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Abstract This letter studies the tracking performance of a stochastic gradient-based
adaptive algorithm, namely the maximum correntropy criterion algorithm, where a
random walk is used to model the non-stationarity. In our analysis, we use the energy
conservation argument to derive expressions for the steady-state excess mean square
error (EMSE). We consider two different cases for measurement of noise distribution
including the Gaussian noise and general non-Gaussian noise. For the Gaussian case,
we derive a fixed-point equation that can be solved numerically to find steady-state
EMSE value. For the general non-Gaussian case, we derive an approximate closed-
form expression for EMSE. For both cases, unlike the stationary environment, the
EMSE curves are not increasing functions of step size parameter. We use this observa-
tion to find the optimum step size learning parameter for general non-Gaussian case.
The validity of the theoretical results are justified via simulation results.
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1 Introduction

Over the last several years, adaptive filters have been used in wide range of applications
[8]. In general, an adaptive filter uses a sequence of input vectors u, € R'*™ and
desired samples d, € R, n =1, 2, ... to find the optimal weight vector w’ € RMx1
that minimizes a cost function. In stationary environment, at every time instant n, d,
is related to the input vector u,, with a regression model as

dy, = u,w’ + v, (D

where v,,n = 1,2,... are samples of the measurement noise signal, which are
assumed to be zeromean, independent, identically distributed, and independent of
the input signal u,,. So far, numerous adaptive filters have been developed in the liter-
ature. However, since its invention by Widrow and Hoff [16], the least mean squares
(LMS) algorithm is perhaps the most widely used adaptive filter due to its simplicity,
robustness, and ease of implementation. The LMS algorithm has been developed based
on the minimum mean square error (MMSE) criterion as the cost function, defined by

Tnmse(W) £ Eley] @)
where ¢, is instantaneous error signal which is given by
en = d, —u,Ww 3)

Besides, the LMS algorithm uses the steepest descent method with simple stochastic
approximations and provides an iterative solution for (2) as

Wp =W, + //Lu;en “)

where 1 > 0 is a suitably chosen step size parameter. Although the MMSE-based
adaptive filters work well for Gaussian data, they exhibit performance degradation for
nonlinear models and non-Gaussian situations, especially when the data are disturbed
by impulsive noise [12]. To address these issues, recently information-theoretic met-
rics, such as entropy and mutual information, have been introduced as cost functions
for adaptive filters. For example, the given algorithms in [5-7] have been developed
based on the minimum error entropy (MEE), wherein the filter weights are updated in
a way to minimize the entropy of the error signal. The main problem of MEE-based
adaptive filters is their high computational complexity. On the other hand, the adap-
tive filters that rely on maximum correntroy criterion are able to exploit higher-order
moments of the data with low complexity as the LMS algorithm [1,2,9,10,13-15,17].

Different aspects of adaptive filters under the maximum correntropy criterion have
been studied in the literature. For example, steady-state performance of MCC algo-
rithm has been studied in [3]. In [4], convergence behavior of a fixed-point algorithm
under maximum correntropy criterion has been studied. This paper investigates the
tracking performance of the MCC algorithm in non-stationary environment where
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random walk model is adopted for the optimal parameter variation. In our analy-
sis, we use the energy conservation argument, while the EMSE is considered as
performance metric. Two different distributions including the Gaussian and general
non-Gaussian measurement noise distributions are considered for measurement noise.
For the Gaussian case, we show that EMSE is given by a fixed-point equation, while
for the general non-Gaussian case, we can derive an approximate closed-form expres-
sion for EMSE. For both cases, unlike the stationary environment, the EMSE curves
are not increasing functions of step size parameter. For the general non-Gaussian case,
we find the optimum step size parameter which minimizes the EMSE. The validity of
the analysis is demonstrated by several computer simulations.

The remainder of this paper is organized as follows. In Sect. 2, we briefly introduce
the MCC algorithm. In Sect. 3, tracking analysis of the MCC algorithm is provided.
In Sect. 4, we present simulation results to verify our theoretical analysis, and we
conclude in Sect. 5.

Notation We adopt small boldface letters for vectors and bold capital letters for
matrices.

2 The MCC Algorithm

As we mentioned in the introduction section, the MCC algorithm relies on the corren-
tropy as the cost function. For two random variables X and Y, correntropy is defined
as

V(X,Y) £ E[ks (X — V)] Q)

where x, (-, -) is a shift-invariant Mercer kernel with the kernel width o. A popular
kernel in correntropy is the Gaussian kernel which is given by

V)
exp (__Ez__;zl_) ©)

202

1
Ko (x,y) = N

To obtain the correntropy from (5), the joint distribution function of (X, Y) is required
which is usually unknown. In practice, only finite number of samples {x;, y;}, i =

1,2,..., N from X and Y are available. Thus, a sample estimator for correntropy can
be defined as
R 1 &
VXY =+ D ko (xi = 30) @)
i=1

For adaptive filtering, correntropy between the desired signal, d,, and filter output,
u,w,_1,1is used as the cost function. Using the Gaussian kernel and definition of error
e, the cost function becomes

PP / e .
corr(])—mﬁ > e Gy ®)

i=j—N+1
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The MCC algorithm can be obtained from (8) by applying gradient ascent approach
and approximating the sum by the current value N = 1 as [3]

W, =W —i I
n = Wp—1 + expe, 202 u, )

Note that as 0 — oo the MCC algorithm in (9) tends to the LMS algorithm.

3 Tracking Analysis of MCC Algorithm

To begin the analysis, we first assume that in a non-stationary environment, the vari-
ation in the optimal weight w° follows a random walk model as

Wy =W, 1+ (10)

where qy, is an i.i.d. vector with positive-definite autocorrelation matrix Q = E[qq"]
and is independent of {u;, d;} for all i < n and also of initial conditions {wq, Wo}. We
consider again the update equation of MCC algorithm with a general function of the
error signal e, as

Wy = W1 + puy, f (en) (11)

For further reference, we define the weight error vector w, and a priori error signal
eq,n as follows
~ A __0 A ~ 12
Wp =W, — Wy, €in=UyWy (12)

Note that the steady-state excess mean square error is defined in terms of e, ,, as

£= lim ]E[eg’n] (13)

n—o00

By subtracting w{, from both sides of (11), we get

- (a) .
Wi = W — Wy — ! f(en) = Wyt + Qu — put! £ () (14)

where (a) follows by replacing w{, from (10). Equating the weighted norm of (14)
and taking expectation from the resultant equation we have

E (19 17] = B [190-112] = 200 [w, W1 £ (e)] + 7B 0|2 ) |

+E[llan 2]+ E[¥]_1a0] + E[a} W, 1] -2 E [au] £ ()]
® ) ®

15)
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To evaluate the term (D) first note that w,,_| can be rewritten as

n—1
Vo =wWo = Wer =W+ q; | =W
j=0
So we have
n—1 T
E[W) 1qu] =E | (w2, +> q;| au | -E[W;_1q.] =0 (16)
=0

where for the first terms in (16), we used the assumption that q, is independent
of all qx for k < n and of initial value wg. Moreover, as w,_1 depends on data
{up,uy,...,w,_1,do,dy,...,d,—1} and all are independent of q, we can conclude
that the second term equals zero. Similarly we have @ = ® = 0. Finally, using
E[lg.l?] = E[Tr[4,q}]] = Tr[Q] we obtain the following energy conservation
relation

E[1Wa112] = B[ 1902117 | <21 [ewn f (e |+ 7E [ 0,2 (e) |+ Tr [Q1 (17)

To derive & we consider the following assumptions.

Assumption 1 The a priori error e, , is zero mean and independent of the measure-
ment noise v,.

Assumption 2 The filter is long enough such that e, , is Gaussian, lu,|I? and is
asymptotically uncorrelated with £2(e,,).

Note that Assumption 2 enables us to rewrite the third term in the right-hand side of
(17) as
lim E [l 2 | = TrR,] lim B[ 2] (18)
n—oo n—o00

As in this paper our aim is to evaluate the steady-state tracking performance of MCC
algorithm, at the steady-state we have

lim B[ 1%, 2] = lim E [1W%,-11] (19)
n— oo n— o0
So we can simplify (18) at the steady-state as
2 lim E[eanflen)] = uTr(R] lim B[ 2| +n7'Tr@1 (20)
n— o0 n— oo

In the following analysis, we consider two different cases for measurement noise
distribution.

Birkhauser
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3.1 Gaussian Noise

In this case, we assume that measurement noise v,, has zero-mean Gaussian distribution
with variance GUZ. Then, we can evaluate lim,,_, 5 E [ea, nf (en)] using the following
result from the Price theorem [11]

Lemma 1 Let x| and x3 be scalar real-valued zero-mean jointly Gaussian random
variables and assume functions h and g so that h(x1, x2) = x18(x2). Then, using the
Price theorem, the following equality holds

d
E[h(x1, x2)] = E[x1x,]E [—dg } @1)
X2

Now, we can evaluate lim,,— o0 E [eq,n f (ex)| With x| = €45 and x2 = €, = €q,n + vy
as

lim E [ea,nf(en)] = lim E [ea,nf(ea,n + Un)]
n—00 n—00

- e[ el
1 /°° (1 e,%) ( e% ) el-2 d
= — Z)exp| —=2 Jexp| ——= )de
V2o, oo o2 P 202 p 202 "
1 /°° ( ez) &2
= 1— 2 )exp| —— |de
V210, J-oo o? Zatz()tal !

- o’ (22)
& +02+00)*?
p 2 0j0% i 2
with oy, = P Similarly, we can evaluate E[ f~(e,)] as

1 o 2 o3E+02)
E [f2(e )] - / Zexp ——2 Jde, = v (23)
T Vime ) TN 208w) 25+ 202 4+0)
Replacing (22) and (23) in (20) gives

2 _ MR GE+o)) 1
E+o2+0)7 (6 +202+02)7 0

©ITr[Q] (24)

It must be noted that although the steady-state EMSE satisfies the above equation, a
closed-form expression for EMSE cannot be extracted from (24) as it is not an explicit
function of step size. However, we can find £ numerically by solving the following
fixed-point equation

3/2 3/2

g KT (& + o)+ o) +0?) 1 'Tr[Q] (€ + 07 +0?)
S 2 (2& + 202 + 02 203

(25)

) Birkhduser


https://www.researchgate.net/publication/3489032_A_Useful_Theorem_for_Nonlinear_Devices_Having_Gaussian_Inputs?el=1_x_8&enrichId=rgreq-caca27d97d2277d45443d8d6aac1de38-XXX&enrichSource=Y292ZXJQYWdlOzMwMTc5OTg4OTtBUzozOTIzMzY3OTEwOTczNDdAMTQ3MDU1MTc4ODk3OQ==

Circuits Syst Signal Process

Remark 1 As the kernel size 0 — oo, the EMSE value & given by (25) tends to the
EMSE expression of the LMS algorithm, i.e.,

. uTr (R, o7 + p'Tr[Q]
lim & =

Jim >~ JTr[R,] = &LMs (26)

3.2 Non-Gaussian Noise

To derive the theoretical expression for general non-Gaussian noise data, we consider
again the steady-state relation (20). Similar to the Gaussian noise case, we again need
to evaluate Ele, , f (ex)] and E[ f 2(en)]. For the first moment, we have!

E [ea,nf(en)] ~E [ea,n(f(vn) + f/(vn)ea,n)] ~ EE[f'(va)] (27)

Similarly, for the second moment we have
1
E[fen]|~E [(f(vn) + f'(on)ean + Ef”(me,%,,,)z}
~E[ 00| +EE [ f@ f o)+ (Fw)?] @)
The required terms f/(v,) and f”(v,) are given by

/ Ur2l _vrzz " v2 3up —v%
fivn) = (1 - p) exp (W) . fn) = (F 2 ) exp (20—2) (29)

Replacing (27) and (28) in (20) result in the desired EMSE expression for general
noise distribution as follows

uTr[R,]E [v,zl exp (_—U'z’ ] +p7 T [Q]

o2

(e Gz (3 - )en ()]

Remark 2 The given expression for EMSE in (30) is not an increasing monotonic
function of w. This can be easily verified by witting it as

_ uA+u'B

E=" 5 31

1 We use the Taylor expansion of f (en) as f(en) = f(vn) + f'(vn)ean + %f”(vn)eg,n + o(eg‘n).
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with
2 —v,
A=Tr[R,]E |:vn exp (?)} (32a)
B =Tr[Q] (32b)
02 )
C=2E |:(1 — ;) exp(202):| (32¢)
4 2 .2
D:Tr[Ru]E[(HZ—U;—SL;) exp( ”2”)] (32d)
o o o

By setting the first derivative of the above equation to zero (i.e., % = 0), we obtain
the following equation
ACp? +2BD — BC =0 (33)

The optimum step size for which the £ takes its minimum is the positive root of (33).

4 Simulation Results

In this section, we provide the simulation results in order to verify the theoretical
analysis. To this end, we consider a system identification setup which involves deter-
mining the coefficients of an unknown filter with length M = 10. The input vector
u, is generated from a Gaussian process with covariance matrix R = I. For the non-
stationary environment, we assume a random walk model with Q = 10~*1 with initial
vector wo = 0. We use a Gaussian kernel with size 0 = 2. The steady-state EMSE
curves are generated by performing the MCC algorithm for 10,000 iterations and then
averaging the last 200 samples.

For the Gaussian case, we assume that measurement noise in (1) is zero-mean
Gaussian noise with variance o2 = 0.1. The steady-state curve for Gaussian case
is shown in Fig. 1. We can observe that the simulation result matches well with the
theoretical expression given by the Eq. (25). We can also see that the EMSE curve
is not monotonic increasing function of step size parameter. It is worth noting that
similar to LMS algorithm, the requirement of step size for convergence rate, time-
varying tracking accuracy and convergence precision (steady-state performance) is
contradictory. When p is too small, convergence rate is slow and the MCC algorithm
cannot track the optimal weight variations, which, in turn, results in large steady-state
EMSE. Increasing u improves convergence rate and tracking accuracy and reduces
the steady-state EMSE. Finally, as u increases further, oscillation occurs during the
convergence and the steady-state performance deteriorates again.

Note further that for this case an optimum step size value cannot be obtained from
(25) as it is not an explicit function of step size.

For the Gaussian case, we consider two different distributions for measurement
noise including (1) uniform distribution, where the uniform noise is distributed over
[-1 + 1], and (2) exponential distribution with mean parameter A = 2. The other
simulation parameters remain unchanged. Figure 2 shows the EMSE curves for both
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Fig. 1 Comparing theoretical and simulation EMSE for Gaussian noise: uniform distribution (/eft), expo-
nential distribution (right)
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Fig. 2 Comparing theoretical and simulation EMSE for non-Gaussian noise

of the non-Gaussian noise distributions. As it is seen from Fig. 2, the EMSE obtained
from the simulation nicely fits the theoretical result obtained earlier. Moreover, for
both cases the optimum values given by (33) are very close to the optimum values
given by simulations.

5 Conclusions

In this paper, we studied the tracking analysis of MCC algorithm, when the optimum
weight vector varies according to a random walk model. Our analysis, which relies
on the energy conservation approach revealed that, independent of the measurement
noise model, the EMSE curve is not an increasing function of step size parameter.
Therefore, in non-stationary environments it is vital to select an appropriate step size
to achieve an acceptable performance. The simulation results were in good agreement
with the analysis.
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