) — 6, (1.303)

as k — oo, with Sx(k) € [*(Z,). And we identify the series S(x)(k) and S(S,Sx)(k)
in relation 1.303 with the associated (extended) representation and the strict-sense
representation, respectively. Hence, the associated expansion approaches the strict-
sense one for times k high enough.

1.12 OTHER APPROXIMATIONS

The purpose of this section is to show that, for systems possessing the property of
approximately-finite memory or fading memory, besides the Volterra series approx-
imations, there exist other approximations. These approximations have appeared in
the literature for the first time in recent years. One example, Theorem 1.5 of section
1.9, regards causal and time-invariant operators N: [*(Z, ) — I*(Z, ), having the
property of approximately-finite memory in the sense of the definition AFM1 and,
additionally, the property of the functional N (-) (k) : I*(Z, ) — R, as continuous.

It follows from inequality 1.238a that the approximator of the operator (Nx)(k),
which we call here the lattice map approximator, has the following form:

(Nx)(k) = L(d + C(P,x)(k)), ke Z, (1.304a)

where the vector (P x)(k), according to Equation 1.238b, is given as
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x(k)

x(k-1)

(P.x)(k) = (1.304b)

x(k—a)

and C is a real matrix, consisting of m rows and (a + 1) columns. Moreover, d in
Equation 1.304a is a real vector consisting of m components, and L means the lattice
map, such that it generates its output value Lz from the components of the vector z
= [Z 15 225 +es z,,,]T by performing a finite number of the lattice operations defined by
expressions 1.238c and 1.238d. On this occasion, we recall that the operations of
addition and multiplication by scalar are not allowed in the lattice map.

Note that Theorem 1.5 of Section 1.9 is formulated for scalar-valued sequences.
This theorem is given in Reference 4 for vector-valued sequences. For the purpose
of this section, however, the formulation of Section 1.9 suffices. Here we illustrate
approximations other than the Volterra series approximation for nonlinear systems
with only one input and one output, so as not to complicate matters too much. In
this context, the number m mentioned above at the descriptions of the matrix C and
vector (P x)(k), occurring in Equations 1.304a and 1.304b, does not mean the number
of components in the input signal vector, as in the previous section. Here, m means
the number of affine components needed in the approximation for assumed accuracy.
Loosely speaking, this number is, in some sense, the counterpart of the number L
or p in the approximations given by Equation 1.302a. On the other hand, the number
a in Equations 1.304a and 1.304b can be identified with the numbers M — 1 and ¢
in Equation 1.302a, expressing in some sense the memory length of a system.

With regard to the lattice map, let us illustrate it using an example of the vector
z mentioned above with m = 3 components. Then the input vector to the lattice map
has the following form:

but the map itself would look as shown in Figure 1.53.
According to the literature,? the lattice operations given by expressions 1.238¢c
and 1.238d can be expressed as

yve=max (,2) = 3(r+2+ly-2) (1305)

and

. 1
yAz = min (y,2) §(y+z—\y—z\) (1.305b)
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Z4VZy
taking max of —L. (zyvZx)AZ,

z taking min of [ '] _ L%

._.@ - oL

lattice map

FIGURE 1.53 Tllustration of lattice map with input vector with three components and two
lattice operations given by expressions 1.238c and 1.238d.

Thus, either one of the lattice operations needs for its realization two adders and
one subtractor or one adder and two subtractors, one multiplier, and one functional
block realizing the absolute-value nonlinearity. All of these functional blocks are
known as basic blocks used in realization of prescribed nonlinear characteristics
(operations) in the literature on realization of nonlinear circuits and systems.3*

Observe now that the vector d + C(P,x)(k) can be written as

d, Cio Ci1 -+ Cigq x(k)

d+C(P,x)(k) = | 92|+ |0 Ca o Coaf |x(k=1) (1.306a)

c x(k—a)

ml =+ “ma

di+ Y cpx(k—i) di+ Y c(D)x(k—i)

i=0 i=0

_ | da+ Y ek —i)| _ | da+ Y eali)x(k—i)
i=0 i=0

dy+ Y Cx(k—i) dy+ Y cu(D)x(k—i)

i=0 i=0

where it has been assumed that
c;(iy=cy, j=1,...,mandi =0,...,a (1.306b)
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in the vector on the extreme right-hand side of Equation 1.306a. It follows from the
above relations that each of the components of the vector d + C(Px)(k) represents
an affine system, that is, a system described by a linear-plus-constant function. And
as shown by using Equation 1.306b, each of these affine systems can be assumed
to be a system described in the form of a discrete-time convolution, as for linear
finite impulse response systems (see Section 1.10), plus a constant component.
Summarizing then, we can say that Theorem 1.5 of Section 1.9 proves the
existence of the approximator, which is shown schematically in Figure 1.54.

min operations

FIR system
no. m

\ 4

d,
, | FIR system | | é
no. 1
d Lattice
2 map \
X,(k) > »| FIR system | é R (finite , (N,X)(k)
no. 2 number
of max and
dm

FIGURE 1.54 Structure of the lattice map approximator (Nx)(k).

Finally, let us comment on the definition of the time-invariance property used
in Theorem 1.5. Sandberg’s time-invariance definition of the operator N: [*(Z_) —
[*(Z.), used in Reference 4, where proof of Theorem 1.5 has been presented, is
somewhat different from that given by Equation 1.159 in Section 1.7. Sandberg’s
definition can be formulated with the use of the delay operator U,, defined by
Equation 1.158 in Section 1.7, in the following way:

(Nx)(k) = 0 for k<k, (1.307a)
and
(Nx)(k) = (UkoNU,kox)(k) for k >k, (1.307b)

whenever s(/) = 0 for [ < k,,.

Note that the defining Equation 1.307b is equivalent to the definition given by
Equation 1.159. According to Equation 1.159, we can write U N =NU,. Fur-
thermore, applying the delay operator U, to both sides of the latter equation, we
arrive at Equation 1.307b. On the other hand, Equation 1.307a does not follow from
Equation 1.159 at all. Consequently, some kinds of operators, such as operator
(Nx)(k) = N, + x(k) + x(k — 1), where N, # 0, are excluded. In the latter for
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instance, for k = k, — 1, we have (Nx)(k, — 1) = Ny + x(k, — 1) + x(k, — 2) =
N, # 0 (xk) = 0 for k < k. So the condition 1.307a is not satisfied. Note, however
that the above restriction can be easily removed by taking into account the operator
(Nx)(k) — N,, where N, is the value of the operator (Nx)(k) for those k < k, for
which x(k) = 0, k < k,. Then the operator (Nx)(k) — N, satisfies both the time-
invariance defining Equations 1.307a and 1.307b. After finding some approximation
for this operator, we add the constant N, to it, to get the approximation for the
operator (Nx)(k) itself.

Another approximation follows from the theorem presented by Sandberg in
Reference 20. The theorem for nonlinear single-input single-output systems, that is,
for systems operating on scalar-valued input and output sequences is presented as
follows:

Theorem 1.9

Let N: I*(Z,) - I*(Z,) be any causal and time-invariant operator, having
approximately-finite memory in the sense of the definition AFM1. Moreover, let the
functional N (-) (k) : [*(Z, ) — R, be continuous for each k € N = [1, 2,3, } on
the ball B, . Furthermore, let 6 : R — R denote any continuous mapping having
the property: o(x) = 1, when x — %, and ¢ (x) = 0, when x — — . For any € >
0, there exist then such m and @ € N, real numbers o, ..., 0,,, B, ..., B,, and a
real matrix M consisting of m rows and (¢ + 1) columns such that

(Nx) (k)= Y a,6(B;+n;(Px)(k)| <&, ke Z, (1.308)

ji=1

holds for all x € B,. The vector m;, j = 1, ..., m, in inequality 1.308 means the
row vector made of the jth row of the matrix 7.

The proof of Theorem 1.9 is omitted here, but can be found in Reference 20.

Observe now that inequality 1.308 allows us to write the approximator of the
operator (Nx)(k), which we call here the sigmoid function approximator, in the form

(N0)(k) - Y a;0(B;+n,(Px)(k), ke Z, (1.3092)

j=1

where the vector (P x)(k) is given by Equation 1.304b, and the mapping ¢ is an
ordinary function satisfying the requirements of Theorem 1.9. One of the possible
choices for such a function, called a sigmoid function in the literature on neural
networks,? is illustrated in Figure 1.55. Note further that a function given by the
expression

o,(x) = %(tgh(x)+ 1) = %(ex‘e + 1) =< (1.309b)
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satisfies the requirements of the sigmoid function as referred to in Theorem 1.9.
Similarly, the function

o,(x) = Tlcarc ctg(—x) (1.309¢)

with function ctg(-) taken for angles from the first two quadrants fulfills the above
requirements as well. Other expressions for functions having the shape as sketched
in Figure 1.55 can also be found.

a(x)

0.5

v

0 X

FIGURE 1.55 Sigmoid function: one of the possible choices for function 6(x) occurring in
Equation 1.309a.

Return to the sigmoid function approximator given by Equation 1.309a and
observe that the expressions B, + n; (Px)(k), j = 1, ..., M, occurring in Equation
1.309a can be rewritten as

x(k)
B+, (Px)(k) = B, +[n..m, ] [YE D) (1.310a)
x(k—a)

= B+ Y nx(k—i) = an(i>x(k—i), ji=1..,m
i=0

i=0

where it has been assumed that
Ny =m0, j=1..,mi=0,..a (1.310b)

in the expression on the extreme right-hand side of Equation 1.310a. Again, it follows
from Equation 1.310a that each of the expressions f + 7, (Px)(k) represents an
affine system, that is, a system described by a linear-plus-constant function. Fur-
thermore, using expression 1.310b, each of these affine systems can be represented
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by a discrete-time convolution, as for linear finite impulse response systems, plus a
constant component.

Then, using the above interpretation of the expressions [3] + 1, (Px)(k) in the
expression for the sigmoid function approximator, we can present this approximator
graphically, as shown in Figure 1.56.

B

> FIR system | | é .
no. 1

B,

X.(k)= - FIR system _,_é_,_

no. 2

P

» FIR system | | é R
no.m

FIGURE 1.56 Structure of the sigmoid function approximator (Nx)(k).

Comparison of structures of Figure 1.54 and Figure 1.56 shows high similarity
between them. The only difference lies in the fact that in the structure of Figure
1.56, in place of the lattice map we have the summation of outputs coming from m
sigmoid functions and multiplied by the corresponding coefficients o, j = 1, ...,
m. Again, in the structure of Figure 1.56, the number m is in some sense, the
counterpart of the number L or p in the approximations given by Equation 1.302a.
On the other hand, the number a in Equations 1.309a and 1.310a can be identified
with the numbers M — 1 and g in Equation 1.302a, expressing, in some sense, the
memory length of a system.

In Reference 2, one more theorem is presented regarding the problem of approx-
imation of nonlinear discrete-time systems with the use of so-called radial basis
functions.’®3” Using the formulation of Sandberg,? a simplified version for scalar-
valued sequences follows.

Theorem 1.10

Let N: I*(Z.,) — [*(Z.) denote any causal and time-invariant operator, possess-
ing approximately-finite memory in the sense of the definition AFMI1, and let the
functional N (-) (k) : I*(Z,) — R be continuous for each k € N on the ball B..
Moreover, let R mean a continuous and bounded map from R’ to R that is Lebesgue
integrable3® with

[RGwdnz0 (1.311a)

R
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Then, for any € > 0, there exist m, [, and a € N, real numbers o, ..., 0,,, column
vectors

Bll BIZ Blm
ﬁl = BZ] ’ﬁ2= BZZ,“.’Bm: BZm

Bi B Bin

consisting of elements Bij, i=1,...,1, j=1, ..., m real numbers, and a real matrix
Y of order [ X (a + 1) such that

(Nx) (k)= Y o, R(Y(Px)(k) +B))| <&, ke Z, (1.311b)

s=1

holds for all x € B,.

In expression 1.311a, the notion of Lebesgue integral occurs. For the purposes
of this book, suffice it to know that this integral is some extension of the well-known
ordinary Riemann integral. The explanation of the Lebesgue integral requires knowl-
edge of the measure theory beyond the scope of this book. The interested reader is
referred to Reference 38, where the general theory of integration using the notion
of measure is presented. In particular in Reference 38, the Lebesgue integral is
discussed in detail.

The boundedness of the map R in Theorem 1.10 means that, for bounded input
sequences, it produces bounded output sequences. We also draw the reader’s attention
to the notation used for column vectors B, s = 1, ..., m, in expression 1.311b. To
this end, observe that these vectors can be considered as columns of the following
matrix B:

Bll Blz Blm
B= [Bl B, ... Bm] = le B;Z Bz (1.311c)
Bll BIZ Blm

Thus, the index s at B, means the corresponding column number in the matrix
B. In this context, note also that the indices j = 1, ..., m at the row vectors M s used
just before, meant the corresponding row numbers in the matrix 1. Hence, it follows
from the above that the notation of the form m; and B, is common for both the row
and column vectors. To make this notation unique, it must be specified every time,
whether it concerns a row or a column vector.

One of the possible choices for the function R(w), meeting the conditions stated
in Theorem 1.10, is the following function

R(w) = ¢ "I"D (1.311d)
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where ||| means any norm on R! and the mapping 7 : (0, ) — (0, ) is continuous.
Moreover, the mapping 7 satisfies the inequality: ¥(||wl|) = g ||w]||? for some positive
constant g.

Because the function R(w) depends upon the norm of the vector w, which is
non-negative, it is referred to as a radial function. Consequently, we call the approx-
imation following from Theorem 1.10 the radial basis function approximation.

Example 1.8

Let us choose for the function ¥{||w]||) the quadratic one,

v(wl) = (Iwlh)*

Then observe that this function satisfies the conditions required by Theorem
1.10. That is, it is continuous and fulfills the inequality: ¥{||w||) = g ||w][?, because here

y(wl) = (Iwl)* = glwl®

holds, when the constant | 0 < g = 1. And finally, substitute {||wl||) = ||w]? into
Equation 1.311d, which gives

R(w) = o

We call the above function R(w) a Gaussian function because of its shape, which
resembles the shape of the function

2
w-u)
1 26°

e
o.2m

where | is the mean value and 62 is the variance of a random variable w. The latter
function is the probability density function of the variable w. Thus, the Gaussian
function exp (—||w|?) with w identified with the vector Y(Px)(k) + B, is one of the
possible choices for the function R(-) in inequality 1.311b.

With regard to the Gaussian function R(w) = exp (—||w||?), used for the radial
basis function approximation in inequality 1.311b, we point out that its shape differs
from that of the sigmoid function used in the sigmoid function approximation given
by inequality 1.308. Observe from Figure 1.55 that the sigmoid function is a con-
tinuous strictly increasing function. In contrast to this, the shape of the Gaussian
function considered is that of a half-bell, because ||w|| is always non-negative, as
shown in Figure 1.57.

The proof of Theorem 1.10 is omitted here. It can be found in Reference 20.

From inequality 1.311b, it follows that the radial basis function approximator
has the following form:

(Nx)(k) = Y o, R(Y(Px)(k)+B,), keZ, (1.312a)

s=1
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FIGURE 1.57 Sketch of the Gaussian function exp (—|w}2).

Observe now that the vector Y(Px)(k) + B, occurring in Equation 1.312a, can
be, for a given k, rewritten in the explicit form as

Yio Y11 -+ Yia x(k) Bis
Y(Px)(k) + B, = |0 Y2 o Vaal ¥k =D 1Pa (1.312b)

Yio Yii +++ Via x(k—a) Bis

N yix(k—i) + By,

i=0

_ zyZix(k_i)+BZS’ keZ,s=1,...m

i=0

ZYIix(k— i)+ B

Li=0 .

Then using the following notation:
yi(@) =ymj=1..,land i =0,...,a (1.312¢)

in Equation 1.312b, we arrive at
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Z)’1(i)x(k_i) + B
i=0

Y(P)(k) + B, = | 222(Dx(k=0)+ P, (1.312d)

i=0

Y vii)x(k—i)+ By

Li=0

Thus, it follows from Equation 1.312d that each of the components of the vector
Y(Px)(k) + P, represents an affine system. Moreover, each of the above affine
systems possesses the description in the form of a discrete-time convolution, as for
linear finite impulse response systems, plus a constant component.

As the radial function R(-) in the approximator given by Equation 1.312a, the
Gaussian function exp (—||-|]?) from Example 1.8, with the norm 1.130 for vectors,

can be chosen. Then we get
2
J j (1.312e)
for a given k, and for each s = 1, ..., m.

The radial basis function approximator is presented graphically in Figure 1.58.

exp(-|Y(Px)(K) +B,]") = p[(m

1)<t

ZY_f(i)x(k— i)+ Bjx
0

i=

B,
> FIR system »(+ I+l B R()
no. 1 P
X 4P
S » | FIR system . .
= PR O 1 RO

B
> FIR system |, lell > R(=)
no.!/

FIGURE 1.58 Structure of the radial basis function approximator (Nx) (k) with the mapping
R realized as given by Equation 1.311d.

Comparing the structure of Figure 1.58 with the structures of other approxima-
tors presented in Figure 1.54 and Figure 1.56, observe the differences and similarities
existing between them. The main difference lies in the nonlinear part of the structure
of Figure 1.58, consisting now of additions of vector-valued coefficients By, ..., B,
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calculations of the vector norm, and calculations of the value of the radial function
R(-) for the corresponding vector norm values. Moreover, we have the number [ of
linear FIR subsystems in the structure of Figure 1.58, and this number is different
from m, the number of coefficients o, s = 1, ..., m. As before, the number a here
can be considered that number which expresses, in some sense, the memory length
of the system approximated.

As shown in Reference 20, the theory and results regarding the lattice map,
sigmoid function, and radial basis function approximations, especially Theorem 1.5
of Section 1.9, can be used to derive the Volterra series approximation. The Volterra
series approximation can be viewed as a special case of the approximations men-
tioned above. A very important difference between these approximations and the
Volterra series approximation lies in the fact that the latter uses for approximation
nonlinearities of the polynomial type in contrast to the addition of some constant
coefficients together with the lattice map (Figure 1.54), in contrast to the addition
of some constant coefficients together with the sigmoid function and multiplication
by some constant coefficients (Figure 1.56), and in contrast to the addition of some
vector-valued constant coefficients together with the radial function and multiplica-
tion by some constant coefficients (Figure 1.58), used in the lattice map approxi-
mation, in the sigmoid function approximation, and in the radial basis function
approximation, respectively. Another difference lies in the fact that the Volterra series
approximator contains only one linear FIR subsystem (see Figures 1.36, 1.38, 1.39,
and 1.49), in contrast to the structures of the other approximators containing more
than one linear FIR subsystem.

©2001 CRC Press LLC



2 Nonlinear Echo
Cancellation

2.0 INTRODUCTION

This chapter is devoted to the problem of nonlinear echo cancellation. First, to
introduce the reader to the topic, some fundamentals of echo cancellation with
emphasis on adaptive cancellers are presented. We will explain how echo arises in
telecommunication systems, and what are its sources. The similarities and differences
between the echoes arising in voice and data transmission systems are given as well.
The principle of a linear transversal filter is explained, and the principle of adaptation
of its coefficients to adjust to characteristics of an echo path is discussed, too. Some
basic configurations for cancelling echo are presented, especially for the digital
subscriber loop occurring in the integrated services digital network (ISDN). The
principle of achieving the full-duplex communication on two wires with the use of
echo cancellers is presented from many points of view.

In Section 2.2, the problem of nonlinear echo cancellation in baseband is dis-
cussed in detail. First, sources of nonlinearities that occur in practice in an echo
path are given. Then, the methods of nonlinear echo cancellation published in the
literature are briefly described. Specifically, advantages and disadvantages of these
methods are presented. Afterward, the behavior of linear and nonlinear digital can-
cellers working with binary input signals and in a nonlinear echo environment is
analyzed in detail. A structure of the nonlinear canceller is based on the Volterra
series description for binary signals developed in Section 1.10. For the purpose of
analysis, the basic notions regarding stochastic processes are introduced. These are
random variables, their outcomes, probabilities, random sequences, expected value
of a random variable, autocorrelation function, wide-sense stationarity of a stochastic
process, and so on. Finally, the nonlinear echo canceller structures based on the
lattice map approximator, using the description of the sigmoid function approxima-
tor, or applying the form of the radial basis function approximator, are described in
Section 2.2.

Section 2.3 is devoted to the discussion of structures of interleaved and passband
nonlinear transversal filters. First, the structure for linear transversal filters for
achieving higher output sampling than that at their input is explained in detail. The
description of this structure is then used to extend to the case of interleaved nonlinear
transversal filters. For the purpose of discussion of nonlinear echo cancellers for
passband applications, some notions regarding the quadrature amplitude modulation
(QAM), used in transmission in the passband, are first introduced. These are the
Hilbert transform filter, analytic signal, phase splitter, and equivalent lowpass rep-
resentation. Furthermore, general structures of the QAM transmitter and receiver
are presented. Using the theory related to analytic signals, the structures for linear
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echo cancellers with single lowpass or passband complex-valued transversal filters,
and their interleaved versions, are developed. Finally, these structures are extended
to the nonlinear case.

2.1 ADAPTIVE CANCELLERS

The purpose of this section is to present principles of adaptive cancellers in the
context of their application to echo cancellation. Hence, we start our considerations
with an explanation of how the echo arises in a telecommunication system, and what
the reasons are for trying to cancel its influence on the behavior of a system. To this
end, consider Figure 2.1, where a simplified connection for voice transmission over
a telephone network is presented. The connection shown is typical for connecting
two subscribers in a telephone network.

four-wire
facility
L —p ]
two wires 1
Vor=x hybrid hybrid Vor="
@R — > ()
two wires two wires
t two wires
G =l

FIGURE 2.1 Voice transmission over a telephone network.

It consists of two two-wire parts on the ends and a four-wire facility in the
middle. Each of the two-wire parts on the ends contains the subscriber loop and,
eventually, a part of the local network. The transmission in these parts takes place
in two directions, as shown in Figure 2.1. The four-wire facility consists of two
separate two-wire connections, each of them only for one direction of transmission.
This is shown schematically in Figure 2.1, where the upper two wires are for the
transmission from the left to the right, and the lower two wires are for the opposite
direction of transmission. The coupling of the middle part of the connection, with
both end-parts, on the left- and right-hand side, takes place through the so-called
hybrids. One of the possible realizations of the hybrid, using two separating ampli-
fiers and one differential amplifier,® is shown in Figure 2.2.

The operation of the hybrid in Figure 2.2 is as follows: the signal x’,(f) coming
from the four-wire facility is fed as the input signal to the first separating voltage
amplifier of the hybrid (of gain equal to one), and then goes through the second
separating voltage amplifier to the transformer. So it appears at the transformer as
the voltage x’,(r) modified by the voltage divider consisting of the impedances R
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receiving direction from the four-wire facility

Xty

two-wire part

+“—>

x(f) :]
4_
transmitting direction to the four-wire facility

FIGURE 2.2 Realization of the hybrid, which uses two separating amplifiers and one dif-
ferential amplifier.

and Z;, where the latter means the input impedance of the two-wire transmission
line shown on the extreme right in Figure 2.2. The separating behavior of the
separating amplifiers in Figure 2.2 is illustrated in Figure 2.3, showing clearly
“voltage transferring” in only one direction, from the left to the right. Further, the
signal x",(¢) on the right-hand side of the transformer in Figure 2.2, which corre-
sponds to the signal x’(%), is transmitted through two wires to the customer premise
on the right.

(@ (®)
*——
x(OT Ty(t>=x<t) x(t)T

FIGURE 2.3 (a) Symbol of the voltage separating amplifier, (b) equivalent scheme with
voltage-controlled voltage source of gain equal to one.

The voice signal x”,(¢) from this customer to the hybrid appears on the left-hand
side of the transformer only as the input signal to the “plus” input of the differential
amplifier. It does not go to the “minus” input of the differential amplifier on the
path through the separating amplifier. On the other hand, the signal x’,(#), modified
by the voltage divider consisting of the impedances R and Z_, appears on the “minus”
input of the differential amplifier. However, when the compensating impedance Z,
equals the impedance Z;, then the undesired leakage of the signal x',(f) to the output
of the differential amplifier is perfectly attenuated. The signal x',(¢) on the left of
Figure 2.2 corresponds exclusively with the signal x",(f) on the right. In practice,
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Z. differs more or less from Z, depending on the realization of Z. and properties
(which are not fixed) of the two-wire transmission line on the right of Figure 2.2.
Therefore, some part of the signal x,(¢) at the upper left corner of Figure 2.2 leaks
to the signal x’,(¢) at the lower left corner of Figure 2.2.

satellite
YA

i hybrid hybrid =
P > @)
two wires two wires

| «—
four-wire facility

FIGURE 2.4 Long-distance call with the use of a satellite as the transmission medium.

This leakage can be expressed as the attenuation of the signal x’,(¢) at the output
of the differential amplifier with respect to its level at the input of the separating
amplifier at the upper left corner of Figure 2.2, which can be as small as 6 to 10 dB.

The scheme of two wires/hybrid/four-wire facility/hybrid/two wires, seen in the
center of Figure 2.1, is quite general. Note that the transmission through a satellite,
as shown in Figure 2.4, can be also classified as belonging to this category.

With the principle of operation of the hybrid, as shown in Figure 2.2, and its
description in mind, we can examine the transmission paths in Figure 2.1 and Figure
2.4 in convention?**® presented schematically in Figure 2.5.

Figure 2.5 shows a situation where the talker on the left-hand side speaks and
the listener on the right-hand side listens. The basic desired transmission path, called
the talker speech path, is shown in Figure 2.5a. Here, the speech goes through both
hybrids and arrives, as needed, at the listener’s site. Furthermore, Figure 2.5b shows
that a part of the signal arriving at the right-hand side hybrid, because of the
mismatching of the hybrid impedances Z, and Z,, leaks to another two wires of the
four-wire facility and comes back to the talker as the talker echo. As shown in Figure
2.5¢, the leakage can occur on both hybrids, so that a part of the talker speech, after
making a round-trip in the four-wire facility, comes to the listener as the echo. This
echo, arriving at the listener’s site, is called the listener echo. Finally, observe that
the talker and listener shown in Figure 2.5 can change their roles. Thus, all that has
been written above about one site, in Figure 2.5, regards also another site.
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FIGURE 2.5 Basic transmission path and echo transmission paths in the telephone network:
(a) talker speech path, (b) talker echo, (c) listener echo.

To prevent the arising echo, echo suppressors*® can be used, as illustrated in
Figure 2.6.

far-end
receive  —

hybrid
switch <> @
gentrol Ttwo wires
echo l

near-end—g—+%
transmit

echo suppressor

FIGURE 2.6 Principle of operation of the echo suppressor.

As shown in Figure 2.6, the echo suppressor consists of two switches and a
controlling circuitry. The task of the controlling circuitry is to recognize who is
speaking at a given moment, and to close one of the switches at that moment. The
second switch then remains opened. Figure 2.6 shows such a situation, where the
far-end is active, and this state is recognized by the controlling circuitry. The upper
switch is closed, allowing the received far-end signal to go through the hybrid to
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the listener on the right-hand side of Figure 2.6. At the same time, the lower switch
is opened, preventing the echo signal from making trips in the four-wire facility, as
shown in Figs. 2.5 b and c. When the near-end becomes active, the states of the
switches reverse. And we see from the above, the suppressor works correctly when
persons on the opposite sides of the telephone connection do not speak simulta-
neously. When, for example, the listener wants suddenly to interject a point, it is
likely that his or her message will not arrive to the talker on the other side of the
telephone connection, because the switches will not switch for transmitting this
message. In this case, a canceller will work better.

The basic difference in the operation of echo suppressors and echo cancellers
is illustrated in Figure 2.7. In this figure, the situation is presented where both the
far-end and near-end talkers speak simultaneously. In Figure 2.7a, no near-end
transmitted signal is presented because, compared with Figure 2.6, the upper switch
of the suppressor is closed, and the lower switch is opened. This is so because we
assumed while before that only the far-end talker was speaking. Thus, in Figure
2.7a, both the leaked echo signal and near-end talker speech are blocked. Note that
this is not the case in Figure 2.7b. In the echo canceller, an echo replica is synthesized
and then subtracted from the transmitted signal. As a result, in the ideal case of
building a perfect replica, there remains after performing the above operations, as
shown in Figure 2.7b, only the speech of the near-end talker.

At first glance, the concept of echo cancellation as shown in Figure 2.7b can
look very strange. However, it really works.##424344 Tt is possible to remove the
unwanted echo signal in an adaptation process such that the level of the echo
remaining does not hinder the correct receipt of the wanted signal.

To explain the principle of operation of an adaptive canceller, let us now redraw
the scheme of Figure 2.7b, as shown in the next figure, Figure 2.8. Here, the echo
path is presented schematically by the corresponding block, called an echo path, of
which the input signal is the far-end signal x, and of which the output signal is
simply the echo signal e. The echo signal e adds to the near-end signal v, giving the
resulting signal e + v. Furthermore, the echo path is modeled in some way in an
adaptive echo canceller, for example, as a finite impulse response (FIR) filter. The
input signal to the echo canceller is the far-end signal x, and its output signal is the
estimated echo replica é. The parameters of the echo path model, built in the echo
canceller, are adapted in the adaptation process to make the signal v + e — ¢é as
similar to the near-end signal as possible.

Of course, in practice, cancellation of the echo is needed on both sides of a
telephone connection. This is illustrated in Figs. 2.9a and b with the use of the
scheme of Figure 2.8. In Figure 2.9a, the four-wire facility occurring between the
ports AB and CD is marked by dashed lines and redrawn in Figure 2.9b for con-
nections with a very long signal delay as, for example, experienced on satellite
connections. The amount of 300 milliseconds is a typical value of delay in the long
delay satellite channel of Figure 2.9b, for one direction of transmission.

Note that the echo signal before cancellation by the canceller on the left-hand
side of Figure 2.9c makes a round trip lasting about 600 ms. And the canceller
considered has to be able to synthesize such a long delay, which causes a high
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FIGURE 2.7 Tllustration of the principle of operation of an echo suppressor (a), and of an
echo canceller (b).
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FIGURE 2.8 Principle of operation of an adaptive canceller.

realization cost, making the solution impracticable. This can be changed by moving
the canceller from the left-hand side to the right-hand side in Figure 2.9c. The
canceller position on the right-hand side is much better because here the echo signal
has to make only a short round trip from the upper to the lower canceller port. In
the canceller realization, it reflects through the need to synthesize a much shorter
delay than before, which is realizable.
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FIGURE 2.9 (a) lllustration of echo cancellation on both sides of a telephone connection,
(b) long delay channel occurring between the cancellers as, for example, in connection through
a satellite, (c) correct placing of the canceller with respect to the delay in echo path.

Note that placing the echo canceller on the right-hand side of Figure 2.9c
corresponds to the position of the canceller on the right-hand side of Figure 2.9b.
This is the exact same position. Moreover, with regard to Figure 2.9b, we say that
the canceller sees a short delay end channel from the port CD to the right.

The configuration shown in Figure 2.9b, because of the properties just described,
has been given the special name of a split echo canceller configuration by Messer-
schmitt in Reference 40. In fact, the echo canceller for both transmission directions
in the middle of Figure 2.9a, between the dashed lines, is split by the long delay
channel in Figure 2.9b into two distinct cancellers located near the ends of the
connection.

At this point, it worth noting that the words near end and far end are used in
two different meanings in the literature on echo cancellation. This point is illustrated
in Figure 2.10. In this figure, the points A, B, C, and D are shifted to the left and
to the right accordingly, such that the rectangle between the dashed lines encom-
passes also the echo paths, outside it in Figure 2.9a. Figure 2.10 considers the echo
canceller configuration from the point of view of the listener at point B. For him or
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her, the near end and far end, understood spatially, are as shown in Figure 2.10a.
They are used in such a way, for example, in References 43 and 45. However, taking
into account the length of the trip made by the talker signals coming from points D
and A to the listener at point B, we see that the first point is nearer than the second
one. This is so because the trip for the talker signal from A to B is twice as long as
that from D to B (see Figure 2.10b). The above terminology is used in Reference 40.

(@)
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FIGURE 2.10 (a) “Near-end” and “far-end” understood spatially in the echo canceller
configuration, (b) another point of view, taking into account the length of the trip made by
the talker signal arriving at the listener at point B.

We will now go to data transmission, and restrict ourselves here to digital data
transmission over analog channels. In this transmission, digital cancellers are used
in most solutions proposed in the literature. The basic structure of the linear digital
canceller is shown in Figure 2.11. This structure works with digital signals: the
reference signal x(k), the echo signal e(k), and the near-end talker (according to the
terminology assumed in Figure 2.10b) signal v(k). It is linear because this is exactly
the same structure as that of the linear finite impulse response (FIR) system (compare
with Figure 1.48). The x(k) is called the reference signal because, with reference to
it, the echo replica is constructed; it is the input signal to the echo path.

If we use the expression 1.248 relating the input signal with the output signal
of a FIR system through the linear convolution sum, we can write the corresponding
relation for the echo replica é(k) in Figure 2.11 as

M,-1

e(k) = Y c(i)x(k—i) (2.1a)

i=0
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FIGURE 2.11 Structure of the linear digital canceller.

Of course, the structure of the canceller presented in Figure 2.11 is not an
adaptive one; its impulse response, given by the coefficients c(i), i = 0, ..., M, — 1,
does not change with the elapsing time. To make this structure adaptive, we must
allow the coefficients c(i) to depend upon time, that is, to allow the following form:
c(k,i). For such coefficients determining the canceller impulse response, Equation
2.1a modifies to

M,-1

e(k) = Y ek, iyx(k—1i) (2.1b)

i=0

It is also convenient to rewrite Equation (2.1b) in the equivalent forms

M,-1
2(k) = Y e(k)x(k - i) 2.1¢)
i=0
and
My-1
ék = z C,-(k)xk_[ (2'1d)
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A rule for making the coefficients c(k,i) = c(k), i = 0, ..., M, — 1, in Equations
2.1b to d dependent upon time can be chosen in many ways. For example, it can be
the rule of the stochastic iteration algorithm,*

clk+1,i) = c(k,i)+20r(k)x(k—i) (2.2a)
or
ci(k+1) = ci(k)+2or(k)x(k—i), i=0,....,M,—-1 (2.2b)
where « is an amplification constant, and (k) means the residual signal given by
r(k) = v(k) +e(k)—e(k) (2.2¢)

(see Figure 2.11).

Note that, with the time-dependent coefficients c(k,i), the canceller structure of
Figure 2.11 must be redrawn, as shown in Figure 2.12. Then, for correct understand-
ing, the notational convention used in Equations 2.1c and d and 2.2b must be used.The
fundamental difference in the coefficients c in the structures presented in Figures 2.11
and 2.12a lies in the fact that, in the first case, the time variable i occurs in parentheses
as c(i),i =0, ..., M,— 1, and, in the second case, this time variable is “shifted” to
form an index at c(k), i = 0, ..., M, — 1. The form c/(k) is needed to express the
change in the coefficient values with the changing time, as the adaptation process
proceeds. When the echo path can be considered as a linear system possessing a
linear impulse response of the approximately-finite length, then, after some time
elapsed in the adaptation process, the values of the coefficients c,(k) correspond quite
well with the values of the corresponding samples of the impulse response of the
echo path. In other words, assuming the echo path response described by

M, —1
e(k) = Y gixi_; (2.3)
i=0
and the echo replica, described by Equation 2.1d with the parameter M, satisfying
inequality M, = M,, we get
M,-1 M,—1
e(k)—e(k) = 2 (gi—ci(k))x, i+ Z ci(k)x,_;—0 (2.3b)

i=0 i=M,

in the adaptation process, when k — . This is so because, in the adaptation process
illustrated
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FIGURE 2.12 (a) Structure of the linear digital canceller with time-dependent coefficients,
(b) calculation of the coefficients c,(k) for successing time instants according to the stochastic
iteration algorithm.

in Figure 2.12, the following:
ci(k)—>g, i=0,...,M,—1, as k—>eco (2.3¢)
and
c(k)y—>0, izM, as k— oo (2.3d)

takes place. In Equations 2.3, g, i =0, ..., M, — 1, mean the samples of the echo
path impulse response, and M, and M, are the memory lengths of the echo path and
the echo canceller, respectively, in the engineer’s sense explained in Section 1.9.
Of course, the description of the adaptation process given by Equations 2.3b, c,
and d is highly simplified, because it does not take into account statistics of the
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reference signal x(k) and the effect of noise. The probabilistic character of the
adaptation process will be considered later.

With regard to the terminology used, we draw the reader’s attention to the fact
that a direct realization of the FIR filter, as shown in Figure 2.11 or, for a given &,
in Figure 2.12, is called the transversal filter in the digital communication literature.

Data signals can be transmitted on a two-wire line in only one direction, in some
frequency band; this mode of operation is called a half-duplex. However, the trans-
mission in both directions can also occur simultaneously on a two-wire connection,
occupying the same frequency band. This mode of operation is called the full-duplex
transmission. The echo creates real problems only in the latter case because the
signal transmitted in one direction can interact with the signal transmitted in the
opposite direction. This is not the case in the half-duplex transmission. In fact, we
have then a situation as shown in Figure 2.5a. The paths of Figs. 2.5b and 2.5¢ do
not occur, because there is no receiver on the transmitting end.

In Reference 40, two important applications of full-duplex transmission are
mentioned: digital transmission on the subscriber loop and digital transmission in
voiceband. The first type of transmission is illustrated schematically in Figure 2.13.
Over the subscriber loop, the digital voice and data are transmitted.

central office
—» switch for
switching
- digital voice/
=, voice <+ data
" +—> coding/
decoding [*=| modem 4> | modem
facility facility two-wire | facility
”“;;ol;;im
> | —»
data —] packetized
stream data
R switch

FIGURE 2.13 Digital transmission on the subscriber loop.

As shown by the block named the voice coding/decoding facility, the voice
transmission requires the analog-to-digital (A/D) and digital-to-analog (D/A) con-
versions to be performed on the customer premises. Data signals coming from or
to the modem facility in Figure 2.13 do not need any signal conversion between the
above facility and the customer premises. The modems shown in Figure 2.13 perform
operations of modulation and demodulation of analog impulses by the stream of
digits (most often binary). This is needed because only analog signals can be
transmitted on two wires of the subscriber loop.** The modem facility on the right-
hand side of the subscriber loop in Figure 2.13 is connected to the central office
switch, which enables digital voice or data stream switching. This facility also has
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connections for transmission of packetized data; that is, data packets used in data
networks.

The digital subscriber loop as shown in Figure 2.13 and described above occurs
in the integrated services digital network (ISDN), which integrates voice and data
services to provide them to the customer over a common facility.*>*® At its basic
level, the ISDN provides transmission rate of 144 kbit/s for each direction. This rate
is described as the basic interface and called 2B+D, which means that the interface
consists of two B channels at 64 kbit/s each and one channel D at 16 kbit/s. The B
channels are devoted to transmission of the digital voice and/or data, while the D
channel is an additional channel for data, which can be transmitted at a lower rate
(4 times lower, 64 kbit/s: 4 = 16 kbit/s, than in the B channel). Additionally, framing
and control data are transmitted at the rate of 16 kbit/s, which gives altogether 144
+ 16 = 160 kbit/s. With regard to Figure 2.13, that means that the transmission rates
are 160 kbit/s on the subscriber loop in each direction. Moreover, the transmission
on the digital subscriber loop is the so-called baseband transmission,* that is, without
the use of carriers. This is because the frequency characteristic of the two-wire
connection of the digital subscriber loop in Figure 2.13 has a shape of a lowpass
filter. For example, to transmit at the rate of 160 kbits/s, it must provide bandwidth
at least in the range of 0 +~ 40 kHz.?* On the other hand, the voiceband channel can
be considered as a passband channel, having the character of a bandpass filter. It
provides bandwidth in the range of 300 + 3300 Hz. By the way, comparing the
bandwidth 3300 — 300 = 3000 Hz with the previous value of 40 kHz for the digital
subscriber loop, note that the bandwidth provided by the voiceband channel is much
smaller than that provided by the digital subscriber loop. This is rather the rule.

Communication between two full-duplex voiceband data modems is shown
schematically in Figure 2.14. In this figure, two modems are connected to the public
telephone network via two wires representing telephone channels of bandpass fre-
quency characteristic with the passband in the range mentioned just before; that is,
between 300 + 3300 Hz. They work in the full-duplex mode of operation.

_— two wi Lo =P
- “—> public telephone [
modem (telephone modem
+— channel) i e
= channel) Fe——

FIGURE 2.14 Two full-duplex voiceband data modems communicating over a public tele-
phone network.

Comparing Figure 2.13 with Figure 2.14, we see that the common feature there
are two modems (modem facilities) communicating in the full-duplex mode of
operation via two wires, and connected to each other, directly or indirectly, through
them. To reduce an inherent echo in such a connection, echo cancellers are needed
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on its both ends. This is shown in Figure 2.15, where hybrids are parts of modems,
or modem facilities, as in Figure 2.13. Moreover, in Figure 2.15, double lines used
to mark two-wire connections are replaced by single ones for simplicity, as was
already done in the schematic drawings in Figs. 2.8 to 2.12.

+
—9{ transmitter I I l ‘ {AP ‘J receiver I"’

hybrid hybrid

: < echo

wne(:;:er [\ canceller
( &«

e | T —

FIGURE 2.15 General scheme for echo cancellation in full-duplex data transmission.

(D«

Comparison of the structure of Figure 2.15 with the structure presented in Figure
2.9 shows that placing an echo canceller is principally the same in both figures. That
is, the echo canceller is placed on the same side of the hybrid in both structures.
The main difference between the configurations lies “in the middle of the connec-
tion”: in Figure 2.9b, this is a four-wire facility building a long delay channel; but,
in Figure 2.15, this is a short delay channel on two wires. Moreover, it follows from
the discussion that the configuration of Figure 2.15 describes correctly both types
of full-duplex data transmission shown in Figs. 2.13 and 2.14. The configuration of
Figure 2.15 encompasses also echo cancellation in both transmission directions.

The structure in Figure 2.15 for echo cancellation in full-duplex data transmis-
sion is highly simplified. Nevertheless, it can be used in analyses aimed at finding
basic characteristics of the cancellation process. This structure and the more detailed
structures derived from it have been studied intensively in the literature.*$-33

There are a transmitter and a receiver on each end of the configuration shown
in Figure 2.15. The task of the hybrids is to provide a virtual four-wire connection
between the above elements; two virtual wires are devoted to one direction and the
next two to another direction (see Figure 2.16a). This virtual four-wire connection
is, however, not ideal because of the impairments of hybrids. These impairments are
responsible for the signal leakage between the upper and lower part of a hybrid, as
already discussed in the description of the hybrid presented in Figure 2.2. This
leakage is shown schematically in Figure 2.16b.

The signal leakage in the hybrid or, in other words, the feedthrough in the hybrid,
of the transmitted signal from the transmitter to the local receiver can be as high as
6 to 10 dB, as already mentioned in the discussion of the structure in Figure 2.2. In
terms of signal attenuation, this will mean 6 to 10 dB of attenuation between the
transmitter and local receiver. Only 6 to 10 dB, means that the above leakage will
be the main echo component to be cancelled by each of the cancellers in Figure 2.15.

Assume now, after Reference 40, that the two-wire channel attenuation from the
transmitter to the receiver on the other side of the connection in Figure 2.15 is about
40 to 50 dB. This value is typical for both types of transmission: in the digital
subscriber loop and in the voiceband data transmission. Furthermore, assume that
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FIGURE 2.16 (a) Virtual four-wire connection, (b) signal leakage in a hybrid.

the attenuation provided by the hybrid is about 10 dB. Then, assuming that the
transmitted signals on both sides of the connection are at the same level, we get the
level of the local echo (local feedthrough) signal on each of the connection ends
about 30 to 40 dB higher than the level of the receiver signal on these ends. For
reliable data transmission, this signal should be, however, at least 20 dB under the
level of the received signal. Therefore, the echo cancellers in Figure 2.15 will have
to provide the attenuation of the local feedthrough signal of an order of 50 to 60
dB. The achievement of this goal can be critical*®3*33¢ because of the occurrence
of the inherent nonlinearities associated with the echo path. The next section will
be devoted to explanation of the problem in more detail.

2.2 NONLINEAR ECHO CANCELLATION IN DATA
TRANSMISSION

To show the sources of nonlinearities in the echo path, we must present the general
scheme for echo cancellation of Figure 2.15 in more detail. In Figure 2.17, we show
the more detailed structure of a full-duplex digital subscriber loop transceiver, that
is, of an arrangement consisting of the transmitter and receiver. Note that such an
arrangement occurs on the ends of the connection in Figure 2.16a; so this connection
can be viewed as the one between two transceivers.

A similar structure as that shown in Figure 2.17 was used in Reference 24 in
considerations regarding echo cancellation. This structure contains all the details
needed in our explanations and analyses. Of course, it still remains a simplified
structure because, for example, it does not contain a detection block in the lower,
receiver path. For more details regarding the structure of the full-duplex digital
subscriber loop transceiver, interested readers are referred to Reference 48.

From Figure 2.17, it is evident that the adaptive canceller works with digital
signals (other solutions are also possible, for example, see Reference 54). The

©2001 CRC Press LLC



data digital

" signal : "
transmitted line transmit
——b‘ scrambler coding > filter as?gar:oaig

y
v hybrid

echo ik >
channel 4\\"
nceller
digital . (path)

signal\A /
da_ta - Y . analog
received descrambler (R‘ sampler “_ receive 4__J signal

filter
timing
recovery

FIGURE 2.17 More detailed structure of a full-duplex digital subscriber loop transceiver.

A

elements of the echo path, which belong to the transceiver, lie between the dashed
lines in the figure. We included here the hybrid, transmit and receive filters, the
block in which line coding of the transmitted signal is performed, and the sampler
in the receiving path, which converts the received analog signal into the digital one.
A block where the timing recovery is performed is also shown. The task of this
block is to recover a clock from the received signal, to sample it properly for getting
a discrete-time sequence of data symbols in the received path. The input signal to
the timing recovery block is the same signal that is used for adaptation purposes in
the canceller. This is the sum of the canceller output signal and the received signal
after sampling. Furthermore, on the extreme left-hand side of Figure 2.17, we have
the blocks named scrambler and descrambler. The scrambler occurs in the transmit-
ting path, and its task is to make more random the data to be transmitted. The
scrambled signals, much more random than the original ones, make it easier to
achieve accurate timing recovery.”* They also enable achieving dc balance of the
signal. On the other hand, the descrambler performs the inverse operation to the
scrambling made by the transmitter on the opposite side of the transmission con-
nection. After performing the descrambling operation, the original form of the
received data sequence is achieved.

In the line coding block in Figure 2.17, coding of the transmitted signal, to adjust
in some way to the transmission line characteristics, is performed. Generally speak-
ing, such coding is used to control the spectral characteristic of the transmitted
signal.?* One common goal here is the introduction of a spectral zero at dc, thereby
enabling transmission of a baseband signal over a channel that rejects dc components.

The task of the transmit filter in Figure 2.17 is to attenuate the higher frequency
components of the signal for avoiding radio-frequency interference (RFI) and
crosstalk between the different channels. Finally, the receive filter in the scheme of
Figure 2.17 is to prevent aliasing effects in the subsequent sampler.

With the structure of the full-duplex digital subscriber loop described, we now
can consider the sources of nonlinearities in it. In Reference 54, the sources are
identified as follows:
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(1) Nonlinear characteristics of data converters

(2) Nonlinearity associated with an imbalance in the positive and negative
pulses transmitted

(3) Saturation in transformers of hybrids

Depending upon the concrete realization of the full-duplex subscriber loop
transceiver, a greater or lesser number of analog-to-digital (A/D) and digital-to-
analog (D/A) converters is used.’ 3 In the implementations, these converters do not
behave ideally. Their characteristics are, in practice, not exactly linear. The nonlin-
earities occurring in the converters are well documented in the literature, (see
References 54, 57-60, for example). They are not discussed here. For our purposes
in this book, suffice it to know that such imperfections occur, making the echo path,
in effect, nonlinear

The nonlinearity mentioned in Reference 54 as the nonlinearity associated with
an imbalance in the positive and negative pulses transmitted should be interpreted
mathematically as occurrence of the dc component in the echo path. That is, the
echo path is represented by a nonlinear operator, say, E.. Assume that the input
sequence x(k) to this operator is an exactly symmetric sequence with respect to the
time axis. The operator E, then gives as the output signal something like this: (E.x)(k)
= e, + ef{k), where e, is the dc component in the echo path and e(k) stands for the
echo dc-free component. Furthermore, observe that such an operator does not obey
relation 1.13 for linear systems (operators) because we have EC((ocxk)) = ¢y +e'[(k)
+ ole, + e/(k)), where 0. is some real number and e’ (k) is the echo dc-free component
when the input sequence to the operator E, is equal to owx(k). Even when the
component e; would be linear, that is, e’f(k) would be equal to ocef(k), the remaining
dc component would still determine the nonlinear character of the operator E..

It has been reported in the literature®3* that, for the levels and shapes of signals
used in digital transmission, the saturating effects can occur in transformers. The
transformer cannot then be considered as a linear element. It contributes in this case
to the nonlinear characteristic of the echo path.

In the voiceband data transmission systems, we have similar sources of nonlin-
earities in the echo path, as in the case of the digital subscriber loop.

In the literature, a few interesting approaches to the problem of nonlinear echo
cancellation are presented. Thomas®! was first to systematically study the problem.
He used the Volterra series method. Next, to study the problem were Coker and
Simkins.%? They, like Thomas, applied the Volterra series.

The work of Holte and Stueflotten’! had a great impact on further studies and
works on this topic. They presented the memory compensation principle, or table
look-up method, that applies the following property: when the operator describing
the echo path has the fading memory or, equivalently (as explained in Section 1.9),
approximately-finite memory, say, of length M, then a set of possible values of the
echo path responses is finite. It consists of 2¥ elements for binary signals. These
values can, of course, be stored in a digital memory, and afterward accessed in the
echo cancellation process; the last M transmitted bits form an address to the corre-
sponding value of the echo path response saved in memory.
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Referring to Figure 2.11 that shows the structure of the linear digital canceller
based on the transversal filter, we now redraw the above structure in the form
incorporating the use of the memory compensation principle. The corresponding
scheme is presented in Figure 2.18.

x(K) reference signal

Y

Jr x(k-1) X(k-MH+1)
— 1 z-1 z —— 2

y

addressing unit

v

digital memory

echo replica Q(k) v echo
< - ():
v(k)+e(k)-8(k) 7 o(k)+v(K)

FIGURE 2.18 Structure of the digital canceller using the memory compensation principle.

It follows clearly from Figure 2.18 that the corresponding sequence of the last
M bits x(k), x(k — 1), ..., x(k — M + 1) taken from the reference sequence x(k)
forms the address to the digital memory. (We recall here that, according to the
simplified notation assumed in Section 1.7, x(k) is also equivalently used instead of
{x(k)].) At this address, the corresponding value of the echo replica for the discrete-
time point & is found in the digital memory, where it was stored before in a learning
process of the echo channel. Then é(k) is substracted from the incoming signal e(k)
+ v(k) in the received path, similarly as in Figure 2.11.

Variations of the usage of the table look-up method to nonlinear echo cancella-
tion have been presented in many publications after 1981. For example, Smith,
Cowan, and Adams in Reference 55 have used the so-called transpose distributed
arithmetic® % for an effective realization of the nonlinear echo canceller. More
recently, Weruaga-Prieto and Figueiras-Vidal® have presented some results for a
combined canceller, using the table look-up method for realization of its nonlinear
part and FIR filter for realization of its linear part.

Other approaches to the problem of nonlinear echo cancellation are the following:
the use of the canonical piecewise-linear function description® and the application
of the neural network models® to model the nonlinear behavior of the echo path.

Since this book is devoted first of all to presentation of the application of the
discrete Volterra series in solving nonlinear problems encountered in telecommuni-
cations, we present, in what follows, the application of this series to nonlinear echo
cancellation in greater detail. However, we will also describe its relationship with
the other methods mentioned. The description of the Volterra series method of echo
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cancellation presented in this section is based mostly on References 23, 56, and 67;
and its main objective is to serve as an illustrative example, which can be used in
different ways in practical applications. Also, all the analyses based on the above
description, which will be presented, illustrate the calculations typically performed
in studies of linear and nonlinear echo cancellers.

Assume that the nonlinear echo path in our case possesses fading memory or
equivalently (as explained in Section 1.9), approximately-finite memory. Using the
results of Section 1.9, we can model (approximate) its response by the discrete
Volterra series. Assume additionally that an echo canceller to be constructed for the
above echo path will work with binary signals. To model its behavior, we can choose
a special version of the Volterra series, which was derived in Section 1.10, just for
binary signals.

By the way, note that the property of possessing fading memory is crucial for
the echo path modeling, independent of the method used. For example, see in the
table look-up method’! that, if the memory length M would go to infinity, then the
digital memory size of the canceller, 2/, would also go to infinity, thereby making
the method quite useless.

Not to complicate our calculations too much, assume that the nonlinearities of
the echo path are strong enough such that inequality L = M, holds, where L is a
strength measure of these nonlinearities and M = M, is a memory length measure
of the echo path (see Section 1.10). Then we can approximate the echo path response
using the Volterra series approximator given by Equation 1.247d. Hence, the descrip-
tion of the echo path is, in this case,

M,-1 M,-1
e(k) = goo+ Y, glipatk—i)+ D gl iatk—idatk—i) +-  (2.4)
i=0 i, =0,iy=0
i\ #iy

+g(0,1,....,M,— Da(k)a(k—1)---a(k—M,+ 1)

where somewhat different notation, as in Equation 1.247d is used. Here, g, is the
dc component in the echo path, which corresponds to the dc component d,©® in
Equation 1.247d. Furthermore, g(0), g(1), ..., g(M, — 1), g(O 1), g(0, 2), ..., g(0,
— 1) correspond to the coefficients dy’, d\", -+, dy ., dy, di , ...,
1 I’ , in Equation 1.247d (with M, = M), respectlvely Moreover the last M,
sampﬁes of the echo path input signal are denoted here otherwise than in Equation
1.247d because they are not the samples but the transmitted symbols, according to
the terminology used in telecommunications. So, a(k), a(k — 1), ..., atk — M, + 1)
correspond to x(k), x(k — 1), ..., x(k — M, + 1) in Equation 1.247d (with M, = M),
respectively. These symbols take on, in our case, only two distinct values because
they are binary. In other words, using the telecommunications terminology, 2* we
say that the alphabet set for the above symbols possesses only two elements.
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Another reason for changing the notation for the transmitted symbols, as done
above, follows: We want to avoid some misinterpretations, which would follow from
eventually identifying the input sequence x(k) with a vector containing only M,
elements taken from it. We will construct such a vector in what follows because it
will be very useful in our further considerations.

Using the echo path description given by Equation 2.4, we shall now investigate
the influence of nonlinearities on echo cancellation in the digital subscriber loop, in
which a linear canceller in the form of a digital adaptive transversal filter, as shown
in Figure 2.12, is used. In our calculations regarding the above environment, we
shall assume that the memory length of this canceller is so chosen that M, = M, =
M holds. Moreover, we shall use the vector notation

a(k) = [a(k), a(k=1), ...,a(k—M + 1)]" (2.5a)

for the transmitted data vector, consisting of M elements,

u(k) = [1,a(k)a(k-1), a(k)(k—2), ... (2.5b)
atk—M+2)a(k—=M+1), ..., a(k)atk—1)...atk—M + D]’

for the auxiliary transmitted data vector, consisting of 2" — M elements,

g, = [g(0), g(1),....,e(M-1)]" (2.5¢0)

for the vector associated with the linear part of the echo path response, consisting
of M elements,

gy = [800,£(0,1),8(0,2), ...,g(M-2,M-1),...,8(0,1,2, ..., M—=1)]" (2.5d)

for the vector associated with the nonlinear part of the echo path response, consisting
of 2M — M elements,

(k) = [co(h), ¢ (K), ..y car_1 ()T (2.5¢)

for the vector of the adaptive transversal filter coefficients, consisting of M elements.

In Equations 2.5, the symbol “T” stands for the vector transpose. Moreover, we
assumed in these equations to use M, where, in fact, M, and M, should stand, because,
in the case considered, all three parameters are equal to one another. Also, for good
readability, the elements in vectors are separated from each other by commas. The
number of elements in each of the vectors is given as well. In this context, note that
the total number of elements in both the vectors a and u is equal to 2, and similarly,
we have 2¥ elements in both the vectors g; and g, taken together. The above
corresponds of course, with the total number of components of the sum on the right-
hand side of Equation 2.4. To see that this number is also equal to 2¥, observe that
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the n-fold sum in Equation 1.247d or 2.4 represents a summation over all combi-
nations of n from the M indices, O, 1, ..., M — 1. Hence, the total number of
components in Equation 1.247d or 2.4 is given by the expression

M

Z(M) = 2" (2.6)

n=0 n

where (Anl ) is a Newton symbol (for details see, for example Reference 9).

By the way, an immediate conclusion follows from comparison of Equation 2.6
with the previously mentioned size of 2¥ of the digital memory in an echo canceller
based on the table look-up method. Note that both numbers are identical. This means
that, when all the components of the expansion 2.4 are used in the construction of
a canceller based on it, then this canceller is equivalent to that using the table look-
up principle.??

Using now the vectors defined by Equations 2.5, we can rewrite Equation 2.4
in a compact form as

e(k) = a'(k)-g, +u' (k) - gy (2.72)

Moreover, for the echo replica &(k) of our linear canceller considered, we can
write

e(k) = a'(k) - e(k) 2.7b)

With the use of Equations 2.7a and 2.7b, the residual signal, defined by Equation
2.2¢, can be written as

r(k) = e(k)—e(k)+v(k) = e(k)—e(k) +s(k)+n(k) 2.8)
= a' (k) (g, —c(k) +u' (k) - gy+s(k) +n(k)

where v(k) = s(k) + n(k). In Equation 2.8, we assume that the echo signal e(k)
consists of all echo components, that is, of the signal leakage through the local
hybrid, and of the components coming from the reflections along the line. On the
other hand, the signal v(k) consists of all the other components present in the received
signal. Of these components, the most important is the data stream s(k) coming from
the other connection end. This signal is corrupted by noise and all the possible
interactions between the transmitted and received data streams. It is denoted here
n(k).

Having described the nonlinear echo path and the linear echo canceller, we can
now start the analysis of the adaptation process of the canceller. The objective of
this analysis will be to achieve some view into the dynamic behavior of the linear
canceller working in a nonlinear environment. We shall restrict ourselves here to
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investigation of only one adaptation algorithm; that is, of the stochastic iteration
one.*6

Consider the difference between the echo signal and echo replica. Using Equa-
tions 2.7a and 2.7b, we get

e(k)—2(k) = a' (k) (g —e(k)) +u' (k) - gy 2.9)

To go ahead, we need now one notion from the probability theory, namely, the
notion of a mean value, also called, a mathematical expectation or an expected value.
The definition of this notion can be found in any texbook on probability theory and
its applications, but it can also be found in textbooks on digital communication (for
example, in Reference 24).

Let X be a random variable. The outcome of this random variable, we then
denote x, using a small letter. Proceeding further, let an event E, be a set of possible
outcomes taken from the so-called sample space € of all the possible outcomes. In
the probability theory, an event is assigned a probability we denote here as P(E,).
This probability takes on the values only from the range <O,1>; thatis, 0 = P(E) =
1 holds.

At this point, we must make a distinction between the continuous-valued and
discrete-valued random variables. For the first ones, we define the cumulative prob-
ability distribution function, P (x) as the probability of the event X = x, that is,

P.(x) = P(X<x) (2.10a)

(By the way, the same definition of the cumulative probability distribution
function as that given by definition 2.10a holds also for discrete-valued random
variables. However, it will not be used here in further derivations for this type of
random variables.)

The probability density function of the random variable X is then defined as

p(x) = (%PL.(x) = dixP(XSx) (2.10b)

To define the probability density function of a discrete-valued random variable
X, we now follow the means presented by Lee and Messerschmitt in Reference 24.
To this end, we denote the probability of an outcome x € Q (that is, belonging to
the discrete-valued sample space € of the discrete-valued random variable X) by
P(X = x). Then, the probability density function of X can be defined as

p(x) = ZP(X= 2)8(x—2) (2.11)

where the summation is over all the possible outcomes of the random variable X,
and O represents the one-dimensional discrete Dirac impulse, having the property
8(0) = 1, and the zero value otherwise.
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Using the definitions of the probability density function given by Equations
2.10b and 2.11, we can define the mean, or expected value, of a random variable X as

E(X) = jxp(x)dx (2.12a)

—oo

for continuous-valued variables, and

E(X) = Y xp(x) (2.12b)

ze Q

for discrete-valued variables. The operation E(-) defined in Equations 2.12a and
2.12b is called the mathematical expectation.

Returning to Equation 2.9, let us now treat the difference e(k) — é(k) for a given
k as a random variable. (For simplicity of notation, we use also small letters to
denote both a random variable and an outcome related with it, where this does not
create any confusion.) There are good arguments for such treatment. Refer to the
scheme of Figure 2.17, where the block called “scrambler” occurs in the transmitting
path. The task of this block is just to make the occurrence of the transmitted symbols
for given discrete time points as random as possible. Hence, the difference e(k) —
é(k) for a given k can really be treated as a random variable. Moreover, it is a function
of other random variables to be the transmitted data symbols. It is also a function
of echo canceller coefficients, which, we can assume, change randomly. Moreover,
when we have a series of random variables, as in the case of e(k) — é(k), depending
upon the time, we speak then about a random (time) series and/or a random or
stochastic process. In other words, a random (stochastic) discrete-time process {X(k)}
is a sequence of random variables, which are related with the corresponding discrete-
time points. In the case of continuous time, we have a “continuous” time series
{X(t)], of which values are random. The outcomes of these processes, on the other
hand, are denoted with the use of small letters {x(k)} and [x(t)}, respectively. Moreover,
the braces at {X(k)], {X(t)], {x(k)}, and {x(t)} are omitted, when this does not lead to
any confusion. The above notation is consistent with that used in Section 1.7 in the
deterministic case.

Example 2.1

The notion of discrete- and continuous-time random (stochastic) processes is illus-
trated in Figure 2.19. This is done by plotting examples of outcomes for these
processes. It is assumed in the plots that the random variable x(k) for a given k
assumes only two values, —1 and +1. That is, the sample space of this random
variable is discrete and consists of two elements — 1 and + 1. The series of random
variables x(k) for the discrete-time points k = ..., 0, 1, 2, 3, ... can appear as shown
in Figures 2.19a, b, c, and so on. These sequences, {x(k)]l, {x(k)}z, {x(k)h, ..., form
the space of outcomes of the random process [X(k)}. The same can be said about the
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signals {x(t)]l, {x(t)]z, {x(t)]3 in Figures 2.19d, e, and f, three examples of outcomes
of the continuous-time random process [X(7)].

By the way, see in Figure 2.19 that the signals [x(k)}l, {x(k)]z, [)c(k)}3 are the signals
{x(t)]l, lx(t)}z, [x(t)}3 sampled at the discrete-time points k = ..., 0, 1, 2, 3, .... This
reflects the fact that the discrete-time process [X(k)} was chosen here to be a sampled
process {X(t)].

(@)
Y,

1 ) I O Y
Pttt Tl

(b)

1 5 O O O
Pttt

(©

A XK},

I O A O O A

A0},

VAR VEVANVANYAA
/EAVARENVARVARVAE U

v

Ax(@},

| ANVANY/AREA N A
"/VV\L/\/V NAVA

AxOY

| A W A WA YA W
VA VAR VAR VAR

FIGURE 2.19 Three examples, (a), (b), and (c), of outcomes of a discrete-valued random
process {X(k)}; and, for comparison, three examples, (d), (e), and (f), of a continuous-valued
random process {X(t)}.
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Example 2.2

It was assumed in the previous example that the elements x(k) of the sequences
{x(k)}i, i =1,2,3..., took on only two values. Therefore, the underlying random
process {X(k)| was both the discrete-time and discrete-valued one.

However, in telecommunications, we also have situations when a discrete-time
random process possesses the continuous-valued amplitude. Figure 2.20a shows an
example of the outcome, denoted {x(r)};, of continuous-time and continuous-valued
random process {X(t)}. (Note that this is {)c(t)}1 of Figure 2.19d modified slightly.)

The sequence presented in Figure 2.20b is the discrete-time continuous-valued
outcome of the random process {X(k)}, the sampled-in-time random process {X(r)|
mentioned above. That is, the outcome [x(k)}1 presented in Figure 2.20b is obtained
from that of Figure 2.20a through sampling the time.

(a)
REOS

A . L
R v VR

o

A XK, »

FIGURE 2.20 Example of an outcome of continuous-time continuous-valued random pro-
cess {X(t)}, (a); the corresponding outcome of discrete-time continuous-valued random process
{X(k)}, obtained through sampling the time in the previous one, (b).

Now take the square of the random variable e(k) — é(k) for a given k and use
one of the definitions of the mean value, Equations 2.12a or 2.12b, depending on

whether the new variable (e(k) — é(k))?, k fixed, is a continuous-valued or a discrete-
valued random variable. Moreover, apply Equation 2.9. We get

mes(k) £ E((e(k) - e(k))?) = E((a"(k) - (g, —c(k)) +u"(k) - gy)°) (2.13)

where mes(k) is used to denote the mean value of (e(k) — é(k)) squared.
Squaring the expression in Equation 2.13, we arrive at

mes(k)= E((a"(k) - g, —c(k)))’
+2(a"(k) - (g, - c(k)) - u" (k)gy) +u" (k) - g4)") (2.14)

Furthermore, without loss of generality, we can assume that the random variable
x = e(k) — é(k) for a given k is continuous-valued. The fundamental theorem of
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expectation operation®® says that, for any function f{(x) of such random variable, the
following,

E(f(x) = [ f(x)p(x)dx (2.15)

holds. From Equation 2.15, it follows immediately that

E(f(x)) = E(f1(x) + f2(x) + ... + f,(x))
= E(f1(x) + E(f2(x)) + ... + E(f,(x)) (2.16a)

when f(x) = fi(x) + f,(x) +...+ f,(x), and
E(of(x)) = aE(f(x)) (2.16b)

where o is a real number.

Explanation 2.1

Note that the random variable Y = (e(k) - é(k))2 was considered in Equation
2.13. Take into account the random variable X = (e(k) - é(k)). Hence, the relationship
between these random variables is given by the function ¥ = fiX) = (X)%.

The fundamental theorem of expectation operation given by Equation 2.15 says
that the expected values calculated in Equations 2.13 and 2.14 can be taken with
regard to the random variable Y as well as to the random variable X. This is so
because the equality

Jypydy = [ f(x)px(x)dx

holds, where p, and py are the probability density functions of the variables Y and
X, respectively.
Returning now to Equation 2.14 and using relations 2.16a and 2.16b in it, we get

mes(k) = E((a"(k) - (g, - ¢(k)))") 2 (2.17)
+2E(a’ (k) - (g, —c(k))-u'(k)gN) + E((u' (k) - gy)")

Note that aT(k) - (g, — c(k)) can also be written as (gL - c(k))T - a(k). Hence,

the first component on the right-hand side of Equation 2.17 has the following
equivalent form:

E((g,—c(k)" - a(k)-a" (k) - (g, —c(k))) (2.18)

To proceed further, consider the expression a(k) - aT(k) in expression 2.18. This
expression forms a matrix
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a(k)

ak)-a"(k) = | =D k), ak-1), . oatk-M+ 1)
a(k—M +1)
a(k)ya(k), a(kya(k 1), o atbatk-M+1)
_ a(k—1)a(k), a(k - Dya(k - 1), s alk=Datk=M+1)
a(k—M + Da(k), a(k—M + Da(k—=1), ..., alk—M+ Da(k—M+1)

(2.19)

As already mentioned, we treat the elements of the vector a(k) as random
variables in our consideration. Hence, the matrix given by Equation 2.19 is, in fact,
a matrix consisting of elements that are products of random variables. For such
objects, our definitions 2.12a and 2.12b, and relation 2.15, regarding the expectation
operation, need some extension. First, we define what we mean under the notion of
the expected value of a matrix. This simply means taking the expected values of its
elements. Applying the above definition to the matrix given by Equation 2.19, we get

E(a(k)-a'(k))

E(a(k)a(k)), E(a(k)a(k-1)), e E(a(k)a(k=M+1))
E(a(k=1)a(k)), E(a(k=)a(k=1)), ...,  E(a(k=1)a(k=M+1))

E(a(k=M+1)a(k)), E(a(k=M+1)a(k=1)) ..., E(a(k=M+1)a(k-M+1))
(2.20)

where the expectation operation E is taken with respect to the “M-dimensional”
random vector-valued variable, represented by the vector a(k) consisting of M “one-
dimensional” random scalar-valued variables. More precisely, when f(x), where x
= [xl, Xgy «ees xn]T, is a scalar-valued function of n random variables x,, x,, ..., X,
then the expected value of f(x), is given by

E(f(x)) = IJ...Jf(X)p(xl,xz, ey X,)dx d,y ... dx, = _[f(x)p(x)dQ (221a)
_ Q

—o0—00

—_—

n times
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for continuous-valued variables, and

EG®) = XYY f®pa 20 conx,) = 3 f(X)p(x)  (221b)

X X X, xe Q

for discrete-valued variables. Relation 2.21a is an extension of the relation 2.12a
and expectation fundamental theorem given by Equation 2.15. On the other hand,
relation 2.21b is a similar extension of the relation 2.12b and the expectation
fundamental theorem

E(f(x)) = Y f(x)px) (2.22)

xeQ

for one-dimensional discrete-valued random variables, being an equivalent of Equation
2.15 for one-dimensional continuous-valued random variables. Moreover, the integral

deQ in Equation 2.21a represents a shorthand notation for the n-dimensional
Q

integral, as shown in the above equation. This integral is over the n-dimensional
sample space € of the random variables X, X,, ..., X,

Similarly, Y. stands for the n summations over the n-dimensional sample space
xeQ
Q of the discrete-valued random variables X|, X,, ..., X,,. The joint probability density

functions of n random variables p(x,, x,, ..., x,) = p(x) in Equations 2.21a and

2.21b are the corresponding generalizations of the previously given expressions
2.10b and 2.11. That is,

_ anPc(xl’ Xpeeny -xn)

v Xy) = ——————~ 2.23
p(xh -x25 X ) axlaxz'“axyl ( a)
with the joint cumulative probability distribution function P (x,, x,, ..., x,) given by
P.(x, %3 ..y x,) = P(X,Sx, X585, ..., X,<x,) (2.23b)
for continuous-valued random variables, and
P(xp, Xy, ooy X,) (2.23¢)

=y 2 Y PX= 2, Xo= 2 e Xo= 2)00(X = 20 Xo = 20y s X, — 2,)

2,eQ2,eQ 2,eQ

for discrete-valued random variables, with 8,,(x; — z;, X, — 2, ..., X, — z,) which
could be called a multi-dimensional discrete Dirac impulse, having the property:
6,/0,0, ...,0) = 1, and the zero value otherwise.

Equation 2.23b is the generalization of expression 2.10a. Moreover, the function
PX,=x,X,=x,, ..., X, = x,) in Equation 2.23b and the function P(X, = z;, X, = 2,
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..., X, = z,) in Equation 2.23c are the generalizations of the one-variable functions
P(X = x) in definition 2.10a and P(X = z) in definition 2.11), respectively. The
function P(X, = x,, X, = x,, ..., X, = x,) expresses the probability of the event
X;=x,and X, = x, and ... and X, = x,). Similarly, P(X, =z, X, =25, ..., X, = 2,)
expresses the probability of the event (X, =z, and X,=z, and ... and X, =7,) .

Let us now return to the matrix given by Equation 2.20. Assume that the
transmitted symbols a(k), a(k — 1), ..., a(k — M + 1) in this matrix are random
and binary, and assume that they take on the values +1 or —1. We then have to
work in Equation 2.20 with the discrete-valued random variables and must use the
expression 2.21b for calculation of the mean value, with the function f{x) being
quadratic.

We say that the random variables X, X,, ..., X, are independent, or statistically
independent, when the probability functions P(X, = x;, X, = x,, ..., X, = x,) and
PX,=z,X,=2,, ..., X, = z,) can be expressed as

P(Xl SXI,XZSXZ, ey Xnan) = Pl(Xl le)Pz(XzS.xZ)"'Pn(Xnan) (2.243)
and
P(Xi= 71, Xo= 20, ..., X,= 27,) = Pi(X1= 2))Py(Xo= 25)-P,(X,= z,) (2.24Db)

respectively, where the probability P,(X; = x,) is the probability of the event X, =
x,;, and so on. Moreover, the relations 2.24 are equivalent to the corresponding
relations between the probability density functions,

P(X15 X3, oy X)) = Pr(X)Pa(X2) - palx,) (2.25)

where p,(x,) is the probability density function of the random variable X,, and so
on. For further calculations, assume that the transmitted symbols a(k), a(k — 1), ...,
a(k — M + 1) satisfy the property of statistical independence stated above. That is,
the probability density function defined by Equation 2.23c can be expressed, in our
case, as

pla(k),atk—-1),...,alk—M+1)) = p,(a(k))p(atk—1))---py(alk—M + 1))
(2.26)

according to Equation 2.25.

The use of relation 2.26, as we shall see, will simplify our calculations of the
expected values in the matrix 2.20. To this end, consider, for instance, the first
element of the matrix 2.20, E(a(k)a(k)). Using Equation 2.21b, it can be written as

E@(k) =Y Y ... Y dplak),ak-1),...alk-M+1))(2.27a)

alkyalk—1) alk—M+1)

©2001 CRC Press LLC



and applying Equation 2.26 as

E(a’(k)) (2.27b)

= (zaz(k)pl(a(k)))( Y pz(a(k—l)))...( D pM(a(k—M+1)))

a(k) a(k—1) alk—M+1)

where f(x) of Equation 2.21b is the quadratic function a?(k), and a(k), atk — 1), ...,
a(k — M+ 1) also stand for the corresponding random variables, according to the
notational convention assumed.

Take now the sum of p(x) given by Equation 2.11 over all the possible outcomes
of the random variable X, that is, for all x € Q, where Q is the discrete-valued
sample space of the random variable X. We then get

Yop) = Y Y P(X=2)8(x-2) = Y P(X=x) =1 (228

xeQ xeQze Q xeQ

because the event that the random variable X takes on one of the values x € Qis a
certain event.

Note that the relation 2.28 can be applied to each of the expressions

2 p.(a(k-1)), ..., 2 pu(a(k—M +1)) occurring in Equation 2.27b. In

fact, each of these e%f)iﬂéééﬁons is equal to one. Consequently, Equation 2.27b
simplifies to

E(d’(k)) = Y a’(k)p (a(k)) (2.29)

a(k)

Explanation 2.2

Assume that our random variables a(k), a(k — 1), ..., a(k — M+ 1) (here the
notational convention with the use of small letters for random variables is used) take
on only two values, —1 or +1, with the same probability, 1/2 . The sample spaces
Q for these random variables consist of only two elements, —1 and + 1. Moreover,
relation 2.28, for instance, for a(k — 1), looks then as

Y pak-1)= Y Y PAK-1)= 2)8(a(k-1)-2)

a(k-1)e {-1,1} ak-=1)ye {-1,1} ze {-1,1}
S P(A(k—1)= a(k—1)) = P(A(k—1)=-1) +P(A(k - 1)=1)=

Al INe 51 11

=1

DN =

+

N —

Observe also that in the above equation, two different notations, A(k — 1), for
the random variable, and a(k — 1) for its outcome, are used to avoid any calculation
errors that could arise by using exclusively small letters.

Knowing that the sample space of the random variable a(k) consists of two
elements, —1 and +1, we can rewrite Equation 2.29 as
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E@() = (-1 3+ (175 = 1 (2.30)

So the element E(a*(k)) in the matrix 2.20 is simply equal to 1.

Consider now the next element in the matrix 2.20, E(a(k)a(k — 1)). Using
Equation 2.21b, it can be written as

E(a(k)ak=1))= > ... Y a(k)a(k-1) - p(a(k), a(k-1), ..., a(k =M+ 1))
alkyatk—1) alk—M + 1)

(2.31a)

and furthermore, applying Equation 2.26 as

Ea®atk-1)= (¥ ¥ at®atk-1)pi(a)psati-1))  @31b)

a(k)ya(k—1)

(2 -3 T putatk-m+1)

a(k-2) a(k—M+1)

By the appliction of relation 2.28 to the sums Z pila(k-3)), ...,

alk—=2)
Z pu(a(k—M + 1)) in Equation 2.31b, the latter simplifies to

alk—M+1)

E(a(ka(k-1))= Y 3 a(k)atk-1)p,(ak)p(atk-1))  (2.31c)

a(k)a(k-1

- (za(k)p1<a<k>)>( Y. atk-Dpa(ak-1)

a(k) a(k—1)

Finally, substituting the corresponding values for a(k), p,(a(k)), a(k — 1), and
p.(a(k — 1)) in Equation 2.31c, we get

E(a(k)a(k—-1)) = ((_1)%+(+1)%)((_1)%+(+1)%) =0-0 = 0(2.31d)

So that the element E(a(k)a(k — 1)) in the matrix 2.20 equals 0.

Using the same methodology as that used in calculations of elements E(a?(k)
and E(a(k)a(k — 1)) to calculate the remaining elements of the matrix 2.20, we
arrive at such a result that the elements on the diagonal of the matrix E(a(k)aT(k))
are ones and the remaining elements are zeros. That is, the matrix E(a(k)aT(k)) has
in this case, the following form:
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100...0

010...0
Eak)-a' (k) = (001 ..0 (2.32)
000...1

Consider now two sets of discrete-valued random variables {X X5, ..., X} and
{X,- i1s Xias wees X,,], which are statistically independent, that is,

p(x) :p(xl’ x2’ LRRS1 xi’ ‘xi+l7 xi+2’ ceey xn) :pl('xl9x29 [RXE} xi) : p2('xi+l’ xi+27 "'9xn)
(2.33)

take into account a function f(x) dependent upon the random variables X|, ..., X,
X1, ---» X,, and calculate the expected value of this function. Using Equations 2.21b
and 2.33 gives

E(f(x) = Y .. Y . fOpi (X ooy X)) - 2Ky -or X,) (2.340)

X, X X X,

i il

Furthermore, assuming in Equation 2.34a that the function f{x) can be expressed
as fix) = filxy, ..., x) * (X415 .., X,), WeE can rewrite expression 2.34a as

E(f(X)) = E(fl(xl’ teey xi)f2(xi+l’ "'7xn))

= (2...;f1(x1, cees X)) Pr (X, ...,x,-)) (Z

X, X

-~-2f2(xi+17 v X)) P2 (X 'xn))
Xn

i+l

= E(fi(x1 o0 %)) - E(f2 (X415 -005 X))

(2.34b)

Example 2.3

Consider the following expression:

ap app dg| | X
T
X -A-X =[xy, 0 x] Ay Ay Ayl | Xy

As) Az Azz| | X3

Note that the above expression is a scalar-valued one, although its com-
ponents are vectors and a matrix. Assume that these components represent two
sets of random variables. That is, the vector
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X1

X = |y,

X3

represents a vector-valued random variable

X,
X = X,
X,
Similarly, the matrix
a, Ap ay
A= Ay Ay Ay
as axn Az

represents a matrix-valued random variable

Al] AIZ A]3
AZ] A22 A23
A}] A32 A33

In what follows, we use the notational convention for random variables
with the use of small letters; that is, we treat the components of xT-A-x as the random
variables. Further, we want to calculate the expected value of this expression. So
we write

E(xT -A - X)
=E((x1a11 + X0y, + X3a31) X1 +(X1a15 + X505 + X303,) X+ (X1a 13 + X055 + X3d33) X3)

=E(XX,a 4+ XX [ Ay +X3X A3, +X X001y F X0 Xy Aoy HX3X0 030+ X X303+ X2 X 3003+ X3X3053)
To proceed further, we need an extension of the property 2.16a to the multi-

variable case and discrete-valued random variables. Using 2.21b, we get such a
result, because, assuming fix) = fi(x) + --- + f,(x), in this expression, we have

E(f(x)) = E(fi(X) + -+ f,(x)) = . 2 ([1(x) + -+ [.(x))p(x) (D)

= 3 X (SAp0 o fuxpx0) =
=D X LOpX) + e+ Y Y [u()p(x) = E(f1(X) + -+ + E(f (X))

XIX

©2001 CRC Press LLC



Using the above property in the previous expression, we now get

E(x"A-X) = E(x;x,a;,) + E(xpx,a) + E(x;%,a5) + E(xX,%,0,,) + E(,%,d5,)
+ E(x3x,a3) + E(x,x30,3) + E(X,X3053) + E(x3x3a33)

Furthermore, we assume that the two sets of random variables, corresponding
to the matrix A and to the vector X, are statistically independent. This assumption,
according to relation 2.34b, allows us to rewrite the expression presented above in
the following form:

E(XT'A'X) = E(xx)E(ay) + E(xx)E(ay) + E(x3x)E(ay) + E(xx,)E(ay,)
+ E(xx5) E(ay)+E(x305) E(azn)+E(x 1 x3) E(a3) +E(x,x3) E(ay) + E(x3x3)E(as;)

Note that each of the expected values E(a,,), E(a,,), ..., E(as3), in the above
expression is a real number. Using the property expressed by Equation 2.16b, we
can write E(xT-A-X) in an equivalent form:

E(x"A-X)=E(x,E(a;))x,) + E(x,E(ay)x,) + E(x;E(as)x,) + -+ E(x3E(as;)x3)

Applying the result regarding the expected value of a sum of functions derived
in this example, we can put the latter expression into the following form:

E(x"A-x)= E((x,E(ay) +x,E(ay) + x;E(az))x,) + -
+ E((x,E(a3) + x,E(ay) + x3E(ass))xs3)

E(ay) E(ay,) E(a3)
= E[x"- E X X XX - X
(ax)|* E(ay)| X2 E(ax)|*s

E(as) E(as) E(as)

E(ay)) E(ay,) E(a;)
= E|X" | E(ay) E(ay) E(ay)| "X | = Ex" E(A) %)
E(ay) E(az,) E(as)

The conclusion from this example is that, when the sets of random variables
represented by the vector x and the matrix A are statistically independent, then we
can write

E(x'-A-x) = E(X' -E(A)-x)

Note that the result of Example 2.3 is not restricted to vectors x having three
elements and matrices A of order 3 X 3. This result can be generalized to any number
n of the elements of the vector x and order n X n of matrix A, accordingly.
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Using in expression 2.18 the result given by Equation 2.32 and the property
derived in Example 2.3, generalized to n = M, we get

E((g,—c(k)" - a(k)-a'(k) - (g, - ¢(k))) (2.35)

= E((g,—c(k)" - E(a(k)-a'(k)) - (g, —c(k)))

100...0
= E| (g, -ct))" [0 100l g ey
000...1

= E((g,-c(k)" - (g.-c(k)))

In derivation 2.35, we assumed that the transmitted symbols a(k), ..., a(k — M
+ 1) were statistically independent of the adjusted transversal filter coefficients c,(k),
... Cy_ (k). Further, both the sets were treated as the sets of random variables.
Moreover, as seen in the example below, when a set of random variables represented
by a vector y is statistically independent of a set of random variables represented
by a matrix A, then the set represented by the vector

o 0 -0 Vi B
X =ay+p = 0 o 0f Y2l 4 B (2.36a)
O O o a‘n y/l B/Z
where o, ..., o, and B, ..., B, are some real numbers, is statistically independent

of the set represented by the matrix A as well. The transformation x = ay + 8
given by Equation 2.36a, applied in Equation 2.35, had the following form:

-10 -0 co(k) 2(0)
X = gL_C(k) — 0 -1--0 Cl(k) + g(l) — —C(k)+gL(236b)
0 0 - -1 |ey_i(k) g(M-1)
Example 2.4
Consider a set of random variables y,, ..., y,, and assume that these variables are
statistically independent of random variables a,,, a5, ..., a,,, being elements of a
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matrix A of order n X n. Furthermore, assume that the random variables, represented
by the vector y, are transformed using the relation 2.36a into a set, of which elements
form a vector x. We show that the resulting set is also statistically independent of
the set a,, a,,, ..., a,, To this end, we start with the relation

pya(yl’ cees Yo A1 A5 <00 ann) = Py()ﬁ, ceey yn) : pa(a117 Ayps -- s ann) (I)

describing the statistical independence of the random variable sets, see Equation 2.33.
The objective is to find the probability density function p,, (x,, ..., X,, @1, Q125 - --> Qpy)-

ooy Ay

In the expression above, p (-) and p,(-) are the probability density functions of
the random variable sets {yl, oo y,,} and {an, Aigs ooy a,m}, respectively.

To proceed further, we need now to recall one result from the literature regarding
the transformation of random variables (see, for example Reference 69). Applying
this result in our case, we say that we have the set of random variables y,, ..., y,,
a, Ay, ..., a,, with the joint probability density function p, (y;, ..., Y,» Q115 G125 -+
a,,); further, we transform this set of random variables into another set x,, ..., x,,
a;, a, ..., a,, related to the previous one by the functions

X = fl(yla cees Y A1 Ay - ey ann)
Xp = fn(yb cees Y A1 Ay vees ann)

ay = Ve oo Y @11y Apg,y - ons Qyy)

A = (Vi oo Yoo Q115 A1y ovns Q)

ayy = fnn(yb coos Yo Qg Ay -ees ann)

Moreover, we assume that the above functions are single-valued and invertible,
and have continuous partial derivatives as well. So there exist the inverse functions

1

Y1 =fl (x]’ ces Xy Ayp, Ay veey ann)
-1

Yn =fn (xh ceey Xy Ayp5 Aoy vees amz)
_ 1

an _fll(xlv ceey Xy A1 Aoy nns Ay
1

Ay =f1(X0 ooy Xy App Ay ooy Ay

: —1
Anp =fnn(-x17 ceey Xy Ay A5 -e ey ann)

We assume also that the inverse functions are single-valued with continuous
partial derivatives. Then, the joint probability density function p,, for the set x, .
X, Ay Ayas ---» A, 1S given by the following expression:

.oy
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pxa(-xl’ cees Xy Ay Aoy -~~’ann) (II)

= py3i= 1O y= £ Oan= G an= fiu()s oo dw= Fau)I

where |J| is the absolute value of the determinant of the Jacobian matrix of the
transformation considered,

Af1() () afu()

ox, ox, ox,
If1() A7) Ofm()
J=1"9x, 0x, d0x,

A1 () af3 () Ofml)

| da,, Jda,, da,, |

Now, returning to Equation 2.36b and completing the vector x of random vari-

ables x, ..., x, with the remaining random variables a,,, a5, ..., a,,, we get

X 7_1 O o eee e e d Vi B,

X, 0 —1 -++ cor eee enn Vo B,

S I | £ 4

ap, Pl 1 Hlan 0

ap 1 ap 0

Apn —O 1— 7anr17 ,O,

Vi co(k) B g(0)

Ya| — ¢ (k) , B> - g(1) and n = M

Yn CM—I(k) Bn g(M_l)
It follows from the above matrix equation that

xp = fi() = -y + B,
Xy = fol) = =y + B,

n = fn() = _yn+Bn

=
|

ay, = fu()= ap

ap = fi(t) = ap
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Hence, the inverse functions are given by

yi=fil()=-x+B
y2 = f5() = —x,+ B,

Vo= ful () =—x,+B,

ay =f;}()= ay

ap = f;;() = ay
Ay = f;i:() = ()

Furthermore, applying the latter result for calculation of the Jacobian matrix of
the transformation, we arrive at

= O oo eee e e d 1
yo |8 -l (on
1
;O lg nn+n

The determinant of this Jacobian matrix is given by
gl = D™ = (-1)"

Using the above result in relation (II) of this example, we get

pxa(xb-“; Xns A11s A12s--ey ann)

n —1 —1
= DT Py = A1 yi= [ an, an, s ay,
Substituting then p,, given by (I) into the above expression, we arrive at
pxu('xl’---’ Xps A1 A1yeee5 Apy
n —1 —1
= DT patyi= A0, va= £ O)palan an s ay,

On the other hand, using the same procedure and expressions exploited earlier
to the transformation of random variables y,, ..., y, into x,, ..., x,, it can be easily
shown that

pexs, o x) = (D] pyi= 11Oy 11D
holds. And this result, applied in the previous equation, leads finally to

pxa(-xl’ "~’xn’ all’ alZ’ ey ann) = px(xb ceey xn)l’a(au, alZ’ ceey ann)
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which expresses the statistical independence between the sets of random variables
{xl, x,,} and [a“, Ay, oy a,m}.

Consider now the second component in Equation 2.17. The expected value of
a'(k) - (g, — c(k))uT (k)gyin this component can be written as

E(a' (k) (g, -c(k)u' (k)gy) (2.37a)
= E((a(k)((0) = co(k)) + -+ a(k— M + 1)(g(M ~ 1) — cyy_,(k)))
“(got+alk)atk—1)g(0, 1)+ -~ +a(k)a(k—1)---
catk—M+1)-g(0,1,2,...,M—-1)))

Multiplying the expressions in Equation 2.37a and then applying the property (I)
proved in Example 2.3, we get

E(a' (k) (g, —c(k)u' (k)gy)
= E(a(k)(8(0) - co(k))goo) + E(a(k)(g(0) — co(k))a(k)alk - 1)g(0, 1)) + ...
+ E(a(k)(g(0) —co(k))a(k)a(k—1)--alk—M+1)g(0, 1,2, .... M- 1)) + ...
+E(a(tk—M+1)(g(M — 1)=c),_ (k))a(k)a(k—1) -
calk—M+1)g(0,1,2, ..., M—1))
(2.37b)

Furthermore, using the assumed statistical independence of the sets of random
variables {a(k), a(k — 1), ..., atk — M + 1)} and {cy(k), ¢,(k), ..., ¢;y_,(K)}, and the
methodology used in Example 2.4, one can show that the sets of random variables
la(k), ak — 1), ..., atk — M + 1)} and {g(0) — ¢,(k), g(1) — ¢,(k), ..., gM — 1)
- cM,l(k)} are statistically independent as well. Applying this fact in Equation 2.37b
leads to

E(a' (k) (g, —e(k)u' (k)gy)
= gooE(a(k))E(g(0) - co(k)) + g(0, DE(a’(k)a(k - 1))E(g(0) - co(k)) + -+
+g(0,1,2,.... M- l)E(az(k)a(k— 1)-alk—M+1))- E(g(0)—co(k)) + -+
+g(0,1,2,....M-1)E(a(k)a(k - 1)---a2(k—M+ 1)E(gM—-1)—cy_,(k))
(2.37¢)

Observe now that applying the statistical independence property of the trans-
mitted symbols a(k), ..., a(k — M + 1 expressed by Equation 2.26, we can write
the expected values E(a*(k) - atk — 1)), ..., E(a(k)atk — 1) --- a®(k — M + 1)),
occurring in Equation 2.37c¢, in the form

2 2
E(a (k)a.(k— 1)) = E(a (k)).E(a(k— D) (2.38a)
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E(@(K)a(k—1)--a(k—M+ 1)) = E(@*(k)E(a(k—1))--E(a(k—M + 1))

(2.38b)

E(atk=Da(ba(k-1)) = E@k)E(@(k=1) (2.38¢)

E(a(k=Da(k)a(k—1)---a(k— M + 1))=E(a(k))E(a*(k=1))---E(a(k— M + 1))
(2.38d)

E(a(k)a(k=1)--a*(k—M + 1))=E(fz(k))E(a(k—1>>-~~E(a2(k—M 1)) (2.38¢)

Moreover, note that the remaining expected values in Equation 2.37c, involving
single transmitted symbols, equal zeros. This is because

E(a(k)) = E(a(k—1)) = ---= E(a(k—M + 1)) = (—1)-%+(1)é = 0(2.39)

The result (2.39) can be also used in all the expressions 2.38 because they consist
of at least one multiplier of the form mentioned in Equation 2.39 times some other
components. Using Equation 2.39 in the expressions 2.38 leads to the conclusion
that all the latter expressions equal zeros. Furthermore, using this result and that
given by Equation 2.39 in Equation 2.37c allows us to say that

E(a'(k)- (g, —c(k)u' (k)gy) = 0 (2.40)

Thereby, the second component in Equation 2.17 is equal to zero.

It remains now to consider the third component of Equation 2.17. To this end,
note that the product (ung)2 can be expressed as

(uigy)’
= (goo+ (0, Da(k)a(k=1) +---+ g(0, 1, ..., M=Da(k)a(k—1)---a(k —M + 1))
-(goo + 200, Da(k)a(k—1)+ ---+g(0, 1, ..., M—Da(k)a(k—1)---alk —-M + 1))
= goo+£°(0, Da(k)(a(k—1))"+g*(0, 2)(a(k)a(k—2))" + -

g (M-2,M-1)(atk—M+2)atk—M+ 1))+ ...
+2°00,1,2,..., M=) (a(k)ak=1)---a(k =M+ 1)) + 28008 (0, Da(k)a(k—1) +---
+28002(0, 1, ..., M=Da(k)a(k—1)---atk —M+ 1)
+2g(0, 1)g(0, 2)a*(k)a(k—=1)a(k—2) + -+
+2g(0,1, .., M-1)g(0, 1, .... M - 2)a*(k)a’ (k- 1)---a(k -M+ 1) + ---
+2g(0,1, ..., M-1Dg(1,2,.... M=Da(k)a*(k—1)---a’(k—-M+ 1)
©2001 CRC Press LLC (241a)



Hence, under the assumptions regarding the properties of the transmitted sym-
bols, and proceeding similarly as in considering the first and second components in
Equation 2.17, we get from Equation 2.41a

E((u;gy))
= g2+ 820, )+ g% 0,2)++g (M=2,M—=1)+ - +g%0,1,2, ... M—1)
(2.41b)

By introducing a function R, given by

Ry=g2+8°(0, 1)+ g%(0,2) ++ g (M=2,M— 1) ++ %0, 1,2, ... M— 1)
(2.42a)

we can also write Equation 2.41b in the following form:

E((ujgy)’) = Ry (2.42b)

Finally, returning to Equation 2.17 and introducing in it the results of Equations
2.35, 2.40, and 2.42b, we arrive at

mes(k) = E((g,- (k)" - (g, — (k) + Ry (2.43)

To proceed further, let us now recall the rule for changing the transversal filter
coefficients given by Equation 2.2b. We rewrite this rule in the vector-form and with
the transmitted symbols a(k — i) instead of x(k — i), i =0, ..., M — 1, as

c(k+1) = (k) +20rk) - a(k) (2.44a)

Performing the substitution of k' for k + 1 in Equation 2.44a, and renaming
then k' as k, and substituting r(k) given by the expression (2.8), we obtain

c(k)= c(k-1) +2a(a" (k-1) - (g, — c(k=1)) +u" (k-1) - gy + v(k-1)) - a(k—1)
(2.44b)

Substituting Equation 2.44b into Equation 2.43, we arrive at

mes(k) = E(((g,—c(k-1))" =20a" (k- 1a" (k- 1)(g, —c(k=1)) (2.45a)
—20a"(k—-Du'(k=1)-gy-20a" (k- 1)v(k-1))
(g, c(k-1)) —20a(k - Da' (k—1)(g, - c(k-1))
—20a(k—1u"(k=1)-gy—20a(k—1)v(k—1))) + Ry
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Note that the fact that the transpose of a sum of vectors is equal to the sum of
the vectors transposed was used in Equation 2.45a. Moreover, the fact that a number
multiplied by a vector (for example aT(k — 1)(g, — c¢(k — 1))aT(k — 1), being a
number multiplied by the vector aT(k — 1)) can be also represented in the reverse
order, that is, as this vector times the number applied.

Performing all the multiplications in Equation 2.45a, applying then the assump-
tions regarding the statistical independence of a and ¢, and furthermore exploiting
the fact of the binary form of the transmitted symbols, assuming values: —1 and
+1 (which, among others, gives aT(k — 1) a(k — 1) = M), we obtain from Equation
2.45a the following result:

mes(k) = E((g, —c(k=1))" - (g, —c(k=1))) - (1 — 4o + 40’ M) + 40’ MR,
+80°MgE(v(k—1)) + 40’ ME((v(k—1))") + Ry
(2.45b)

Finally, using Equation 2.43 and the observation that 40?MRy+R, = (1 — 4o
+ 402M)R\+ 40R, in Equation 2.45b leads to

mes(k) = (1 —40+40°M)mes(k—1) +4aRy + 80 Mgy - m, + 40 Mm,,
(2.45¢)

where m, and m,, are the mean values of the random variables V(k — 1) and (V(k
- 1))2, respectively, that is,

, = E(V(k-1)) (2.45d)

3
I

and

m,, = E(V(k-1)%) (2.45¢)
With regard to m, and m,,, using another terminology,® it is worth noting that
they are the first and the second moment, respectively, of the random variable V(k
— 1). These moments are independent of the discrete time k, when the random
process {v(k — 1), vk — 2), }, of which outcomes we denote using small letters,
{v(k — 1), vk — 2), }, is a discrete-time wide-sense stationary (WSS) process.

Before defining the WSS random process, we would like to draw the reader’s
attention to the notational convention we will also use in what follows. That is, we
shall use small letters for denoting a random process, when this will not cause any
confusion. Note that the same terminological convention was already used in the
case of random variables.

Now returning to the definition of the WSS random process, we start with a
more obvious definition of stationarity, that is with the strict-sense stationarity
property. With regard to this property, we say?* that a discrete-time random process
{X(k), Xk —1), X(k — 2), } is a strict-sense stationary process if the probability
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density function of each of the random variables X(k), X(k — 1), X(k — 2), ... is
independent of time, and the joint probability density function of any set of the
above random variables depends only upon the time differences related with these
variables. That is, in the case of considering, for example, X(k) and X(k — 2), the
latter function depends only upon the difference Ak = k — (k — 2) = 2, but not
upon k and/or k = —2. Further, we say that a discrete-time random process is a
wide-sense stationary (WSS) one when the first condition is satisfied, and the second
is satisfied at least for any set consisting of two random variables.

Note that the wide-sense stationarity implies that the mean value (expected value)
of the random process

m, = E(X(k)) = E(X(k-1)) = E(x(k-2)) = ... (2.462)

does not depend upon time, that is, it is a constant equal to the value of the first
moment. Furthermore, the so-called autocorrelation function (defined here for real-
valued processes),

R, (k,k-1) = E(X(k)X(k—1i)) = R,(i) (2.46b)

is then a function of only one argument, being the time difference i = k — (k — i).

To use the result (2.46b) in Equation 2.45e, observe first that, when i = 0, the
autocorrelation function is identical with the second moment of a random variable.
Therefore, m,, = R, (0) = const. That is, the fact that m, = const follows from the
wide-sense stationarity property of the random process {X(k), Xk—1),X(k—2),.. }

Example 2.5
Consider the difference equation
x(k) = ax(k-1)+b
where a and b are real numbers. Substituting a new variable k' = k — 1 into this
equation leads to
x(k'+1) = a(k)+b
Now dropping the prime at k in the above relation, we get
x(k+1) = ax(k)+b

Moreover, assume the starting point in the latter equation at k = 0. To solve this
equation, we can use, for example, the Z-transform method.!® What we need is the
following relation'*:

Z{x(k+ 1)} = z(Z{x(k)} - x(0))

where ZH means the one-sided Z transform (see Section 1.3). Applying this relation

in the previous equation, we get
bz

72(X(z) —x(0)) = Z{ax(k)+ b} = aX(z)+Z_—1
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because Z[b}, or more precisely, Z|e(k)b|, where £(k) is the standard step function
(see Figure 1.5 in Section 1.1) equals bz/(z — 1). Moreover, the Z transform satisfies
the linearity property.

Solving the latter equation for X(z), we arrive at

=20 bz _w(0), bz bz
z—a (z—-a)(z-1) z—a l-az-1 l-az-a

Exploiting the Z transform pairs

1-e(k) e ——
z—1

and

in this equation, we get finally

x(k):a"(x(O)— b )+ b o r-o012 .
l1—-a 1—-a

The result of Example 2.5 will now help us to solve the difference equation
2.45c. This is the difference equation of the first order of the same form as that
which we solved in Example 2.5, with x(k) and x(k — 1) now identified with mes(k)
and mes(k — 1), respectively, and with a now equal to (1 — 4o + 402M) and b
equal to 4aRy+8c2Mgym, + 402Mm,,, accordingly. Using the final result of
Example 2.5, we get the following solution of the difference Equation 2.45c:

40.R M +4o’M
mes(k) = (1—40L+40L2M)k(mes(0)— @ N+8Za(lg°_°’:;‘5 o m”) 2.47)
4Ry + 80L2Mg00mV + 40c2Mm2V

4o(1 —oM)

where mes(0) is the initial value of mes(k) at the starting point k = 0.
Let us draw a few conclusions from the solution given by Equation 2.47:

1. Note that the solution for the linear case, that is for a linear echo path,

can be obtained from Equation 2.47 by assuming in it Ry = 0 and gy, =
0. We get then the following result:

(2.482)

mes (k) = (1 —40+ 4a2M)k(mesL(O) B 0LMm2v) N oMm,,

1-oM 1-oM

2. Observe from Equation 2.47 that mes(k) converges, that is, mes(k)
decreases when k — oo, when the condition

1 —do+40’M| <1 (2.48b)
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holds. Furthermore, note from Equation 2.48a that the same condition for
convergence is needed in the case of a linear echo path. Independently of
the case of linear or nonlinear environment, the condition for mes, (k) or
mes(k) to decrease is identical.

Solving inequality 2.48b for o assumed to be a positive real number,
we can express the convergence condition 2.48b equivalently as

O<ac< Ai/[ (2.48¢)

3. According to the theory of stochastic processes (see, for example, Chapter 3
of Reference 24), mes(k) or mes,(k) can be interpreted as the power of
the stochastic process e(k) — é(k), with e(k) as a nonlinear or linear echo
response, accordingly. We call this power for k — oo the residual echo
power. It follows from Equations 2.47 and 2.48a, respectively, that the
residual echo powers in the nonlinear and linear echo environments are

given by
Ry +20aMgym, + oMm,,
) = 2.48d
mes(=) Lo (2:484)
and
oaMm,
= u 24

mes; (o) oM (2.48e)

accordingly. Comparing Equation 2.48d with Equation 2.48e, we observe
that mes(cc) > mes, (), that is, the residual echo power in the case of
nonlinear echo environment is greater than that in the case of linear echo
environment.

It is also worthwhile to compare the residual echo power with the
power of the received signal (together with the additive corrupting noise).
Because the latter power is nothing other than m, , we get from Equations
2.48d and 2.48e

rre = IOIOg(M)

my,

1010 (RN+2(ng00mv+ aM

(1-aM)m,, 1- on) (2.480

and

(2.48g)

rrey

IOIOg( oM )

1-oM
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respectively. In Equation 2.48f, rre means the relative residual echo power
in the nonlinear echo environment, and rre, in Equation 2.48g the similar
measure for the linear echo environment. Moreover, log in the above two
equations means the logarithm with a base equal to 10.

4. The rate of convergence of an adaptation algorithm can be defined, as in
Reference 46, by the coefficient v,;,, which is a number of iterations,
required to reduce the residual echo by 20 dB. To find this coefficient,
we must solve the following equation:

mes(vy)\

On assuming

Ry +20aMgym, +aMm,,

2.48i
mes(k) » T oM (2.481)
in Equation 2.47 or
oaMm,, .
k : 24
mes, (k) » 7= (2.48))

in Equation 2.48a, and applying then Equations 2.47 and 2.48a in Equation
2.48h to solve for v,,, we get

)
Y20 = Jog (1= 4o+ 4o,M)

(2.48K)

in both the cases. Because v,, must be an integer, we take as this number
of iterations the nearest integer greater than or equal to the real number
provided by expression 2.48k.
The residual echo power expressed by mes(eo) or rre, and the rate of convergence,
V,0, are two very important measures of performance of any echo canceller adaptation
algorithm. Between these measures, there is a fundamental tradeoff, for the class of
algorithms considered, in the sense that, when the speed of convergence is made
better, this has, in consequence, the worsening of the rest echo after adaptation. In
other words, when the value of v,, decreases this immediately causes the increase
of the value of mes(e), as illustrated in Figure 2.21.
In Figure 2.21, the functions v,, and mes,(e) for the linear echo environment are
sketched versus the amplification coefficient a.. From the curve for v, it follows that
v, decreases when the amplification coefficient o increases from the values near zero

to the value equal to % Al/l . At the same time, as the curve for mes, (o) shows, the value
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FIGURE 2.21 Sketch of the functions v,, and mes, (=) versus the amplification coefficient o.

of the rest echo power increases. So really, we have to work with the tradeoff between
the parameters v,, and mes; (o).

In the range of values of oc( 0, % Ai/[ >, the functions v,,(0t) and mes, (°)(o) change

11 1
2M' M
case. Here the values of both functions increase when o increases. However, the
latter range is of no practical importance because mes,(*) = m,, holds in it (see

Figure 2.21).

The smallest value of the parameter v,, is approximately equal to 4, 61M (see
Figure 2.21). That is, the minimal value of v, is proportional to the memory length
of the echo path. This result is, however, of no practical importance because the
values of oo must be so chosen to be very small to ensure a proper attenuation of
mes,; (%) with respect to m,,, at least at the level of —20 dB. Furthermore, it can be
shown that the values of a are then of order 274 =+ 2713, Moreover, for such very
small values of o, good approximations for mes,; () given by expression 2.48e and
Vv, given by expression 2.48k are

their values in opposite directions. In the next range of 0L< ), this is not the
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mesi (<) _ om (2.481)

my,

and
1.15
Vy = T (248m)

respectively.

The tradeoff between mes,; (c°) and v,, is evident when looking at Equations 2.481
and 2.48m.

As already mentioned, when the condition 2.48i is satisfied, then the expression
for the parameter v, is the same in both the cases of the linear and nonlinear echo
path environments. This expression is given by expression 2.48k and illustrated on
the left-hand side of Figure 2.21. The difference between the linear and nonlinear
echo paths occurs with regard to the second parameter, mes, (). For the nonlinear
echo path, this parameter as a function of o, according to Equation 2.48d, is sketched
in Figure 2.22. Comparison of the curves mes;()(o) of Figure 2.21 and mes(>)(c)
of Figure 2.22 shows that the latter starts with the value R, at oo = 0, and increases
more rapildlly than the curve mes,;(*)(0) to achieve the value 2R + (m,, + 2g,m,)

for o = QM

Consider now the influence of the echo path nonlinearities on the residual echo
power in more detail, and take for this purpose the relative measure rre, but with
the logarithm dropped for simplicity. From Equation 2.48f, we have then

rre = :;Nvl —IOLM " i_é:vl —locM ’ zii’f:”l - ]ZM 1 ?]gM (2492
where
Ry = Ry— g (2.49b)
and
rre = 10log(rre') (2.49c¢)

The component g%, is excluded in Equation 2.49b from R, given by Equation
2.42a because it is responsible for the transmitted pulse asymmetry. In what follows,
the influence of the pulse asymmetry is considered separately. Moreover, the relation
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FIGURE 2.22 Sketch of the function mes(eo)(ct) for the nonlinear echo path.

between the newly introduced parameter rre’ and the parameter rre is given by
Equation 2.49c.

Proceeding further, we can use Equation 2.49a to determine when the particular
component coming from the echo path nonlinearities (excluding the pulse asymmetry),
from the transmitted pulse asymmetry, and from the combined transmitted and received
pulse asymmetry can be neglected, compared to the component oM /(1 — oM) as
the relative residual echo power in the linear echo environment (see Equation 2.48g).
Hence, we can write the following inequalities.

1. To neglect the component related with the echo path nonlinearities
(excluding the pulse asymmetry), the inequality

R’N 1 oM

—_—— 2.50
m2v1—ocM«1—ocM ( 2)
must be satisfied. Furthermore, one obtains
N «oM (2.50b)

from inequality 2.50a.
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2. The inequality

So_ 1 _aM
my,l—oM 1-aM

(2.51a)

must be satisfied to be able to neglect the component related with the
transmitted pulse asymmetry. Simplifying inequality 2.51a gives

«oM (2.51b)

3. Because g, as well as m, can be negative, we take in our consideration
the absolute value of the product g, - m,, and compare it with the power
of the signal v(k), m,, Returning to Equation 2.49a, we need

2|gpom,| oM « oM
m,, 1l-oM 1-oM

(2.52a)

to be satisfied for neglect of the component related with the combined
transmitted and received pulse asymmetry. Furthermore, we get

l8oom ] 1 (2.52b)
m2v

from inequality 2.52a.

The importance of inequalities 2.50b, 2.51b, and 2.52b lies in the fact they
determine quantitatively the conditions under which the echo path nonlinearities and
the signal asymmetry do not disturb the behavior of the linear echo canceller. When
these inequalities are not satisfied, then to obtain the required echo attenuation, one
needs to implement a nonlinear canceller.

Note that, when only the inequality 2.51b is violated, one has to implement only
one additional tap more compared to the linear echo canceller, to cancel the dc
component g,,. Therefore the echo replica é(k) in this case will assume the following
form:

e(k) = a'(k)-e(k)+1-c,,(k) (2.53a)

which is the modified expression 2.7b, where the dc component ¢y, (k) for compen-
sation of g, is added to it. This component represents, of course, the additional tap
just mentioned. Furthermore, subtracting é(k) given by Equation 2.53a from e(k),
expressed by Equation 2.7a, and using Equation 2.8, we get as an expression for
the residual signal
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r(k) = a' (k) - (g, —c(k)) +ui (k) - (gy1—coo(k)) + 03 (k) - gya + v(k) (2.53b)

with u,(k) = 1 and u,(k) = [a(k)a(k = 1), atk)atk — 2), ...,atk — M + 2)atk — M + 1),
ey a(kyatk — 1)+~ atk — M + 1], and with gy, = gy and gy, = [g(0, 1), g(0, 2),
s M —=2,M—1),...,80,1,2, ..., M - I)F. More generally, we assume here,
and in what follows, that the vector u,(k) represents that part of the vector u(k) that
is involved, as shown in the expression 2.53b, in the compensation of some nonlinear
part of the nonlinear echo. In Equation 2.53b, this is just the dc component u; (k)-gy,
= 1-g50 = &op Which has to be compensated by the adapted dc component
u; (k) coo(k) = 1-cyo(k) = cyy(k) generated by the nonlinear canceller. Moreover, the
vector u,(k) represents the remaining part of u(k), that is not involved in nonlinear
compensation. So we can write

u(k) = [u](k), us(k)]" (2.53¢)

to be consistent with the definition of u(k) given by expression 2.5b. Similarly, to
be consistent with the definition of g, expressed by 2.5d, we write

gy = [ghn gl (2.53d)

That is, as in the case of u,(k) and u,(k), gy, and g,, are the corresponding parts
of the vector g, which are and are not involved in nonlinear compensation, respec-
tively. Furthermore, note that, with the notation just introduced, the expression 2.9
for the difference between the echo signal and echo replica can be rewritten as

e(k)—2(k) = a' (k) - (g, — (k) +u; (k) - (gy — ey(k)) +u3(k) - gy, (2.53€)

where the vector c,(k) can be viewed as an complement of the vector ¢(k) for an
adaptive linear transversal filter (see Equation 2.5e) to describe an adaptive nonlinear
transversal filter such that the linear part of the latter filter is described by the vector
of coefficients c(k) and its nonlinear part is described by the vector of coefficients
cy(k). The structure of the vector cy(k) is then

en(k) = [coo(k), cor(k), cor(k), vvs ar—aar—1(K)s oo Cona, -1 ()] (2.530)

reflecting the structure of the vector g, (see Equation 2.5d). That is, the element
coo(k) in expression 2.53f corresponds to g, in expression 2.5d, ¢, (k) in expression
2.53f to g(0, 1) in expression 2.5d, and so on. Eventually, as in, for example,
expression 2.53b, this vector does not consist of all the possible 2¥ — M elements.
It can be shorter than the vector g,.

The nonlinear transversal filter just introduced, with only one additional tap
compared to the linear filter, for cancelling the dc component, is illustrated in Figure
2.23.
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FIGURE 2.23 Adaptive nonlinear transversal filter with nonlinear part consisting of only
one tap cy(k) for cancelling adaptatively dc component.

Consider once again the difference between the echo signal and echo replica
given by Equations 2.9 or 2.53e, and take the expected value of it. That is, take into
account the following:

[E(a” (k) (g, - c(k)) +u’ (k)gy)

for a linear canceller
E(e(k)—2e(k)) = SE(a’ (k) (g, —c(k)) + (2.54a)

+uy (k) (gy1 — ey (k) + w3 (k) gy,
for a nonlinear canceller

Using the assumptions regarding the random vectors a(k), u(k), c(k), and extend-
ing the statistical independence property also to the random vector ¢,(k), we get
from Equation 2.54a

200 for a linear canceller
E - k)) for a nonlinear

E(e(k) (k) = {7800~ o) (2.54p)
canceller possessing a tap for cancellation

of the dc component

And, for the time after adaptation, that is, substituting k = o in Equation 2.54b,
we obtain
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goo for a linear canceller

E - o0)) for a nonlinear
E(e(o0) — &(o0)) = (800 = Coo(=°)) . 1 . (2.54¢)
canceller possessing a tap for cancellation

of the dc component

Moreover, let us consider

mesy(k) = E((e(k)—2y(k)?) = E((a’ (k)g, - c(k)) +uj (k)

(2.55a)
(81— ex(k) + w3 (K)gy2)")
for the nonlinear canceller, similarly as before, in considering the corresponding
expression for the linear canceller. In Equation 2.55a, é,(k) means the echo replica
generated by the nonlinear canceller. So, the function mes,(k) is nothing other than
the function mes(k) for this canceller.

In what follows, we provide the main steps of the derivation leading to a similar
result as that given by Equation 2.43 for the linear canceller, without going into
details. First, after squaring the expression in Equation 2.55a and applying rule (I)
of Example 2.3, we get

mesy(k) = E(({(k)(grc(k»)z)+E<(uf<k>(gm—cN(k>>)2> (2.55b)
+E((uy(k)gy) ) + E2a’ (k)(g, — (k) - u; (k) (gy, — ex(k)))
+E2a (k) (g, - c(k)) - uy(k)gyy) + EQuj (k)(gy) — ey (k)) - u; (k) gxs)

Because of the properties assumed regarding the random vectors a(k), u,(k),
u,(k), e(k), and cy(k), the fourth, fifth, and sixth components on the right-hand side
of Equation 2.55b are equal to zero. This simplifies Equation 2.55b to

mesy(k) = E((a” (k)(g, - ¢(k)))") + E((u] (k)(gy, — ex(k)))") + E((u} (k) gy2)")
(2.55¢)

On the other hand, keeping in mind that the component E(2a’(k)(g, — c(k))
u; (k) - (gy; — cN(k))) is equal to zero, and introducing new vectors

a,(k) = [a"(k), u] (k)] (2.55d)
c.(k) = [/ (k), en(h)]" (2.55¢)
g = gL gl (2.550)
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into Equations 2.55b or 2.55c¢, we can rewrite each of these expressions in the
following form:

mesy(k) = E((al (k)(g, — €,(k)))) + E(u} (k)gy2) ) (2.559)

Note that the vectors a,(k), ¢,(k), and g, given by expressions 2.55d, 2.55e, and
2.55f are the extended vectors a(k), ¢(k), and g;, respectively. These extended vectors
are used to describe the behavior of the nonlinear canceller in a way similar to that
done in the case of the linear canceller.

Further, proceeding with the expression in Equation 2.55g in the same way as
in the case of the linear canceller, we simplify Equation 2.55g to the following form:

mesy (k) = E((g. - (k)" - (g - ¢.(k))) + Ry, (2.55h)
which is the same as that in Equation 2.43 for the linear canceller. Ry, in Equation
2.55h is that part of Ry, given by Equation 2.42a, that is not intended to be cancelled

by the nonlinear canceller, while the remaining part of R, is that which the nonlinear
canceller tries to cancel. So, the following relation

Ry = Ry, + Ry, (2.551)

holds. For example, for the nonlinear canceller presented in Figure 1.23 with only
one additional tap for cancelling the dc component, we shall write

Ry = gno (2.56a)
and

Ryy = Ry—go0 = £(0, 1) +g°(0,2) + ... (2.56b)
+ g M-2M-1)+...+g%0,1,2,...M—1)

Moreover, in this case, the R, defined by expression 2.49b will be equal to R,
that is, Ry = Ry, will hold.

In the adaptation process of the coefficients of a nonlinear transversal filter, we
use the same rule as that expressed by Equation 2.44a, however, modified now to
the form

c.(k+1) = c,(k)+2ar(k)-a,(k) (2.57a)
with the residual signal r(k) modified, as in Equation 2.53b, but put into the more
general form, valid not only for one nonlinear tap. Using the extended vectors a,(k),

c,(k), and g,, we get for r(k),
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r(k) = a,(k) - (g, — . (k) +uy (k) - gyo + v(k) (2.57b)

Furthermore, applying Equations 2.57a and 2.57b in Equation 2.55h and pro-
ceeding as in the case of the linear canceller (see Equations 2.44b and 2.45a), we
get finally

mesN(k) = E((ge—ce(k_ 1))T . (ge_ Cg(k— 1))) (2588.)
((1 =400+ 40’ My) + 4’ MRy,
+ SsgooazMTgooE(V(k -1)+ 40(2MTE((v(k — ]))2 +Ry,

which can be also put into the following form:

mesy(k) = (1 —40c+40(2MT)mesN(k— 1)+ 4aRy, (2.58b)
+ 86g000c2MTg00mV +40°Mpm,,

In Equations 2.58a and 2.58b, M, means the number of taps of the nonlinear
canceller. For example, for the nonlinear transversal filter of Figure 2.23, this number
is equal to M+1, that is, M linear taps plus one nonlinear, for cancelling the dc
component. Furthermore, 8, is an indicator of whether the element g, is an element
of the vector g, or not. When the element g, is incorporated into the vector g,, then
d,, = 0; otherwise, 8,, = 1. Terms m, and m,, in Equation 2.58b are defined by
expressions 2.45d and 2.45e, respectively.

Equation 2.58b is the difference equation of the first order, so its solution has
the same form as the solution of Equation 2.45c. We get for Equation 2.58b

800

mesy(k) = (1—40+40>M;)" (2.59)
0 40Ry, + SSgOO(XzM—,gOOmV +40°Mm,,
mesy(0) - 4o(1 = oM7)

4Ry, + 88g000c2MTg(,0mv +40°Mm,,
4o(l —oMy)

Performing an analysis of the solution given by Equation 2.59, similar to the
case of the linear canceller, we conclude:

1. The convergence condition 2.48c is now slightly modified to

O<a< 1\% (2.60a)

T

That is, in place of M, we have now M.
2. The residual echo power is given by
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Ry, 28, aMrgwm, oM, M,,

800

2.
1-aM; 1-oM; +1—ocMT (2.600)

mesy(e°) =

Moreover, note that applying the indicator ng in Equation 2.54c, we can
rewrite this equation in a more general form as

oo for a linear canceller

E((e—2&)(e)) = { (2.61)

200 — 000 - E(cgo(e0))  for a nonliner canceller

where 82 means the inverse of ng (that is, ng = 1 when ng = 0, and

S, = 0 when 8, = D).

After derivation of the corresponding relations for the nonlinear canceller as
well, we now can make some comparisons, and from them draw conclusions. First,
observe from Equation 2.54c or 2.61 that application of the nonlinear tap for can-
celling the dc component in the nonlinear echo enables reduction of the mean value
of the residual echo signal. Furthermore, vanishing E((e - é)(OO)) is possible. This
takes place when the stochastic processes represented by the scalar-valued set {v(k)}
and vector-valued set {a(k)} are jointly wide-sense stationary, which means that the
vector p = E(:v(k)-a(k)) is independent of the discrete-time variable k. Moreover,
the latter vector must be the zero vector, that is, p = 0. Then, as shown in reference
40, the coefficients of the adaptive transversal filter go, in the mean value sense,
into the corresponding coefficient values describing the echo path response. Among
others, E(c,(%)) = gy, causing El(e — é)(%)) — 0.

With the result of Reference 40 in mind, we take this opportunity to comment
on the relations 2.3b, 2.3c, and 2.3d. In describing the adaptation process more
precisely, understand the results presented by the above relations in the mean value
sense and be aware of the fact that the relations hold only when the vector p, just
defined, is the zero vector. When this is not the case, E((e - é)(k)) does not go
exactly to zero as k — . Similarly c/(k), i = 0, ..., M, — 1, do not go exactly to
g; as well as c/(k), i = M,, do not go to zero values as k — . For more details
regarding the behavior of the adaptation process from the probabilistic point of view,
see Reference 40.

Looking at Equation 2.60b, we see that application of the tap cy,(k) also causes
reduction of the residual echo power, that is, of the variance of (e — é)(k). More
precisely, when c,(k) is applied, then the second component on the right-hand side
of Equation 2.60b vanishes, and the first component in this equation is smaller
because Ry, does not comprise then g%,,. However, if after applying the tap c,,(k),
the first component in Equation 2.60b is still larger than the third one, it is necessary
to identify the largest components of Ry, among the remaining g(0, 1), g%(0, 2), ...,
&M —-2,M—1),...,8%0,1,2,...,M — 1), and reconstruct the nonlinear canceller
by adding the corresponding nonlinear taps into it for cancellation of the identified
components. The objective of such a procedure is to achieve such a Ry,, say R),,
which satisfies the inequality
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Ry, « OMpmy, (2.62a)

Compare this inequality with inequality 2.50b.

Finally, note from Equation 2.60b that, by obtaining inequality 2.62a, we arrive
with the residual echo power at the irreducible limit given by

oM rm,,
T—(X—MT (2.62b)

Proceeding similarly as in Equations 2.48h to k with the solution given by
Equation 2.59, we get the expression:

-2
log(1 —40 +40°M;)

(2.63)

Voon =

for the rate of convergence of the coefficient adaptation of the nonlinear transversal
filter.

Comparing the expressions 2.62b with 2.48e and 2.63 with 2.48k, we see that
the corresponding expressions are identical in both the cases of the nonlinear can-
celler and of the linear canceller working in the linear echo environment, except
that, in the first case, we have M, in the expressions in place of M. It follows from
this that the curves presented in Figure 2.21 are also valid for the nonlinear canceller,
with the parameter M replaced by M, Hence, because M; = M+ number of
additional nonlinear taps, we conclude immediately from Figure 2.21 that the addi-
tion of nonlinear taps worsens slightly the rate of convergence of the adaptation
process. Moreover, it also increases the value of the irreducible limit for the residual
echo power because

Maom,, M om,,
1-Ma 1-M;«a

holds for 0<a<ﬁ<ﬁl/1.

Example 2.6

Let a nonlinear echo path have the memory length of M, = 3. We choose three
linear taps for cancellation of this echo. That is, we have M, = M,= M = 3 in our
case. Furthermore, assume that the transmitted pulse asymmetry is so large in our case
that inequality 2.51b is violated for a chosen o, 0 < o0 < % . Hence, we decide to use
a nonlinear canceller with a tap cy,(k) for cancellation of the dc component. Further
analysis shows, however, that the value of Ry, = g%0, 1) + g%0, 2) + g%(1, 2) +
£%(0, 1, 2), is still not acceptable.
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By the way, according to the result of Example 1.5, the R,, given above com-
prises all possible components when M equals 3. For instance, R,, here cannot
comprise such a component as g0, 1, 2, 3).

Assume g0, 1) and g%(0, 2) are the largest values in the expression for Ry,

given above. Eliminating them from Ry, gives R'y,, which satisfies inequality 2.62a

forM, =3+ 1+ 2=6,and forachosen o, 0 <o < é

Finally, we check the correctness of our choice for o. For instance, to fulfill the
requirement of the difference of 20 dB between the power levels of the residual
echo signal and received signal postulated at the end of Section 2.1, we should
satisfy the following inequality:

mes (o) oM 1
= < — (=
m,,  l—oM;™ 100( 20dB)

(see expression 2.62b).

Solving the above inequality for M, = 6 gives o0 < 1.684 - 1073. Thus, when
the chosen value of o, was greater than 1.684 - 10 ~ 3, the whole procedure for R,
(without the component g2,,) must be repeated. Note that checking inequality 2.51b
would be superfluous in such a case.

A nonlinear transversal filter of this example with three nonlinear taps for
cancelling g,,, g(0, 1), and g(0, 2) is shown in Figure 2.24.

The method of nonlinear echo cancellation with the use of the nonlinear trans-
versal filter seems to be the simplest one. However, as mentioned at the beginning
of this section, there are other approaches, which are more or less equivalent to the
method using the nonlinear transversal filter based on the discrete-time Volterra
series. These approaches represent some alternatives for the latter, as sometimes
stressed in the literature.®® Moreover, they seem to be better suited to the work in
environments incorporating strong nonlinearities. Some of these methods have been
listed as, for example, the method using the memory compensation principle, 3! and
the approach applying the canonical piecewise-linear function description of a non-
linear echo path, etc.

The results of Section 1.12 regarding the approximations of the response of
nonlinear systems possessing the property of fading memory can be also used in
modeling the nonlinear echo, which possesses the property mentioned above. Three
structures of nonlinear echo cancellers, based on the approximations of Section 1.12,
are presented in Figures 2.25, 2.26, and 2.27. To be consistent with the notation
introduced in Section 1.12 for the corresponding approximators, the same notation
regarding d,, ..., d,, in Figure 2.25, B,, ..., B,, o(*), ¢, ..., o, in Figure 2.26, and
B, ..., B,, the norm |-, o, ..., &, in Figure 2.27 is used. That is, this notation is
consistent with that in Figure 1.54, in Figure 1.56, and in Figure 1.58, respectively.

To make the nonlinear echo canceller structures of Figures 2.25, 2.26, and 2.27
adaptive, one allows the coefficients of the linear transversal filters in these structures
to be subject to the change in an adaptation process. Also, one allows the other
parameters — d|, ..., d,, in the structure of Figure 2.25, 3, ..., B,, 0, ..., ¢, in the
structure of Figure 2.26, and the elements of vectors 8, ..., B,,, the amplification

©2001 CRC Press LLC



Y

a(l:) reference signal
v » a(l_(-1 ) 1
A4
%) ) ci(K)
Cor(K),

a(k-2)

X)<«—c,(K)

4+ Coy(K)

+

8(k)y
« - (D
v(k)+e(k)-é(k) \L/+ e(k)+v(k)

FIGURE 2.24 Nonlinear transversal filter with the memory length M = 3 and three nonlinear

taps cyo(k), co(k), and cyy(k).
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FIGURE 2.25 Nonlinear echo canceller structure based on the lattice map approximator.
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FIGURE 2.26 Nonlinear echo canceller structure based on the sigmoid function approxi-
mator.

coefficients o, ..., o, in the structure of Figure 2.27 to be subject to the change.
Of course, one can restrict oneself to adapting the coefficients of the linear transversal
filters only, letting the other parameters be unchangeable, or one can find another
adaptation strategy. Moreover, the algorithm for adaptation of the coefficients and
parameters just mentioned can be the stochastic iteration algorithm used in the
analysis of the nonlinear transversal filter.

Note that the function mes(k), as defined in Equation 2.13, has the following
form:

mes(k) = E((a’(k)g, +u’ (k)gy - L(d + Ca(k)))") (2.64a)

for the nonlinear echo canceller based on the lattice map approximator in Figure 2.25,

m 2
mes(k) = E((aT(k)gL +u' (k)gy— Y o,0(B;+m ja(k))J J (2.64b)

ji=1

for the nonlinear echo canceller based on the sigmoid function approximator in
Figure 2.26, and

s=1

m 2
mes(k) = E((aT(k)gL +u'(k)gy- Y a,R(Ya(k) + Bs)] J (2.64c)
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FIGURE 2.27 Nonlinear echo canceller structure based on the radial basis function approx-
imator.

for the nonlinear echo canceller based on the radial basis function approximator in
Figure 2.27. In Equation 2.64a, the lattice map L, the matrix C, and the vector d
are as defined in Equation 1.304a. Similarly, the function o(-), the row vectors ;s

j =1, ..., m, and the coefficients o, and Bj,j =1, ..., m in Equation 2.64b are as
defined in Equation 1.309a. Moreover, the radial function R(-), the matrix Y, the
vectors B,, s = 1, ..., m, and the coefficients o, s = 1, ..., m in Equation 2.64c are

as defined in Equation 1.312a. The vector (P x)(k) occurring in Equations 1.304a,
1.309a, and 1.312a is equal to the vector of the transmitted data symbols a(k) in the
expressions 2.64a, 2.64b, and 2.64c. This is so because we assumed here the param-
eter a, being the index of P, given by Equation 1.304b, equal to M — 1.

The expressions for the function mes(k) for the linear echo canceller, Equation
2.43, or for the nonlinear echo canceller based on the nonlinear transversal filter,
Equation 2.55h, are the quadratic functions of the elements of the vectors ¢(k) or
c,(k), respectively. These functions possess only one minimum, and the adaptation
of the transversal filter coefficients collected in the vector c¢(k) or c, (k) leads to
achieving this minimum.

In contrast to this, a problem exists in rearranging the expressions 2.64a, 2.64b,
and 2.64c in such a way that leads to getting similar expressions as 2.43 and 2.55h.
Generally, this is impossible. Moreover, the nonlinear echo cancellers of the type
presented in Figures 2.25, 2.26, and 2.27 can possess the functions mes(k) with more
than one minimum. Such a problem was reported in Reference 66 for the nonlinear
echo cancellers based on the canonical piecewise-linear function description. How-
ever, the convergence of the adaptation algorithm used to a local minimum was also
shown in Reference 66.
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2.3 INTERLEAVED AND PASSBAND NONLINEAR
TRANSVERSAL FILTERS

Timing recovery in the digital transmission imposes that the sampling rate at the
echo canceller output is higher than the sampling rate at its input. The echo cancellers
in form of the so-called interleaved linear transversal filters?*? are a suitable solution
to work in the environment described above. In this section, we consider, the impact
of the constraint regarding the difference between the echo canceller input and output
sampling rates when a nonlinear transversal filter as the echo canceller must be
applied to cancel the nonlinear echo.

Also addressed in this section are nonlinear transversal filters working in the
passband. In fact, the nonlinear transversal filter discussed in the previous section
was applied as a nonlinear canceller in the baseband. This application is typical for
transmission in the digital subscriber loop. On the other hand, in the voiceband data
transmission the carrier frequency is used, so we have to work with transmission in
the passband.

Returning to the first topic, consider once again Equation 2.1a describing the
echo replica generated by a canceller in the form of a linear transversal filter, and
rewrite this equation in the following form:

M-1

e(k) = Y c(i)alk i) (2.65a)

i=0

where, in place of x(k — i) stand now the transmitted data symbols a(k — i), and
M, is simply denoted by M, that is M, = M. Furthermore, assume that the sampling
rate at the canceller output is R times larger than at its input. In other words, when
T means the interval between the transmitter data symbols, of which reciprocal is
equal to the sampling rate at the canceller input, then the sampling interval at the
canceller output equals 7/R. Showing explicitly the sampling interval in Equation
2.65a, we get

(M-1)R

e(kI—Z) -3 c(ii—;)a((k—i);—;) (2.65b)

i=0

with the memory length of the filter impulse response equal to M'= (M — 1) R +
1 instead of M as it would be in the case of the sampling rate 1/7. This point is
illustrated in more detail in Figure 2.28.

Observe now that the components in Equation 2.65b can be rearranged in such
a way that Equation 2.65b can be rewritten in the form
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é(k%) = (C(OZ—;)a((k - O)TTJ + c(R;—;)a((k - R)Z—;) oo (2.65¢)
+ c((M— 1)R£)a((k (M- I)R)Z—;))
+ (c(11—€)a((k— 1)%) + c((R + 1)3—;)a((k—R - 1)1—2) .

+ c(((M— DR + I)IZ;)a((k— (M-1)R+ 1))1—2)) +

+ (c((R— I)Z—;)a((k—R + 1)1—@ + c((2R - 1)1—0

a((k—ZR + 1)£)+ et c((MR— l)g)a((k—MR+ 1)3—;))
- 3 5 oo}

MR-1

T T
when, additionally, the components )Y C(l]_g)a((k_l)]_'\)) are added. These addi-

(M-1R+1
tional components are, of course, equal to zero when the memory length of the filter

impulse response is exactly equal to (M — 1)R + 1 at the sampling rate R/T.
Performing the multiplications in the parentheses of c(-+) and a(--) in Equation
2.65c, and introducing a new discrete time variable k' satisfying the relation

kT = kT +nL , we obtain

R’

(kT +ny) = RZIMZI ((+5)r)a((k-i+2=5)r). 0snzr-1 @650
1=0i R

It follows from Equation 2.65d that there are R phases, — 91 . R-1 , between

the neighboring time points k'T and (k' +1)7, when the higher samplinlé rate R/T is
applied. Let us write down explicitly the values of the echo replica é, sampled at
the rate R/T, that follow from Equation 2.65d. We then have

(e = 3 Sl gl (-1 5 =)
[{(c+ )= £ S (e pp((s- ) o1
()= S el R+ i)

(2.65¢e)
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FIGURE 2.28 Determining the impulse response memory length of a linear filter at sampling
rate 1/T (a), and at sampling rate R/T (b).

The form of é given by Equation 2.65e for the phase 0/R with R = 4 and M = 6
is illustrated in Figure 2.29. Note also that, for each of the remaining phases

Ile’ o I% we arrive at a similar structure as that shown in Figure 2.29 for the

phase 0/R with R = 4.

Before going further, we make a remark regarding the values of samples of the
impulse response of a transversal filter. For this purpose, consider again Equation
2.65a, which is, in fact, a sampled version of the convolution-integral used in
description of linear continuous-time systems. In another form, showing the sam-
pling period, this equation can be rewritten as

M-1
2(kT)= Y &(iT)a((k—i)T)AGT) (2.66a)

i=0

where ¢(iT) stands for the filter impulse response sample at the time point iT.
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FIGURE 2.29 [Illustration of possible means of obtaining the echo replica value given by
Equation 2.65e with the use of R convolution summations (“conv sum” blocks in the figure)
applying the samples achieved at the sampling rate 1/T.

The symbol of “approximately equal to” points out the fact that the expression
given by Equation 2.66a approximates the value of the corresponding convolution-
integral. And, in this context, note that the above interpretation corresponds with
the application considered because the echo path represents in fact an analog system.
That is, its description is through a convolution-integral, which is replicated in an
echo canceller.

Assuming the increase of time A(i7) in Equation 2.66a is simply equal to the
sampling period 7, we get
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o(kT) = Z (C(iT) - TYa((k - i)T) (2.66b)

i=0
And comparison of Equation 2.66b with 2.65a reveals that
ciy=zec()- T (2.66¢)

holds. That is, the samples of the filter impulse response from Equation 2.65a
incorporate the sampling rate.

Consider again expression 2.65e for the echo replica samples at the corresponding
phases I%’ 112’ . 1%1 , and consider, in more detail, the calculation of the sample for
the phase I% , illustrated in Figure 2.29 for R = 4. First, note from Figure 2.29 that
the value of é(k'T) is a sum of values of four convolution-summations realized with
the use of the transversal filters with the coefficients taken from the impulse response
c(k) sampled at the rate R/T. See, however, that the coefficients of the above four
transversal filters are so chosen that only each fourth is taken and a shift of 7/R occurs
between the neighboring sets of coefficients. Because the coefficients come from the
impulse response c¢(k) sampled at the rate R/7, they incorporate the sampling interval
T/R, That is, according to Equation 2.66c, we have c((i + A—It)T)sE((i + Zi)T) . IZQ
Furthermore, observe that the values of the transmitted data
a(((k‘ —i)—- g)T), i =0,..,M-1, involved in the convolution-summations in Figure
2.29 differ from the data a(((k‘ —i) - %)T) a(((k' —i)— %)T} and a(((k' —i) - %)T) for
the corresponding values of i. This is so because the values of the transmitted data
a(nT), n any integer, do not change only in the interval from n7T to (n + 1)7. And
because we want to use only one unique set of the transmitted data in the expression
for é(k'T), we choose for our further approximation only one phase from all the four
phases presented in Figure 2.29. It is convenient to choose the phase ﬁ = ?I identical
with the phase g = g at the argument of e(k'T) = é((k‘ +E—DT) ; see expressions

2.65d and 2.65e, which, in other words, means choosing / = n = 0.
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Making the choice described above, we must, however, incorporate the sampling
period T instead of T/4 because we decided to apply only one transversal filter. To
express this mathematically, we use the following approximation:

jen= 3 ({1 ) Th(w-0+ ) eew

S5 fo+2)) B3
(M9

i=0

for the case shown in Figure 2.29, or, more generally,

M-1

e(kT)= Y c’*((i + ]%)T)a(((k' _iy+ ]%)T) (2.67b)

i=0

for the case of R phases. In Equations 2.67a and 2.67b, the coefficients ¢* follow
from a general expression

#(. 1 ~((: . 1 ~((.. 1 T .1
—|T|= —|T|-T= —|T|5-R= - <I<R-
c ((z + R) ) C((l + R) ) T c((z + R)T)R R Rc((z + R)T),O ISR-1
(2.67¢)
by substituting / = 0 in it.
Proceeding similarly with the remaining phases Ile o R% , as in the case of
the phase 0/R, assuming / = n in all the remaining Equations 2.65¢, and applying

a similar approximation as in Equations 2.67a, we can write the counterparts of

Equation 2.67b for other phases as

(2.67d)
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Finally, putting Equations 2.67b and 2.67d into one equation, we get

e((k + é)T) = gc#((i + Ié)T)a(((k‘ _iy+ Il_\,)T),o <I<SR-1 (2.68a)

Furthermore, note that the values of the transmitted data symbols a(((k’ + i)+
I/R)T) in Equation 2.68a do not change when the parameter / changes from [ = 0
tol =R — 1 and (k' — i) is fixed. That is, we can write

a(((k‘—i) + Ié)T) = a((k —i)T) (2.68b)

for a fixed (k" — i) and 0 = [ = R —1. Further, substituting Equation 2.68b into
2.68a gives

é((k‘ + I-Z_JT) = Mz_l c#((i + I%)T)a((k' _DT)., 0<I<R-1  (2.68¢)

i=0

Moreover, assume for the purpose of this derivation the following notations:

c,(iT) = c#((i+]é)T) (2.69a)
and
e (k'T) = @((k'+1é)T) (2.69b)

Forgetting that Equation 2.68c represents only an approximation, that is writing
the “equal” symbol instead of “approximately equal to” and using Equations 2.69a
and 2.69b, we can rewrite Equation 2.68c in the form

M-1
&(KT) = Y c/(iT)a((k' ~i)T) (2.70a)

i=0
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or, equivalently, by dropping the interval 7, as

M-1

a(k) = Y eialk —i) (2.70b)

i=0

where k' refers to sampling with the rate 1/T.

Figure 2.30 illustrates the realization of the response given by Equation 2.65b with
the use of the so-called interleaved transversal filters described by Equation 2.70b.

a(k) reference signal o
linear of linear r linear linear
transversal transversal transversal transversal
filter no. 3 filter no. 2 filter no. 1 filter no. 0

e K l/ De

=) =
(k)+v(K)-8(K) P e(k)+v(k)
=N U

P«
Y

2
M
A

+
R=4 => k'= integer part of a fraction k/4

FIGURE 2.30 Interleaved adaptive linear transversal filters for achieving larger output sam-
pling than that at the input (here four times larger, R = 4).

In Figure 2.30, the case is illustrated in which the output sampling rate of the
canceller is four times larger than at its input. The linear transversal filters are given
numbers corresponding to the values of the parameter / =0, 1, 2, and 3, respectively.
The structure of these filters is the same as that in Figure 2.11. Moreover, they are
made adaptive, that is, the filter coefficients ¢,(i), i =0, 1, ..., M — 1 are adapted
in the adaptation process and, as it follows from the figure, they are adapted sepa-
rately for each filter, no. 0, no. 1, no. 2, and no. 3. In other words, each of the
transversal filters in Figure 2.30 adapts to the echo impulse response at the rate equal

to the transmitted data rate, but with a different phase out of the number R possible

phases 1%, Ile’ ,RTﬁl The filters converge and cancel independently. The filter
output streams are recombined into a single data stream e(k) — é(k) + v(k) at the
sampling rate 1—; .

It follows from the above considerations that the solution of the problem with
the use of the interleaved transversal filters, as illustrated in Figure 2.30 for the case
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of four phases, can be viewed as approximating the echo canceller response sepa-
rately for each phase, and quite independently of the other phases; this fact is
expressed by Equations 2.67b and 2.67d. Furthermore, the values of the echo replica
at the corresponding phases are obtained using the sampling at the same rate as that
at the canceller input.

Note that, in the case of nonlinear echo and its cancellation with the use of the
nonlinear transversal filter, we can apply the same argument stated above of approx-
imating independently for each phase. More precisely, when we use the notation of
Equation 2.53e for expressing the nonlinear echo replica é(k), we arrive at the
following counterparts of Equations 2.67b and 2.67d:

e(kT)y=a (KT)c"(K'T) +u| (KT)ch(k'T) (2.71a)

é((k‘ + Ile)T) = aT((k' + %)T)c#((k' + I%)T) (2.71b)
ral((k+ D)r)e((i+ L))

é((k‘ + I%)T) = aT((k' + %)T)c#((k' + %)T) (2.71¢)
(ks B 0))er (e + B2 )

where the corresponding vectors a(-), ¢*(-), u,(-), and ¢*,(-) now assume the form:

a((k‘ + Ié)T) = [a((k’ + ]—le)T), a((k' 1+ I%)T), a((k' M1+ é)T)T

(2.71d)

c#((k' + I—ZJT) - [cg((k' + %)T), c*;‘((k' + é)T), Ll 1((k + I%)T)T 2.71e)

= o[raf(k+ Ig)T)a((: e Drhal(e (k-2 D)
(0 -0re 2 (k-0 1)) (k0 L)Y (14 L))
wl(e-me g )r))

2.71f)
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and

ci,((k‘ + Ié)T) = CN([cﬁo((k' + Ié)T), cﬁl((k' + Ié)T), cgz((k' + Ié)T), .., (2719
o 1,4..,M,1((k' + ]é)T)T), 0<I<R-1

As before, [/ =0, 1, ..., R — 1 in Equations 2.71d to g correspond to the phases
I%’ Il? 1%1, respectively. Moreover, k' and T refer to the sampling of the trans-
l

mitted data symbols. The vector a((k‘ + R)T corresponds to the vector a(k) defined

by expression 2.5a, and the vector c“((k‘ + Il% T) to the vector c(k) defined by expres-

sion 2.5e, with the # superscript to underline the fact of its occurrence in the
approximations 2.71a to c. Also, note that the elements of the vector c“((k‘ + I%)T)
depend upon the time; that is, they are put into the form suitable for performing an
adaptation analysis. The operations U, and C, in Equations 2.71f and 2.71g, respec-
tively, are operations of filtering those elements of given vectors, which a particular
nonlinear echo canceller structure takes into account. The resulting vectors, obtained
through performing the filtering operations U, and C,, contain only elements involved
in the description of a nonlinear canceller constructed. Furthermore, note that the
vectors ul((k' + I%)T) and ci,((k' + Tlg)T) correspond to the vectors u,(k) and c,(k),
used for the first time in Equation 2.53b and Equation 2.53e, respectively. These

vectors applied in Equations 2.71a to ¢ are defined separately for each of the phases

01  R-1
91 Rl

Putting Equations 2.71a to ¢ into one equation, taking into account relation
2.68b, and for simplicity dropping the sampling interval 7, we get

A l T l # l T l # l
] _ ' 1 ' ! — <] < — ;
e(k + —) =a (k + —)C (k + —) + ul(k + ) N(k + ), 0<I<R-1 (2 2a)

Using then a similar notation as that used in Equations 2.69a and 2.69b to the
vectors occurring in Equation 2.72a, that is, denoting

(k) = é(k'+1%) (2.72b)
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a,(k') = a(k‘ + Tl'e) (2.72¢)
¢, (k) = c#(k‘ + Ié) (2.72d)
u, (k') = ul(k'+7é) (2.72e)
ey (k) = c#(k'+ Iii') (2.72f)

we can rewrite Equation 2.72a as
(k) = a/ (k') - ¢,(k) +uj (k) - ey (K),0<I<R-1 (2.722)

In Equation 2.72g, the symbol of “equality” is used in place of the symbol of
“approximately equal to.” We thereby ignore the fact that Equation 2.72g represents
only an approximation.

Equation 2.72g is illustrated in Figure 2.31; in this figure, the nonlinear echo
canceller with the use of interleaved nonlinear transversal filters is presented for the
case of four (R = 4) times higher sampling rate at the canceller output than at its
input.

a(k) N reference signal
o o nonlinear of nonlinear
transversal transversal
/ filter no. 3 filter no. 2 filter no. 1 filter no. 0
.
D
. =0 U/+
e(k)+vik)-e(k) - ¥ e(k)+v(K)
=N A0 —*
b 4
< D
=2  +
FN ')r /
d

+
R=4 => K'= integer part of a fraction k/4

FIGURE 2.31 Nonlinear echo canceller consisting of interleaved adaptive nonlinear trans-
versal filters for achieving higher output sampling than that at the input (here four times
higher, R = 4).

Note from Figure 2.31 that the structure of the nonlinear echo canceller using
nonlinear transversal filters is, in principle, the same as that in Figure 2.30, exploiting
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linear transversal filters. The only difference lies in the fact that we have here
nonlinear transversal filters in place of linear ones.

Example 2.7

Let us assume that the interleaved adaptive nonlinear transversal filters of Figure
2.31 have the structure presented in Figure 2.24. For this structure, we illustrate here
the form of the vectors a,(k), ¢,(k"), u, ,(k), and ¢y, (k"). Keeping in mind Equations
2.71d to g and Equations 2.72c to f, we get

a(k) = [a(k‘ + th) a(k‘ 1+ th) a(k' “24 ZmT
= [a(k'), a(k' = 1), a(k' - 2)]"
k) = [k + Dy etk s D) k)]
u, (k) = [1, a(k‘ + le)a(k‘ 1+ Z’J a(k‘ + Zi)a(k' 24 }JT

= [1,a(kYa(k' = 1), a(k)a(k' - 2)]"

and

. ol o AL
ey (k) = [cﬁo(k + Z)’ cﬁl(k + Z)’ cﬁz(k + Z)} 0<1<3

Note that the form of the vectors a,(k") and u, (k') given above is simplified
further using the relation 2.68b.

To start with passband echo cancellers, the second topic of this section, we first
must introduce some new notions. We begin with the notion of an analytic signal,
defining it as such a signal that has only positive frequency components in its
spectrum. To get such a signal from a real-valued one, we need to use the so-called
Hilbert transform filter,*° or Hilbert transformer,® a linear filter with transfer function
in the form

H(jo) = —jsgn(w) (2.73a)

where the “sign of”” function, sgn(w), is given by
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1 for >0
sgn(w) = 40 for o =0 (2.73b)
-1 for w<0

It follows from expressions 2.73a and 2.73b that the magnitude of H(jo), |H(jo)|
T
2
and ¢(jo) = g radians for negative frequencies (0 < 0). In other words, we can

= 1, and the phase of H(j®), ¢(jw) = —=, radians for positive frequencies (® > 0)

say that the Hilbert transformer is in principle, a 90° phase shifter; this is illustrated

in Figure 2.32.

(@) (®)
| H(jw)| 1 o)
1 —0% (909
0] ® 0 o
(05 St

FIGURE 2.32 Sketch of the transfer function magnitude (a), and the transfer function phase
(b) for the Hilbert transform filter.

Now let us take into account a real-valued continuous-time signal x(#), and let
the Fourier transform (see the defining Equation 1.31a) of this signal be X(jw).
Moreover, take into account a signal obtained by passing the signal x(7) through the
Hilbert transform filter; the Fourier transform of this signal will be X(jo)H(jw) =
—jsgn(w)X(jmw). Furthermore, note that the resulting signal will be represented in
the time-domain by a real-valued signal because the impulse response of the Hilbert
transform filter is real-valued and given by

1
= — —c0<t< o0
WD) = =, —osis (2.74)

where ¢ stands for the continuous time. With regard to the form of A(f) see, for
example, Reference 69 for more details. Thus, the product X(jw)H(j®) corresponding
to the convolution-integral in the time-domain will give as a result a real-valued
signal in this domain. We will denote this signal by x,(f).
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Further, having defined the signal x,(7) as the resulting signal of passing a real-
valued signal x(7) through the Hilbert transform filter, let us construct a complex-
valued signal x,(f) as follows

xX,(2) = x(t) + jxy(t) (2.75a)

where the signals x(f) and x,(f), according to the previous considerations, have the
Fourier transforms denoted by X(jw) and X(jw)H(jw), respectively. The Fourier
transform of the signal x,(f) can be expressed as

X,(jo) = X(jo) + jXy(jo) = X(jo) + jX(jo)H(jo) (2.75b)

Using expression 2.73a in 2.75b gives

X, (jo) = X(jo) + sgn(w)X(jw) (2.75¢)

_]2X(jo) for ©>0
o for w<0

The resulting expressions, 2.75¢ show that the signal x,(f) given by Equation
2.75a is an analytic signal. According to our definition, it possesses only positive
frequency components in its spectrum. Moreover, it follows from Equation 2.75a
that the analytic signal is a complex-valued signal. We see also that this signal has
an asymmetrical spectrum, in contrast to real-valued signals obeying the relation
X(—jw) = X"(jo), where the asterisk means a complex-conjugate. That is, we have
[X(—jw)| = [X*(j))| = |X(j)|, ® > 0, in the latter case, as opposed to the previous
case, in which |X,(jw)| # |X,(—j®)| = 0, ® > 0 holds. The realization of an analytic
signal is through the use of the Hilbert transform filter providing the imaginary part
of this signal. Knowing that the product X(jw)H(j®) corresponds to the convolution-
integral in the time-domain and using expression 2.74, we can write

oo

X, (1) = }tj;%dr (2.76)

—oo

Relation 2.75b can be also interpreted as getting an analytic signal (being a
complex-valued signal) by passing a real-valued signal through a filter with the
complex-valued impulse response. Observe from relation 2.75b that the Fourier
transform of this complex-valued impulse response is equal to 1 + jH(jw); so it
follows that the impulse response itself, using expression 2.74, is given by 8(¢) + jnlt .

Assume now that the real-valued signal x(#) taken into account in our consider-
ations regarding the notion of the analytic signal is a bandpass signal. That is, x(f)
is a signal of which spectrum (the magnitude of its Fourier transform) is concentrated
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around some angular frequency ®,, as illustrated in Figure 2.33. Then consider the
analytic signal x,(f) resulting from a real-valued bandpass signal x(f), of which
spectrum is shown in Figure 2.33. It follows from expression 2.75c¢ that this signal
is a bandpass signal as well. Its spectrum is shown in Figure 2.34. This spectrum is
asymmetrical (with respect to the “magnitude” axis), as previously mentioned.
Moreover, the spectrum values at the corresponding frequencies are two times greater
than those in Figure 2.33, according to relation 2.75c.

A\ X(w)

_(I[Q; 0 )Y @

FIGURE 2.33 Spectrum of a real-valued bandpass signal.

0 o o

FIGURE 2.34  Spectrum of the analytic bandpass signal related with that in Figure 2.33.

In telecommunications,?*% a very popular means of representing bandpass sig-
nals is through their lowpass equivalents. Such lowpass equivalents are constructed
by frequency shift to the zero frequency performed on the Fourier transform of the
related analytic signal. Thus, considering a real-valued bandpass signal x(f), which
has a representation in the form of an analytic signal x,(f) with the Fourier transform
X, (jo), we define its lowpass equivalent as

X,(jo) 2 X,(j(0+0,) 2.77a)

The relation 2.77a is illustrated in Figure 2.35, showing the frequency shift of
the signal spectrum from the angular frequency ®, to the zero frequency.
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The shift to the left in the frequency-domain is related with the multiplication
by exp(—jw.) in the time-domain.?* Hence, relation 2.77a can be rewritten equiva-
lently in the time-domain as

x(1) £ x, (e’ (2.77b)
Further, substituting x,(f) given by Equation 2.75a into 2.77b, we get
x(t) = (x(t) + jxy())e ™ (2.77¢)
which multiplied by exp(jw.f), gives the following expression
(1) = x(t) + joy (1) = x()e" (2.77d)

for the analytic signal versus the equivalent lowpass signal.

| -

M LX)l

2pp

v

0 (V)

FIGURE 2.35 Spectrum of the equivalent lowpass signal.

In general, the equivalent lowpass signal x/(f) is not a real-valued signal because
relation X,(—jo) = X,(jo) or, equivalently, X,(j(-®+ ®.)) = X,(j(0+ ®.)),
® > 0, does not hold. This fact is reflected in Figure 2.35, where the spectrum
shown is asymmetrical with respect to the “absolute value of” axis (more precisely,
a less restricted case of |X,(—jw)| # |X,(jo)|, ® > 0, is shown in the figure).
Considering in general the equivalent lowpass signal x/(f) as a complex-valued signal,
we write down

x,(1) = xg(t) + jx, (1) (2.78)

for it, where x,(f) and x,(f) mean its real and imaginary part, respectively.
Substituting x,(f) given by Equation 2.78 into 2.77d, and equating then the real
and imaginary parts on both sides of the resulting equation, we get
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x(t) = xg(t)cos(w,t) — x;(t)sin(w,.t) (2.79a)
and
xy(t) = xp(t)sin(®.t) + x;(t)cos(w,.1) (2.79b)

Note that Equation 2.79a provides a representation of a real-valued bandpass
signal x(#) through two real-valued lowpass signals x,(#) and x,(¢) being respectively
the real and imaginary parts of the complex-valued lowpass signal x,(¢) (see Equation
2.78). The signal x(#) can be viewed as a sum of two amplitude modulated signals
xg(f)cos(m ) and —x,(f)sin(w.f), that is, as the carrier cos(®) modulated by the

signal xg(¢) plus the carrier —sin(®_1) = cos (mct + %) modulated by the signal x,(7).

T
2
they are in phase quadrature. According to this, the signal x,(f) modulating the carrier

The phase difference between the above carriers is equal to 5 radians, meaning that

cos(,?) is called the in-phase component, and the signal x,(f) modulating the carrier
sin(w,f) is called the quadrature component. Moreover, the modulated signal
xg(f)cos(m,?) is called the in-phase signal, and the modulated signal x,(f)sin(®,) is

called the quadrature signal.

In the voiceband data transmission, a technique of modulation called the quadra-
ture amplitude modulation (QAM) is used. It is convenient to describe this technique
mathematically using the notions just introduced, such as the analytic signal, Hilbert
transform filter, and equivalent lowpass representation. To this end, consider the
form of the transmitted signal in a transmitter using the QAM technique. As in the
pulse amplitude modulation technique in the baseband, applied in the digital sub-
scriber loop, the pulse shape, that is, the impulse response of the transmit filter, is
here a real-valued function, too. Hence, let us denote this impulse response by p(t).
Furthermore, a popular way?* of describing the QAM technique is through consid-
eration of the data symbols as being complex. Using this description here we can
express the outgoing signal of the transmit filter in the following form as well,

v = [pt-1- ( 3 (a(i)S(r—iT)+jb(i)8(‘c—iT))]dT (2.80a)

= z p(t(=iT))(a(i) + jb(i))

which can be written equivalently as
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y(t) = z p(t—iT)a(i) (2.80b)

i=—o0

where d(i) means the ith complex-valued data symbol,
a(i) = a(i)+jb(i) (2.80c)

In Equations 2.80b and 2.80c, T denotes the sampling period.
Equation 2.80a is illustrated in Figure 2.36.

i[ real-valued sequence 1
| S as(tiT)
gl s e B
v v '
|
|
i w(h)
transmit
| N filter p(f)
)
|
A 4 2 |
1" ‘ . d sequsnc{la of complex-valued
-] . data symbols
2 OKET)
real-v-a‘?ued sequence

FIGURE 2.36 Illustration of applying a complex-valued data symbol sequence to a transmit
filter having the real-valued impulse response.

To proceed further, let us simplify our considerations at this moment by assuming
that a single complex-valued data symbol is transmitted, for example, that occurring
at the time instant {7 = 0. Then, y(¢) given by 2.80b simplifies to p(t)(a(0) + jb(0))
= p(f)(a + jb), which is evidently a complex-valued signal for b # 0. The Fourier
transform of this signal is equal to P(jw)(a + jb), which does not obey the complex-
conjugate equality that is P(—jw)(a + jb) # (P(jw)(a + jb))" =P*(jw)(a — jb), ®
> 0. Note in this case, however, that the equality of the absolute values of the Fourier
transforms |P(—jw)(a + jb)| = |P*(jw)(a — jb)| = |P(j®)(a + jb)| takes place because
|P*(jw)| = |P(jw)| for real-valued impulse responses p(?).

The pulse shapes p(f) used in digital telecommunications are lowpass band-
limited pulses. An ideal one is the pulse having the frequency characteristic (the
Fourier transform)
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, T for |ol<B
P(jo) ={B (2.81a)
0 for |l =B
or, equivalently, in the time-domain, the impulse response of the form
sin(Bt)
= >2\7) 2.81
p(n) = 2o (2.81b)

where B means the pulse bandwidth. For more details regarding the pulse shape
characterized by Equation 2.81 and other pulse shapes allowing the avoidance of
the so-called intersymbol interference, see Reference 24.

For illustration, the pulse shape given by Equation 2.81b is sketched in Figure
2.37.
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FIGURE 2.37 Sketch of the pulse shape % .
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Returning now to consideration of the signal p(t)(a + jb), we see that, using in
it the pulse shape given by Equation 2.81b or a related lowpass band-limited one,
we get the resulting complex-valued signal possessing the spectrum concentrated at
the zero frequency, such as the signal of which spectrum is presented in Figure 2.35.
Then, if we multiply this signal by a complex exponential exp(j®,f) with the angular
frequency m,> B, we get, evidently, according to Equation 2.77d, an analytic signal.
This signal,

p(1)(a+ jbye"™ (2.82a)

will of course be a complex-valued bandpass signal with the spectrum located
similarly as that shown in Figure 2.34. But what will be put into a bandpass channel
for transmission, will be a real-valued bandpass signal, that is, a real part of Equation
2.82a. So this real-valued bandpass signal will have the form
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Re(p(r)(a+ jb)e’"™") = ap(t)cos(w,t) —bp(r)sin(w,7) (2.82b)

where Re(-) means the operation of “taking a real part of a complex number.”
Furthermore, observe that the form of the signal given by Equation 2.82b is the
same as that given by Equation 2.79a. Comparison of the above expressions shows
that x,() = Rel(p(r)(a + jb)) = ap(t) and that x,() = Im(p(r)(a + jb)) = bp(t), where
Im(-) means the operation of “taking an imaginary part of a complex number.” The
spectrum of the signal 2.82b, a real-valued bandpass signal, is similar to that shown
in Figure 2.33. That is, this spectrum has two parts symmetrically located about the
zero frequency: one part around the carrier frequency ®, and the second around the
negative frequency —,. According to the terminology introduced, the lowpass
signal ap(f) modulating the carrier cos(®,) is the in-phase component, and the
lowpass signal bp(f) modulating the carrier sin(®,#) is the quadrature component,
respectively.

With the above explanation in mind, as regards the transmit filter output signal
¥(¢) in a simple form of the single pulse (a + jb) p(?), consider its general form
given by Equation 2.80a. The signal y(¢) given by 2.80a is a sum of lowpass signals
(a(i) + jb(i)) p(r — iT) shifted in time by iT, i = 0, = 1, = 2, .... To prove that the
character of the frequency characteristic of this signal remains a lowpass one, a more
advanced analysis is needed. In such an analysis,>* one assumes that the transmitted
data symbols a(i) + jb(i) are random, so y(f) given by Equation 2.80a represents
outcomes of a complex-valued random process. Moreover, the notion of the power
spectrum characterizing random processes, instead of the magnitude of the Fourier
transform, is then used. With the assumption that the successive data symbols are
uncorrelated, it is possible to show that the frequency characteristic of the power
spectrum of a random process, of which outcomes are described by Equation 2.80a,
is exclusively determined by the frequency characteristic of |P(jw)|. For more details,
see, for example, Reference 24.

Multiplying the signal y(#), given by Equation 2.80a by exp(jo.f), we get

vty = Y, plt—iT)(ali) + jb(i)e™ (2.83)

i=—o0

which is a sum of analytic signals. The expression y,(f) is also an analytic signal in
the sense that the power spectrum related to it, as the representative of a random
process, is nonzero only for the positive frequencies. This can easily be shown using
the argument discussed above. Treating each p(r — iT) together with exp(jw.f) in
Equation 2.83 as a deterministic multiplier of the random part (a(i) + jb(i)), we get
for it, the Fourier transform in the form P(i((x) - (nc))exp(— joiT). The magnitude of
this Fourier transform is equal to |P(j(® — ®,))|, and it corresponds to the spectrum
|P(jw)| shifted on the frequency axis to the point ® = ®,. Because the power
spectrum of the random process considered depends (as a function of frequency)
exclusively upon the frequency characteristic of a pulse shape, here the frequency
characteristic of the complex-valued pulse shape p(f)exp(jo.?), this implies that the
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power spectrum frequency characteristic of y,(f) given by Equation 2.83 is fully
determined by |P(j(w — ).

Taking a real part of y,(f) given by Equation 2.83, we obtain

Re(y, (1)) = Y Re(a(i)p(t—iT)cos(w.1)— Y Im(a(i))p(t—iT)sin(w,1)

[ =—c [ = —oo

Y a(i)p(t—iT)cos(w.) = Y. b(i)p(t—iT)sin(w,1)

i =—oo i=—o0

(2.84)

Note that the real-valued bandpass signal Rely, (7)) is presented in Equation 2.84
in two equivalent forms (one with the use of the complex-valued notation for the
transmitted data symbols, a(7)).

A usual means of illustrating Equation 2.84 describing the quadrature amplitude
modulation (QAM) used in the transmitter for transmitting in the voiceband channel
is presented in Figure 2.38.

carrier
cos(a f)
data = .
symbols |n;?l;z:sle
&b | transmit v
filter p(f)
+y
data__,  coder "}——_’
bits N Re )
0 transmit
data | filter p(t) quadrature
symbols signal
sin(wcf)
carrier

FIGURE 2.38 Illustration of structure of the QAM transmitter.

At this point, let us also illustrate a plot called a signal constellation, used in
digital telecommunications for visualization of the signal alphabet. We know what
the data symbols are. The set of all the data symbols available for transmission is
called the signal alphabet. A baseband signal possesses the signal alphabet, which
consists of real numbers, such as {—1,1}; note that this alphabet, {—1,1], was used
in the analysis presented in the previous section. The data symbols can also be
complex numbers. To illustrate, consider the so-called 16-QAM that has the signal
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alphabet consisting of 16 complex numbers. Let this be the following set: {—3 -
3%, -3—j,-3+j,-3+3,-1-3,—-1-j,—-1+j—-1+3,1—-3,1—j,
1+471+3,3-3,3-j3+j3+ 3j]. Both the signal alphabets are illustrated
in Figure 2.39; the plots presented in the figure are called signal constellations.

C)

ab

(b) 4 Im@&) = b()

3

3 A 1

[

Re(() = (i)

-1

-3

FIGURE 2.39 Signal constellations regarding the signal alphabets given in the text, (a) for
baseband signal, and (b) for 16-QAM.

Observe from Figure 2.39a that the data symbols of a basisband signal lie on
the real axis a(i). This is in contrast to the case of the 16-QAM shown in Figure
2.39b, where the sixteen possible complex-valued data symbols are represented by
the sixteen points on the complex plane. The encoder shown in Figure 2.38 performs
in this case the mapping of four input bits, representing one of the 2* = 16 different
four-bit blocks, into one of the complex-valued data symbols shown in Fig.2.39b.
Two of the input bits are mapped into the real part and two into the imaginary part
of a(i).

The first operation which must be performed in the QAM receiver is the recovery
of the lowpass signal from the received bandpass signal. To do this, we can proceed
as shown schematically in Figure 2.40; the correctness of the structure of Figure
2.40 will follow from the analysis presented below.

Observe that the received bandpass signal z,(¢) in the QAM receiver of Figure
240 is a signal, obtained through performing the convolution operation of the
transmitter output signal Re( y, (1) ) with a composite bandpass impulse response ()
of the communication channel and receive filter. That is we have
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channel z,(t)

Rela® | " and 1) D) 2 ®

receive
Hilbert gdat
P transform
filter j

filter r(t)
FIGURE 2.40 One of the possible schemes for performing signal demodulation in the QAM
receiver.

)

z,(1) = Jr(r)-Re(ya(t—r))dr (2.852)

—oo

where the subscript at z,(¢) stands for emphasizing the bandpass character of this
signal. Assuming that the communication channel is linear, the composite impulse
response r(f) in Equation 2.85a is determined by another convolution integral as

oo oo

r(t) = J‘r,(‘c)rc(t—‘c)d‘r = Jrc(‘c)r,(t—‘c)d‘t (2.85b)

—oo —oco

where r,(-) stands for the channel impulse response, and r(-) for the receive filter
impulse response, respectively. To get the composite characteristics of the commu-
nication channel and receive filter in the time and frequency domains, see Figure 2.41.

nt) = () e r{t)

Re((f) | channel jcaie 2t
rlf) i) :
Ry{jo) R{je)

Rije) = Relje) Re(jeo)

V) - convolution integral,

R(jw)- composite transfer function,

R{j) - transfer function of the communication channel,
Ry(je) - transfer function of the receive filter.

FIGURE 2.41 Getting the composite impulse response or composite transfer function for
the communication channel together with the receive filter.

In our consideration, we assume that both the impulse responses r.(-) and r,(-)
in Equation 2.85b are real-valued, and that they have bandpass character about the
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carrier frequency. Then, of course, the composite impulse response r(f) is also real-
valued, having the bandpass character as well.

Observe from Figure 2.40 that the real-valued bandpass signal z,() is filtered
through the Hilbert transform filter to get the imaginary part of the analytic signal
z,(f) (see the general relation given by expression 2.75a). Both the Re(z,(r)] = z,(r)
and jIm(zu(t)) are added to each other, resulting in z,(¢), which is then multiplied by
exp(—jm.f). Consequently, we get the lowpass signal z,(f) at the output. To see this,
note that because r(f) being real-valued, we can rewrite Equation 2.85a as

2,(1) = Re[ j F()y,(t - r)dr] (2.85¢)

—oo

Substituting then y,(-) given by Equation 2.83 into 2.85¢, we get from the latter
equation

oo

[r0) Y ptr-1-iT)(ati) + jb(i))ej““("‘)dr) (2.85d)

i=—oo

Zb(t) = Re(

—oo

= Re[ Y (a(i) +jb(i))Ir(‘c)p(t—’c—iT)ejw‘(t_T)d‘cJ

i=—oc0

Furthermore, by introducing in Equation 2.85d a new equivalent complex-valued
impulse response

oo
-jo®.z

m(t) = Jr(‘c)p(t—r)e dt (2.85¢)

—oo0

we can rewrite Equation 2.85d in the following form:

7,(1) = Re[ 2 m(t—iT)(a(i) +jb(i))ej‘°"’] (2.85f)

i=—oc0

To proceed further, consider 7(T) together with exp(—j®.z) in Equation 2.85e,
and recall from earlier discussions in this section that the shift to the left in the
frequency-domain is related with the multiplication by exp(—j®.) in the time-
domain. Then, taking the Fourier transforms on both sides of Equation 2.85e gives

M(jo) = R(j(o+,)) - P(jw) (2.852)

From Equation 2.85g, it is evident that M(jw) is a lowpass transfer function
because the bandpass transfer function R(j®) is shifted by , to the dc frequency,
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giving the lowpass transfer function R{j(w + coc)). And, finally, a result of multipli-
cation of the lowpass R(j(m + coc)) by lowpass P(j®) remains lowpass.

Compare now the expression under the operation Re(+) in Equation 2.85f with
the expression for y,(#) given by Equation 2.83. Note that the form of the expressions
is the same, and m(¢ — iT) in Equation 2.85f, corresponding to p(t — iT) in Equation
2.83, is lowpass, similarly as the latter. By virtue of the discussion underlying the
expression 2.83, the sum under the Re(-) operation in Equation 2.85f is a sum of
analytic signals. Moreover, this sum is itself an analytic signal, and is given by

oo

2 =Y m(t—iT)(a(i) + jb(i))e’™ (2.85h)

i=—oo

To get the lowpass signal z,(f) from the analytic signal z,(f), one multiplies the
latter by exp(—jm.f). Note that this operation is mathematically expressed by Equa-
tion 2.77b. As a result, one obtains

oo

2(t) = Y, m(t—iT)(a(i) + jb(i) (2.851)

= —oo

The expression z,(¢) given by Equation 2.851i is a complex-valued lowpass signal.
Furthermore, because as it follows from Equation 2.85e the impulse response m(f)
is, in general, complex-valued, Equation 2.85i represents a convolution (in the
discrete time) of the complex-valued signal a(i)+jb(i) with the complex-valued
samples of the impulse response m(f); more precisely, with m(t — iT), i = 0, *=1,
*2, ..., where ¢ is not the discrete but continuous time. Furthermore, each of the
components of the sum in Equation 2.85i is obtained as illustrated in Figure 2.42.

a(i)
-»—»—»%— Re(m(t-iT))
~_Re(m(t3()
o——>
4,?‘7 Im(m(t-iT))
—‘—*®<— Im(m(t-iT))

2, Im(m(t-Ma()

L/
—>—»—>®*—— Re(m(t-iT))

b(i)

b\ 4
M<

a(iy=a(i)+jb(i)

FIGURE 2.42 Tllustration of the means of calculation of components in sum 2.85i.
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Note that expression 2.85i for the signal z,(f) can be also rewritten in the
following form:

z(t) = Re(z/(1)) + jIm(z,(1)) (2.85))

= (Z Re(m(r—iT))a(i)- Y, Im(m(t—iT))b(i)]

i=—co i=—oc0

+j( Y. Re(m(r—iT))b(i) + Y Im(m(t—iT))a(i)]

i=—oo i=—oco

It follows from Equation 2.85j that the complex-valued signal z,(f) can be viewed
as resulting from performing four real-valued convolutions, having the corresponding
shares in its real and imaginary parts. This is shown in Figure 2.43, where the
notation of Figure 2.44 is used for the convolution sum of the type occurring in
Equation 2.85j.

Re(a(k)) Re(z,(f))
g Re(m() D—>
Im(m(5)

Im(m(5)
> R Wi .

Im(&(k)) B ~ im(z (1)

FIGURE 2.43 Getting the signal z,(r) by performing four real-valued convolutions.

x(K) o L

@ 2(t) =ih(t—iT)x(l)

x(k), h(t), and z(t) real-valued .

FIGURE 2.44 Graphical notation used for convolution sums occurring in Equation 2.85j.

After the discussion of the structure of Figure 2.40, note that a similar scheme
can be used to describe the passband echo path. The only difference between both
the schemes will lie in the interpretation of the word “channel” in the first block on
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the left-hand side of Figure 2.40. In the case of considering the echo path, it will
simply mean an “echo channel.” Furthermore, referring, for example, to References
24 and 40, we assume in our consideration that a signal taken for performing the
echo cancellation is the one denoted by z,() in Figure 2.40.

Using notational convention introduced previously, let us now rewrite the signal
z,(t), expressed by Equation 2.85h, in the form

oo

el) = Y g(t—iT)(a(i) + jb(i)e"™ (2.86)

i =—co

for the case of the passband echo channel. In Equation 2.86, e (f) means the analytic
signal of the echo channel, and g(¢) denotes its equivalent lowpass impulse response
(g(t) corresponds to m(t), and the latter is an equivalent lowpass impulse response
(see the explanation regarding Equation 2.85g).

Note that Equation 2.86 can be rewritten for the discrete-time ¢ = k7 as

oo

k) = 3 glk—i)a(i)+ jb(ine ™" (2.87)

i=—oco

where the sampling period T is dropped at e (k) = e, (kT) and gk — i) = g(kT —
iT). Furthermore, substituting a new variable i’ = k — i into Equation 2.87, rear-
ranging, and dropping finally the prime in i’, we get from Equation 2.87

oo

ek) = Y gi)(atk—i)+ jolk-iye™" (2.88)

i=—oo

The kind of characteristic represented by g(i) allows* us to approximate the
expression

oo

Z g(i)(a(k—i)+ jb(k—1i)) (2.89a)

i=—o0

in Equation 2.88 by a complex-valued transversal filter representation with the
complex-valued coefficients and complex-valued data symbols. That is, we write

- M,-1
Z g()(alk—=i)+ jb(k—1))= Z g()(a(k-i)+ jb(k—1i)) (2.89b)

i=—oo i=0

Using then Equation 2.89b for approximation of Equation 2.88, we arrive at
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M,-1

ez Y g(i)atk—i)+ jblk—i)e ™" (2.90)

i=0

A good choice for a means of cancelling the echo signal described by Equation
2.90 is the use of a canceller having the description in a similar form. Let us write
the corresponding relation for this canceller as

gl jo kT
e (k) = Z c(i)(atk=i)+ jb(k—i))e ° (2.91)
i=0
where c(i), i = 0, 1, 2, ..., M, — 1 represent the complex-valued filter coefficients.

Having the expressions describing the bandpass echo channel and echo canceller,
we can illustrate a means of cancellation in the case of bandpass voiceband channel.
This is shown in Figure 2.45. In Figure 2.45a, Re(va(t)) means the received real-
valued signal, except for the echo signal; the latter signal is denoted by Rele (7)) in
the figure. We assume that the effect of filtering through the received filter is already
included in the signals mentioned above. The sum of these signals, that is, Re(ea(t)
+ v,(1)), provides an input signal to the so-called phase splitter,* whose behavior is
explained in Figure 2.45b. As shown in this figure, the task of the phase splitter is
to provide an analytic signal from a real-valued one; its implementation is through
the use of the Hilbert transform filter. For more explanation, compare the scheme
of Figure 2.45a with that presented in Figure 2.40. The complex-valued transversal
filter in Figure 2.45a works with the input signal as a complex-valued data symbol
stream provided by the encoder shown in Figure 2.38.

The output signal of the complex-valued transversal filter in Figure 2.45a is
given by

My-1

e(k) = z (Re(c(i)) + jIm(c(i)))(alk —1i) + jb(k—1i)) (2.92)

i=0

It is clearly seen from Equation 2.92 that the coefficients c(i) of the transversal
filter considered are complex-valued. The implementation of the complex-valued
transversal filter having description in the form given by Equation 2.92 will look
similar to that presented in Figure 2.43. For more detailed illustration, we redraw
the scheme of the above figure for the transversal filter; it is shown in Figure 2.46.

Multiplying the output signal of the complex-valued transversal filter of Figure
245, é(k), by exp(jo kT) gives as a result the sampled analytic signal 2.91, which
is subtracted from the sampled received analytic signal v (k) + e (k). The resulting
signal, v (k) + e, (k) — é,k), is processed further in the QAM receiver.

The frequency characteristic of the complex-valued transversal filter in Figure
2.45 is lowpass because the complex-valued impulse response described by the
coefficients c(i), transformed into the frequency-domain, has such a character. Sim-
ilarly, the data symbol stream {c’i(k)} has a lowpass frequency characteristic. However,
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@ a(k=a(k+jb(k)

complex-
valued echo
transversal channel
filter
&(k)
e Re(es(f)
4—_@4—_—{ sampler ]4_1 gpr;]lits; ‘4_6"9¢____
(Krrek) ; Re(vi(f)
®) w(trredd

real-valued.

real-valued [ phase | anal ticG 3 signal
signal splitter signal

FIGURE 2.45 (a) Cancelling the voiceband channel echo with the use of a complex-valued
transversal filter; (b) explanation of the function of the phase splitter introduced in the scheme
above.

it is possible to interpret Equation 2.90 describing the echo channel in another way.
The new interpretation leads to applying a complex-valued passband transversal
filter, the point of which will be explained in more detail in what follows.

Consider again Equation 2.90, and rewrite it in the following form:

M"_l . .
ez Y gliyalk—i)+ jb(k—ie ™" (2.932)
i=0
Rearranging in Equation 2.93a gives
M671 . . . -
ez S gie™ (atk—i) + jplh—ipe ™" (2.93b)

i=0

Then introducing in Equation 2.93b an equivalent bandpass impulse response of the
echo channel given by the coefficients

Miactjtical? ) = g(k)e’™ " k = 0,1, .., M,— 1 (2.93c¢)
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a(k)=Re(&(K)) -, Re(&(K))
e Re(c(K)) A
Im(c(k))
Im(c(k))
\4
> A Re(c(K)) D >
b(k)=Im(&(K) ~ Im(é )
(b)
M=l
XKy 2R, D 20 =) hixikD
=0
X(k), h(k), and z(k) real-valued with M=M,

FIGURE 2.46 (a) Implementation of the complex-valued transversal filter of Figure 2.45
through four real-valued transversal filters; (b) graphical notation used for convolution sums
occurring in Equation 2.92.

and the so-called rotated data symbols?* given by
q(k) =a)e " = (atk) + jb(k))e " (2.93d)

we arrive at

M, -1

e.k)=Y g(i)a(k-1i) (2.93e)

i=0

Hence, the corresponding equation for an equivalent complex-valued passband
transversal filter will have the form

M,—1

e (k)= Y @) atk-i) (2.94a)

i=0

where the equivalent passband complex-valued filter coefficients will be given by

©2001 CRC Press LLC



2k) = c(k)e ™ k= 0,1, .., M,— 1 (2.94b)

e

At this point, a notational remark: the equivalent complex-valued passband
transversal filter can be also given a name of an equivalent complex-valued bandpass
transversal filter, because its impulse response is a bandpass one, and it produces a
bandpass signal. Furthermore, note that Equation 2.94a, describing the passband
transversal filter, has the same form as Equation 2.65a for the baseband transversal
filter, except that é,(k) is a sampled analytic signal.

A cancelling scheme equivalent to that in Figure 2.45a, with the use of the
passband transversal filter, is presented in Figure 2.47.

é(k) stream of rotated data symbols

equivalent
complex-

valued eyl
passband S
transversal

filter
. Re(ex(t))
a

v

< phase -

- D+ sampler «—  gpjitter D+ Re(v.(t))

Va(K)+ea(K)-&s(K)

FIGURE 2.47 Cancelling scheme with the use of a passband transversal filter.

Similarly as in the baseband case, the timing recovery in the passband environ-
ment needs to implement an echo canceller that has the output sampling rate higher
than that at its input. Assume that the canceller output sampling rate is R times
higher than its input sampling rate. When the canceller input sampling period equals,
say, T, we can distinguish R phases, 0;—;, 1}—;, vy (R— 1)}—; in this period. At these
phases, the sampling is performed at the canceller output. Furthermore, we use the
same argument as before of approximating the canceller output response indepen-
dently at each of the phases. Exploiting the relation 2.68b and using a similar notation

to that in expressions 2.69a and 2.69b, that is
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el(k) = c’*(k + é) 0<I<R-1 (2.95a)
and
2, (k) = é(k + 1%) (2.95b)

we can write an equivalent of Equation 2.91 for the corresponding phases as

M,-1
¢ B jwc(k+1—[e)
2,.(k) = Y e(atk—i)e

i=0

T
,0<I<R-1 (2.95¢)

In Equations 2.95, k refers to sampling with the rate % . Moreover, the superscript #

R
shown in Equation 2.67c.

at c(k+ i) in Equation 2.95a refers to a similar type of approximation as that

A similar relation to that given by Equation 2.95¢ can be also written for the
echo canceller using an equivalent structure with the passband transversal filter. To
this end, rewrite Equation 2.95c in the following form:

My—1
© 'w(,(k+ LA i)T

2,k = Y c(datk-ne

i=0

(2.96a)

Rearranging then the expressions under the sum symbol in Equation 2.96a gives

M- ! jo ,(i+ i)
(k) = Y c(ide "

i=0

jo (k-i)T

"atk—i)e (2.96b)

And introducing in Equation 2.96b a notation similar to that in expression 2.94b
for the coefficients of the equivalent passband filters for the corresponding phases

OTTQ’ II—TQ, cn (R- I)TTQ , that is, denoting them by

v joo(_(kﬁ-lé)T
¢, (k) = c(kye Jk=0,1,..,M,-1,0<I<R-1(2.96¢)

and using also the notation of Equation 2.93d for the rotated data symbols, we arrive at
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Mz—l
e, (k)= ¢, (i)atk-i),0<I<R-1 (2.96d)

i=0

Both Equations 2.95c and 2.96d are illustrated through canceller implementations
with interleaved transversal filters for four phases, R = 4, in Figure 2.48 and Figure
2.49, respectively. Observe that the form of Equation 2.96d is identical with that in
Equation 2.70b for the baseband case, except that €, (k) in Equation 2.96d is a sampled
analytic signal and xizﬁcal?(i),i =0,1,..., M, represent coefficients of a passband
transversal filter. The same form of the expressions mentioned is the reason the
structures presented in Figures 2.30 and 2.49 look similar. The difference lies in the
type of transversal filter used (lowpass or passband) and the form of the input data
stream (baseband real-valued or passband complex-valued rotated data symbols).

Quite another form has the structure presented in Figure 2.48. Here, the
interleaved lowpass transversal filters are used, of which the outputs are modu-
lated by the carrier expressions exp(jcoc(k+ TIQ)T)’ corresponding to the
phases 0L II_TQ’ . (R- 1)I_Te . Input data stream to the transversal filters are the
complex-valued data symbols d(k) = a(k) + jb(k).

Finally, we draw the reader’s attention to the fact that k and k' used in Figures
2.30, and 2.31 have the opposite meaning of k and k" in Figures 2.48 and 2.49.

To consider cancellation of nonlinear passband echo, we need to use a contin-
uous-time version of the Volterra series! for the underlying analysis. Such a series
for nonlinear systems independent of time has, in analogy to Equations 1.1 and 1.3,
the following form:

o oo

y(t) = KO+ Jh(l)(T)x(t—T)dI+ j J.h(z)(‘c],‘cz)x(t—‘cl)x(t—‘cz)d‘cld‘cz (2.97)

— —o0—00
0 oo oo

+ j j jh“)(r],rz, T3)x(t = T))x(f = T,)x(f — T3)dt,dT,dTs + ...

—00—00—00

where  means a continuous time. Moreover, y(f) and x(7) in Equation 2.97 stand for
the system output and system input signal, respectively.

With regard to the passband channel shown in Figure 2.40, assume that this
channel behaves as a nonlinear system, which can be described by the time-
independent, that is, stationary Volterra series (2.97). Furthermore, assume that the
dc component 2@ does not occur here. Then, Equation 2.85a can be extended to the
nonlinear case as
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&(ky=a(ky+jb(K)
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linear |7 linear | linear ¥ linear ¥
lowpass lowpass lowpass lowpass
transversal transversal transversal transversal

/ filter no. 3 / filter no. 2 / fiter no. 1 fitter no. 0

é Dk é Dtk é pleh Dk
-_L
= il "~
va(K)+eu(K)-8(K) - e
. D+ N va(K')y+e,(K)
S 4
- D .
1=2 XV,
F& b 4 /
P
J+

k refers to sampling at the rate 1/T;
R=4; D=exp(jax,T);
K refers to sampling at the rate R/T

FIGURE 2.48 Interleaved adaptive linear lowpass transversal filters for achieving higher canceller output sampling rate in
cancellation of passband echo.
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FIGURE 2.49 Interleaved adaptive linear passband transversal filters for achieving higher canceller output sampling rate in

cancellation of passband echo.

©2001 CRC Press LLC



o

o) = [rP(DRe(y,(t-1)dT

—oo
0o oo

+ [ [rP(m, mRe(y,(1 = 1)Re(y,(t - 1)dn dt

—co—oo
0 oo oo

+ [ [ [rPm, o mRe(ra(t = 1))Re(ra(f ~ T)Re(yy(1 — T3))dt, dTydTy + ..

(2.98a)

where rD(1), ¥2(1,, 1), "¥(1,, T,, T5), mean the nonlinear impulse responses of the
first, second, and third order, respectively, of the communication channel and receive
filter connected with each other in series, as shown in Figure 2.41. Furthermore,
assume that the communication channel in Figure 2.41 now has a nonlinear bandpass
characteristic, and the receive filter, as before, is a linear bandpass filter. For this
case, using the theory of the continuous-time version of the Volterra series, presented,
for example, in Reference 29, one can show that the relations between the impulse
responses #D(-), r@(-,-), ¥¥(-,-,-), and the impulse responses of the nonlinear com-
munication channel and linear receive filter are

oo

F = [r(@r(t-o)do (2.98b)
rP(1,1,) = J.r,((p)riz)(‘cl -0, T,— 9)do (2.98¢)
P, 1,1 = [r@r) (1 - 9.1 - 0,1 - 9)do (2.98)

—oo

and so on. In Equations 2.98b, c, and d, r,(-) is the (linear) impulse response of the
(linear) bandpass receive filter, and " (-), 7" (-,-), and r* (-,-,-) are the first, second,
and third order, respectively, nonlinear impulse responses of the nonlinear commu-
nication channel. Moreover, note that Equation 2.98b corresponds to Equation 2.85b
for the linear case. The next equations are the result of nonlinear behavior of the
communication channel.

To proceed further, consider now the analytic signal y,(f) given by Equation
2.83, and note that the real part of this signal can be written as

Ya(D) +ya(1) _

Re(y,(1) = 2=

%Zp(t—iT)(Zz(i)e"”"#a*(i)e""’") (2.98¢)

Applying then Equation 2.98e in Equation 2.98a leads to
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1-1) % —jo (1-1)

7,(1) = Jr(l)(r)zp(t —t=iT)ya)e "+ dtiye ) an

i=—o0
(Zt T —rz)

+7 j J 0) Y S Pt T pl-TiT) (a(zna(zz)e

i) =—oc0iy=—c0

—o0—00

+Zl(i1)c~1*(i2)e +a(11)a(12)e +a(z,)a(12)e dt,dr,

0 oo oo

SJ.J.J‘r( )(’Cu To, T3)2 2 Zp(l‘ T =i, T)p(t =1~ T) p(1 —=13—i5T)

—00 —00 —00 l]—*mlz—*‘x’ [.‘,700

=T -T,-T Jjo| t—‘r]+12—r3)

: (Ez(i,)a(iz)a(ig)ejw“(z ) s it atine

catataiye T vatatacye T

jo |- rl—rq+r)

+a(ll)a(12)a(l3)e +a(ll)a(12)a(l3)e m(HT] o Tz) dtdt,dt,+

(2.98f)

Furthermore, observe that rearranging the terms in Equation 2.98f, we can
rewrite the latter equation in the following form:

Zb(l‘) = % 2 [ejw(.ta(i)J‘r(l)(r)p(t_T_iT)eju)‘tdr

i=—c0

+7™30) [rP@p-1- iT)ejm"Tdt]

l e < 0 0
D> 2{ “aiaty) [ [rPa, ) pe—1-i Tpe—t-iT)e e ar,

ij =00 i) =—c0 oo
S
Jjom

+e"™MaGina (o) [ [r2, ) pl-t - i Tp(t -t - i Te

—o0—00

-jo,. rl Jjo,T,

dt,dr,

Jjow, f *

+e (zl)a(lz)j jr (T, 7o)

—oo—00

jo, 'c] —-j®,T,

-pt—t, -, T)p(t—1,—i,T)e dt,dr,

—j20.1 %

+e a (z,)a*(iz)]: }r(z)(TnTz)

—co—00
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Jf':]Jpz

- p(t—=7,—i, T)p(t —t,—i,T)e dt,dt,)

éz Z 2 (¢ ainaliyais)

ij =—00 ) =—oc0 ,3:700
0 oo oo

PO R -t - T p( - isT)

—00—00—00

—jo, tl —Jjo, Tz —Jjo.13

cp(t=15—isT)e dt,dt,dt,

00 oo oo

+e™atina (ati) [ [ [rO tmwpt-t - T)p(t-1,- 1)

—00—00—0o

—jo, ‘[l JjO, T’) —jO,Ty

p(t—T"g_l’iT) dt dedTS

oo oo oo

+™ G iatiati) [ [ [V, v w)pt =1~ )p(=1a=iT)

—00 —00 —00

Jjo, rl -jo, Tz —JjO.T3

p(t —T3— l3T)€ du dedT3

o0 oo oo

+¢™atinati)a ) [ [t wpt -1 -0 T)pt -1, - i,T)

—00 —00 —00

—jo, 11 -jo, T2 JO,.Ty

cp(t=15—isT)e dt,dt,dt,

0 oo oo

v (1)a (1y)a (i) [0 tp-t - i T)p(t -1, - irT)

—00—00—00

Jjo, ‘I:l Jjo, Tz —jo.1

p(t_T”ﬁ_l'iT) dT dedT3

—JOI L~ www(s) . .
+eatina (ialiy) [ [ [, 1 w)p -1 - i T)p(t -1, - i,T)

—-jo,T, ](1) Tz JjO, T3

cp(t—15—isT)e dr,dt,dt,

o0 oo oo

+e M patia) [ [ [rO@ 1 wpt -1 - i T)p(r -1, - i, T)

—00—00 —00

Jjo, 121 —j®.T, ]m[ 3

- p(t=15—isT)e dt,dt,dt,
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w0 oo oo
—j30.1

+e’ A (i)a ()a (i) [ [ [rV, 1) p( =1 =i T)p(t =T, — i)

—00 —00 —00

JOT jOT, jOT3

cp(t—13—13T)e “ e “"e “dt,dt,dty) + ...

(2.98¢)

Let us now extend the notion of the equivalent lowpass complex-valued impulse
response m(f) given by Equation 2.85¢ to the nonlinear case. Then, we shall speak
about the nonlinear first-order, second-order, third-order, and so on, equivalent low-
pass complex-valued impulse responses, and we shall express these impulse
responses as

oo
—-jo,T

m(m) = jr(”(r)p(n—r)e dt (2.98h)

—oo

T TJ0T

mPmumy) = [ [rP mpm - 1)pmy-t)e e dr dr, (2.980)

——

o0 oo oo

mOmunan) = [ [ [ m mpm-n) (2.98))

—00 —00 —00

T 0T, —jo,Ty

~p(n2—12)p(n3—'c3)e_]mL e e dt,dt,dt,

and so on.

Furthermore, to simplify Equation 2.98g, we shall use the fact that the receive
filter in Figure 2.41 is a bandpass filter with the passband about the carrier frequency
,. So this filter filters out all those new frequency components in the signal, which
eventually appear in the nonlinear communication channel but are outside the receive
filter passband. Without going into the mathematical details (for more theory, the
interested reader is referred to Reference 70 and references cited there), we observe
that the components related with exponentials: exp(j2m ), exp(jOw, ), exp(—j2m,1),
exp(j3w.f), and exp(—j3m.f) in Equation 2.98g are those that are outside the filter
passband. Hence, we can assume that the above components are equal to zero. Using
this fact in Equation 2.98g, and definitions 2.98h, 2.98i, 2.98j, we can rewrite
Equation 2.98g in the following form:
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2,(1) = ej“’“[ 3 m‘”(r—zT)a(z)+— 2 2 Z Ot —i,T,t—iyT, t—isT)

i=—co zl——wzz——wt3——

(alina (iy)alis) +a (i))ai)ali;) + ali)ali)a (is)) + j

ejmcl(% 2 mV (t-iT)a (l)+— 2 2 2 m(t—i\T,1—i,T, t—i;T)

i=—oo ,1=_m,2=_m,3__

(@ (ina (iy)alis) +a(i))a (i)a (i) +a (iy)ali)a (i) + ]
(2.99)

Note that, to arrive at the form of z,(¢) given by Equation 2.99, we also assumed
in derivation of this equation that the nonlinear impulse responses involved are
symmetric. That is, they are symmetrized according to definition 1.15, when applied
to the continuous-time nonlinear impulse responses, and where the index “sym” is
dropped after performing the symmetrization. More precisely, we assumed

JOT —jo. T, —jo,

—jO.T joT, —jo.T . 3 e e e
e % asymetric? rP(1y, Ty, T3) (2.100)

Ty, T, T3)€

. 3 —jO.T —j®.T, jO.T;
?symetric? r )(TI, Ty, T3)€ ‘e e 7

where the symbol = means “symmetric to.” We treated all the other nonlinear
impulse responses occurring in Equation 2.99 accordingly. Moreover, we used in
Equation 2.99 a special notation for “partly conjugate” versions of expression defined
by 2.98j; that is,

00 oo oo

M) = [ [ [rP 1 1)pM = 1)p(M - 1) p(N;—15) - (2.101a)

—00—00—00

(3)

Jjo.T —jo. 'r, —JjO.T3
- e e

dt,dt,dt,

and

0 oo oo

mI MMy = [ [ [rP t w)pm —1)p(Ma - )p(Ms - 13) - (2.101b)

—00—00—00

Jjo.T jo, 1:2 —JjO.T3
- e e

dt,dt,dt,

The third-order impulse response m'” given by Equation 2.101a is named m®
partly conjugate “with one star,” because one of the exponents, exp(j®,T,) in determining
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expression 2.101a is the complex-conjugate of exp(—j®,T,) occurring in m® given
by Equation 2.98j. Similarly, the third-order impulse response m..® given by
Equation 2.101b is named m® partly conjugate “with two stars” because two of the
exponents, exp(j®,T,) and exp(jo.T,), are the complex-conjugates of exp(—jm.T,)
and exp(—j®,T,), respectively, occurring in m® given by Equation 2.98;.

At first glance, the nonlinear impulse responses written in Equation 2.100 seem
to be not equal to each other. Therefore, a special notation (=) for “approaches”
rather than the symbol for “equal” is used for denoting that they are symmetric. On
the other hand, however, because we assumed that the nonlinear impulse responses
in Equation 2.100 are symmetric in the sense of definition 1.15, they must be equal
to each other. In what follows below, we shall show that this is the case. To this
end, let us begin with the assumption that the Volterra series representation (2.98a)
involves the symmetric impulse responses. This means, according to definition 1.15,
that we have

1,1, 1) = FP(1, 15, 1) = FV(1, 1, 1) (2.102a)

3) (3) (3)
= (T2, T3 T) = 77 (T3, T, Ty) = 1 (T3, T, Ty)

where, at each of . 3(-,-,-)’s, the subscript “sym” is omitted.

Now note that formally interchanging the variables T, with 1, (i.e., renaming T,
as T,, and T, as T,) in the first expression in Equation 2.100, and T, with T, (i.e.,
renaming T, as Ts;, and Ty as T,) in the third expression in Equation 2.100, we can
rewrite Equation 2.100 as

JjO T —jO.T, —jo,

7(3)( Ty, T, T3)e ¢ ¢ (2.102b)

JOT —jO.T, —jo. T3
Ty, T, T3)E e el

. 3 JOT —jO.T, —jo.T;
= V()(Tz,Tz,Tl)e el e

Because of the relation 2.102a, the expressions in Equation 2.102b are equal to
each other. That is, the symbol for “approaches” in Equation 2.102b can be replaced
by the “equal” symbol. Of course, similar equalities to those in 2.102b can also be
written for all the other nonlinear impulse responses of a similar form to that
represented by the impulse responses in Equation 2.100. For example, we can write
for the impulse responses involved in the expressions standing by the exponential
exp(—jo.t) in Equation 2.98g,

JjOT jOT, —jo,

Tttt ¢ ¢ (2102

JOT JOT, —joO. T3 . 3
T, Ty T3)€ € e = r

. 3 JOT jOT, —jo.T3
= V( )(T17T3at2)e ‘ e ‘ e ‘

Application of relations such as Equations 2.102b and 2.102c in Equation 2.98g
led to the simplification of the resulting form for z,(f) given by Equation 2.99.
Keeping in mind our purpose to get from Equation 2.99 an analog of the expres-

sion 2.85f, we check now whether the m:’ (1;, N5, M5) given by Equation 2.101b is
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a complex-conjugate of the m'” (1,, M,, M3) given by Equation 2.101a. To this end,
take into account the following nonlinear impulse response:

3) —JjOT JOT, jO.T3
r e e

(T, Tos Ta)e (2.103a)

Using equivalences 2.102b and 2.102a, we easily show that the above impulse
response can be rewritten as

3 —JjOT JOT, jO.T; 3 —jOT; jO.T, jO.T
I, 1, e e e = P (1, T, e e e (2.103D)
3 Jjo.T jo.T, —jo.T
= r( )(T]’ 127 13)6 ]e ze ’
Furthermore, note that relation
JjO.T —jo.T, —jo. T3 * —jO.T jO.T, jO.T;
(e ‘e ‘e Y =e et e 7 (2.103¢)

holds. Then, using Equations 2.103b and 2.103c in Equation 2.101b gives

00 oo oo

mlmumamy) = [ [ [rO, mm)pm - t)pMy - 1)p(M; - 15 (2.103d)

—o0—00—00

—JjO.T jOT, joT
e e

e dTldtzdFQ;

= J‘ _[ J.’"(S)(Tl’ Ty, T3)p(My = T)p(M2 = T2) p(M3 — T3)

—00—00—00

ijtl —jooLj:2 —jo)(,‘c3

(e e e Y duyduydty = mY (M, Moy M)

In another form, Equation 2.103d can be rewritten as

mP My, M M3) = mE (M, My M3) (2.103e)

Equation 2.103d gives evidence to the fact that m..3(m;, M, M;) is really a
complex-conjugate of m.¥(1n,,n,, N;). Similar relations can also be found for the
corresponding partially conjugate equivalent lowpass complex-valued impulse
responses of higher odd orders, like the fifth, seventh, ninth order, and so on.

Using in Equation 2.99 the fact that

(@' (i))a" (iy)alis) +a(iy)a’ (i,)a (i) + & (iyaliya’(is))  (2.104a)

= a(iy)a (iy)ais) +a (i)ali)a(iy) +a(iyali)a (is)
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and the relation 2.103d, we can rewrite Equation 2.99 as

2,(1) = e’””( Zm(l)(t—lT)a(l)+— 2 2 2 mP(t—i,T, t—i,T, t—isT)

i=—oo []:7001,):700[3,

S(aiya’(ialis) +a (iyali)alis) +a(i)alia (i) + ]

v (5 S " -iDa) +1 TS S it i - i)

i=—oo i) =—00 iy=—c0j3=—0c0

(@)@ (12)alis) +a ()a(i)alis) +a(i)ali)a (i) +.. |

(2.104b)

Moreover, it can be shown that z,(f), being real-valued, has the form of the
expression exp(jw£)(-) + exp(—jm #)(-)*. Using this fact in Equation 2.104b, we can
write the latter equation in the following form:

2(1) = [[2 m"(t - 1T)a(z)+— 2 2 2 mO(t—i\T, 1 —i,T, t—i5T)

i=—oo ll——mzz——'vaS——

(alina (iy)alis) +a (i))a(i,)alis) +aiali)a (is)) + Je]
(2.104¢)

From the analysis just presented for the linear communication channel, it follows
that the form of the expression 2.104c allows us to write the analytic signal z,(%),
after performing the Hilbert transform filtering in the QAM receiver of Figure 2.40 as

z,(1) = (2 m'"(t - 1T)a(1)+— 2 2 2 Ot =i\ T, t—i,T, t—i5T)

i=—c0 llz—mlz__ool,;__

+(@(i)a’ (i)alis) +a (i)alix)ais) + a(inai)a (i) + Je
(2.104d)

The expression 2.104d regards the case in which the communication channel
shown in Figure 2.40 is a channel that has nonlinear characteristics.

Similar to the case of the linear echo passband channel discussed previously,
we model the nonlinear echo passband channel using the description derived just
for the nonlinear communication channel. That is, we use the same form of descrip-
tion of an analytic signal related with the nonlinear echo channel as that given by
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Equation 2.104d for the nonlinear communication channel. Hence, denoting the
analytic signal related with the nonlinear echo channel by e (¢), we write for it

e (1) = [Z ¢Vt - zT)a(l)+— z z Z ¢Vt —i\T, t—i,T, 1t —isT)

(alina (iy)alis) +a (i))ai)ali;) + ai)ali)a (is)) + ]e
(2.105)

In Equation 2.105, g!(- ) and g (-,-,-) for the nonlinear echo passband channel
correspond to m(+) and m'” (-,-,-), respectively, which were introduced previously.
The g(-) and g\’ (+,-,-) represent the nonlinear first-order and third-order, respec-
tively, equivalent lowpass complex-valued impulse responses. Additionally, gt (-,-,")
is partly-conjugate compared to g®(-,-,-), similarly as was m‘”’ (-,-,-), compared to
m(3)(.,.’.)'

For the discrete-time ¢ = kT and with the substitution of new variables, as in
Equation 2.87, the expression for e () given by Equation 2.105 can be rewritten as

e (k) = (Z ¢ V(ak - 1)+- 2 2 Z ¢V, iy i) (2.106a)

i =—o0 zl——mzz——mzx——

S(atk—ina (k—iy)atk—iy)+a (k—i)atk - i)ak —iy)

tatk—iNak—ir)a (k—iy)) + ...}"’""T

where d(k — i) stands for
a(k-1i) = atk—1i)+ jb(k-1i) (2.106b)
and similarly,
alk—i) = alk—i)+ jb(k—1i),i; = iy, Iy, i3, ... (2.106¢)

Furthermore, let us assume the same kind of approximation of e (k) given by
Equation 2.106a as that used in Equation 2.89b, that is, by a complex-valued
transversal filter representation with the complex-valued coefficients and complex-
valued data symbols; however, now being a nonlinear transversal filter description.
Using this approximation in Equation 2.106a gives
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1M, —1M, -1
ea(k) = (2 gtk -i)+ 1 2 Y Y 8 i i) (2.107)

i1=0i,=0i3=0

(atk—ina (k—iy)alk—iy)+a (k—i)atk-i)a(k—iy)

watk—ipalk—i)a (k—iy) + .”Je/“’ckr

A good choice for cancellation of the echo signal described by Equation 2.107
is the use of a canceller possessing the description in a similar form to that repre-
sented by Equation 2.107. If we restrict ourselves to the components, for example,
up to the third order in the description of a canceller, we shall have the relation:

M, —1 M,—1M,—1M,-1
e, (k) = (z c(l)a(k—l)+4 Z YD ey, iy is) (2.108)

i=0 i1=01iy=0i3=0

catk—ia (k—i)atk—iy) +a (k—ialk—i)ack —is)

vatk—iatk—iya (k- g))e’"‘"”

for this nonlinear passband canceller. In Equation 2.108, c(i), i = 0, 1, é -1,
correspond to gV(i),i =0, 1, ..., M,— 1, and C(ll, Iy, 13), Iy, by, 13= 0, 1, -1,
correspond to g\ (iy, iy, i3), iy, iy, i3 = 0, 1, — 1, respectively. Furthermore
when M,= M,, the number of elements c¢(i) W111 be identical with that of g(V(i); and
similarly, the numbers of elements c(i,, i,, i;) and g'” (i, i,, i;) will be identical as
well. In the case of M, # M,, some elements in one set will not be represented by
the corresponding elements in the second set.

A general scheme of nonlinear echo cancellation with the use of a nonlinear
complex-valued transversal filter, having the description in the form of é,(k) given
by Equation 2.108, is presented in Figure 2.50.

Comparing the structure of Figure 2.50 with that of Figure 2.45a, we see that
the only difference between them lies in the type of transversal filter applied. In
Figure 2.45a, we have a linear complex-valued transversal filter, in contrast to the
structure of Figure 2.50, where a nonlinear complex-valued transversal filter is
applied. Furthermore, comparing the structure of Figure 2.50 with the corresponding
description given by Equation 2.108, observe that the nonlinear transversal filter
output signal é(k) is given by
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&(kj=a(k)+jb(k)

nonlinear
complex- echo
valued channel
transversal
filter
&(k)
«—— VT Re(ex(f))
A
ex(K)
- phase b4
sampler i« gpjitter P+ Re(v.()
Va(K)+e4(K)-8a(K) :
va(t)+eq(t)

FIGURE 2.50 Cancelling the voiceband nonlinear channel echo with the use of a nonlinear
complex-valued transversal filter.

A A ot M,-1 - . 1Mfuw{;uwf,fl o
e(k) = e,(k)e = zz)c(z)a(k-z)wzo ZO .zoc(tl,lz, i) (2.109)
t= i1=0iy,=0iy=

S(atk—ina (k—iy)alk—iy)+a (k—i)atk - i)ak—iy)

+alk—iDalk—iya (k—is))

Note that the form of the expression in Equation 2.109 resembles more the general
form of the discrete-time truncated Volterra series than the form of the Volterra series
for binary signals used previously in the discussion of canceller structures for baseband
applications. In fact, expression 2.109 represents nothing other than a truncated Volterra
series that works on the complex-valued data symbols and has complex-valued impulse
responses. We also have to work here with multiplications of the data symbols by their
complex-conjugates (in the second component of Equation 2.109).

To show that the coefficients (samples of the impulse responses) c(i) and c(i|,
i,, i;) change in the adaptation process, we rewrite Equation 2.109 in another form:

M,-1 1M2,—1M@—1M€)—1
e(k)y = Y ci(k)alk—i)+7 S Y e k) (2.110)
i=0 i1=0iy=0i3=0

(atk—ipa (k—iy)atk—iy)+a (k—i)atk-i)a(k—iy)

+alk—iNalk-iya (k—iy))

©2001 CRC Press LLC



Note that, in Equation 2.110 the notational convention of Equation 2.1c is used.
That is, the arguments #, and i,, i,, i; at c(i) and c(i,, i,, i;), respectively, are “shifted”
to form the corresponding subscripts: as an argument occurs the discrete time k,
which changes in an adaptation process.

Keeping in mind the form of é(k) given by Equation 2.110, we redraw the
corresponding fragment of Figure 2.50 to underline the fact that the nonlinear
complex-valued transversal filter must be an adaptive transversal filter in echo
cancellation applications. This is shown in Figure 2.51.

&(k)=a(k)+jb(k)

Y

A

nonlinear /

complex-
valued
adaptive
transversal
filter

&k
<« eMRKT

&(K)
< s Me

<« 4 1T7¢

Va(K)+eu(K)-€a(K) Va(K)+eq(K)

FIGURE 2.51 Adaptive cancelling the voiceband nonlinear channel echo.

To give some view into the internal structure of the nonlinear complex-valued
adaptive transversal filter of Figure 2.51, consider the following simple example.

Example 2.8

Assume for simplicity of presentation that M, = 2. Then, to realize the linear part
of Equation 2.110, we need two taps, and, to realize the strictly nonlinear part of
Equation 2.110, we need 23 = 8 taps. For this choice, the structure of a nonlinear
complex-valued adaptive transversal filter is shown in Figure 2.52.

Looking at the structure of Figure 2.52, we see that it presents “a true cobweb”
even, as here, for such a small M, = 2 (in practice, of course, M, is much greater
than 2), and when taking into account only nonlinearities up to the third order. This
poses true difficulty in practical implementation of a nonlinear complex-valued
transversal filter.

The structure of the nonlinear echo canceller of Figure 2.50 can be also presented
in another equivalent form using an equivalent nonlinear complex-valued passband
transversal filter, in analogy to the linear one shown in Figure 2.47. To get such a
structure, one needs to repeat in Equation 2.108 the steps performed successively
in Equations 2.93a to e. As a result, one obtains a similar structure to that presented

©2001 CRC Press LLC



&(k-1)=a(k-1)+jb(k-1)

FIGURE 2.52 Nonlinear complex-valued adaptive transversal filter with memory length M,
=2.

in Figure 2.47, with the rotated data symbols at the input and an equivalent nonlinear
complex-valued passband transversal filter in place of the linear one.

Structures for nonlinear interleaved complex-valued transversal filters can be
obtained easily applying the argument used before: of approximating the echo replica
separately in each of the phases, here with the use of Equation 2.108. Then we get
structures similar to those presented in Figures 2.48 and 2.49, with nonlinear trans-
versal filters in place of linear ones.
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