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JOINT SIGNAL PARAMETER ESTIMATION IN NON-GAUSSIAN
NOISE BY THE METHOD OF POLYNOMIAL MAXIMIZATION

Volodymyr Palahin *— Jozef Juhar "

*

This paper considers the adaptation of the method of polynomial maximization for synthesis of the polynomial algorithms
of joint signal parameter estimation in non-Gaussian noise. It is shown that the nonlinear processing of samples, the moment
and the cumulant description of random variables in the form of cumulant coefficients of the third and higher orders can
decrease the variance of joint parameters estimation as compared with the well-known results.
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1 INTRODUCTION

Traditionally, the design of the parameter estima-
tion systems is based on the classical signal processing
methods where the normal (Gaussian) probability den-
sity function (PDF) of the random processes is usually
used [1-3]. Gaussian PDF of the stochastic processes is
widely applied, but in many cases it does not describe the
real processes with the desired accuracy and turns out
to be a convenient mathematical idealization of the real
stochastic process [4-7]. The traditional approaches are
characterized by significant limitations of the parameter
estimation of the non-Gaussian stochastic processes. Such
problems are associated with the complexity of their al-
gorithmic implementation and the increasing of the com-
puter resources. In order to solve these problems, we
can use another approach which is based on higher-order
statistics (HOS). According to this approach, the random
processes can be described in the form of the moment
and cumulant (semivariants) functions. Such functions
describe the statistical properties of the non-Gaussian
processes with a reasonable accuracy [8-11]. Partial de-
scription of the random processes in the form of moments
and cumulants finite sequence allows us to apply more ef-
fective processing of the non-Gaussian processes [10-14].
Another approach, introduced on the basis of the moment
and cumulant description of the random variables, al-
lows us to apply the Method of Polynomial Maximization
(MPM) and to get the asymptotically-efficient parame-
ter estimation of non-Gaussian random variables [10, 11].
The effective polynomial algorithms for scalar parameter
estimation of the non-Gaussian random processes have
been synthesized on the basis of the MPM [12-14]. How-
ever, in many practical cases, the joint parameter estima-
tion is more important and widely used for the synthesis
of the signal processing systems [15,16]. The adaptation

of the MPM for the joint parameter estimation for un-
equally distributed random values in non-Gaussian noise
is suggested.

The main objective of the paper is the synthesis and
the analysis of the method of the joint radiofrequency
signal parameter estimation in non-Gaussian noise. The
basis of this method is the moment and the cumulant de-
scription of the random variables and a stochastic power
polynomial for synthesis of the effective algorithms and
the computer tools for the function of data processing
systems.

2 ADAPTATION THE METHOD OF
POLYNOMIAL MAXIMIZATION FOR
JOINT PARAMETER ESTIMATION

Let the random signal £(¢) be observed in the time
interval [0,7] and consist of the useful radiofrequency
signal S(t) and noise 7(t)

£(t) = S@t) +n(t), (1)

where 7(t) — non-Gaussian stationary stochastic process
that describes the sequence of moments «; and cumulants
X; with a zero meaning, variance ys and the cumulant co-
efficients v; (v; = xi/x;/Q) are not equal to zero (7; # 0,
i >3) [9-11], S(t) = Ae(t) cos(wt + ¢) — radiofrequency
signal with the unknown parameters ¢ = {4, w, ¢}, such
as the amplitude A, frequency w and phase ¢.

If the sampling signal is £(t), we get their discrete
independent values X = {x1,23,...,2,} in the time ¢,
and the input signal is defined as

xU:Sv(ﬂ)+nv7 v=1,...,n,

where S,(9) = Ae, cos(wA, + ), A, — the step of sam-
pling.
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Then initial moments of £(t) are defined as m;(,(9¥) =

E(&)" = E(Suo) +n)"-

The problem is the vector ¥ = {A,w, ¢} parameter
estimation of the random non-Gaussian process (1). We
examine the adaptation of the MPM for synthesis of the
algorithms joint radiofrequency signal parameter estima-
tion in non-Gaussian noise.

According to the MPM, the joint radiofrequency pa-
rameter estimation 9 = {A,w, p} can be found from so-
lution of the equations of the power polynomial maxi-
mization of the degree s for each component ¥y, where
the additional sum for each component of sample z, will
be used:

DD hithyels)(9)

=1 v=1

(1‘; — My(v) (,'9)) ‘Sv(,g):gv('ﬂ) =0,

k=1,2,3, (2)

where Ay (v)[s) (19) — unknown coefficients which are
found from the system of linear equations for each com-
ponent k:

® d
Z Bjtyois) (0) Ki jo) (9) = a0, ) (9),

i=1,...,s,v=1,...,n, k=1,2,3, (3)

where K ju) () = mi1j)) (9) = migw) (9)m(w) (9).-
The matrix of the derived information quantity [10]

from the samples of the volume n is used to obtain the

variances of vector parameters estimation by the adapted
MPM (AMPM):

JoV ) TP @) I8P )

Jsn(9)= | JGV (@) JGP(0) ISV (9) (4)
JEVw) TSP w) I8P (w)
Where q
mzv(ﬁ)
el (9)—F5—

TV (9) = X S b
i=1 2p=1 B

(2,2 dm; ) (9
an )( ) Z 2)@[1](0)#()7

1
WD) = JEVO) = Ty Yy higayelg (9) L@
=i e b 2>vm(‘9)W’
A9 0) = JED) = T S by (9) @
=3 Y b 3>vm(‘9)%’
J(273)(19) JSgQ( ) =i h 3)@[1](19)W’
G =, Y, 3>v[zl(19)mzd(73(m'

The J&7(9), r = 1,2,3 is the derived information
quantity about r-th parameter for separate scalar param-
eter estimation, at that JS(Z’Z) (9) = Js(fl"k) (9).

In this case the variances of joint ¥ = {A,d), c[a} pa-

rameters estimation will be accordingly equal to the diag-
onal elements of the variation matrix and asymptotically

for n — oo is equal to the matrix of the information
quantity Js,(9):

o2 () = T2 (9)J5% () — (5P (9))2

OB = [ Ten(@)]] ’

2 g T (9) 75D (9) — (152 (9))? 5)
LIt = BRI ’
29— T (9) 182 (9) — (T2 (9))?

(@)l [ Ten(@)]]

The variance decreasing coefficient is used for assess of
the efficiency of the variance joint parameters estimation

of 9 = {A,0,¢}:
(6)

where U(Qk)[s] () — the variance of the component ¥y es-
timation of the vectors parameter 6 that was found by

AMPM for degree s, U%k)[r] (¢9) — variance of the com-

ponent ¥ estimation of vectors parameter ¥ that was
found by AMPM for degree 7.
Let us synthesize the polynomial algorithms of joint

parameter estimation and analyze their effectiveness by
the AMPM.

3 THE SYNTHESIS OF THE
POLYNOMIAL ALGORITHMS OF
JOINT PARAMETER ESTIMATION

Let us consider a non-Gaussian process that is de-
scribed by a sequence of moments and cumulants. As an
example, let 7(t) — non-Gaussian stationary asymmet-
rical stochastic process (which is characterized by zero
mean, xo variance and ~y3 asymmetry coefficient) be not
equal to zero (y4 = 0, 7; — not determined for ¢ > 4).

Let us assume that xs and 3 are known and can be
written down as 20, 730 accordingly. Then the initial

moments «;(x20, Y30) of n(t) as the fourth degree are
defined

a1(-) =0, az()

and the initial moments m;(,)(9) of £(t) to four degree
look like

= X20, a3(*) = x50 730, aa(") = 3x3

m2(v)( ) S2
M) (9) = S5 () + 3Su(@)X20 + V30X20 »
My (v) (’19) = Sv(ﬁ) + 65 9)X20 + 45

mi)(9) = Syw) )+ X205

’YSOXQO + 3X20

The unknown coefficient Kj; () (¢) (3) is defined for
such asymmetric non-Gaussian model of random process
in the following way.

K1 1(0)(9) = x20,
K1 2(0)(8) = K2,1(0)(9) = X20[250(0) + Y30x5"]
K3 200)(9) = 2x20 [25'1,(,9) + 28,(8)130X5 + X20]-
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Let us find the parameters 9 for polynomial degree
s =1 from (2) by the AMPM. Then the vector ¥ ele-
ments estimation are found from the system of the three
equations (2) for ¥ components:

Z R (yop) ()
v=1

Y]y _5=0. k=1,2,3,
(7)

where the optimal coefficients are found for each of com-
ponents from solution the system of equations (3):

(x'u — M1

dml(v) (19)

P (kyopn) (9) K11 0) (9) = 0,

=1,...,n,k=1,2,3.

The system of equations is defined from (7) for find
the unknown parameters 19 of the stochastic power poly-
nomial of degree s =1

Z(wv—Aev cos(wA, + ¢)) e, cos(wA, + 90)‘,4:,4 =0,
w=Q = O’

— Ae, cos(wA, + ) ey sin(wA, + 90)‘«;::@ =0

and is solved by the numerical methods.

Let us find the joint signal parameter estimation of
the power polynomial degree s = 2. The vector elements
estimation are found from the system of the three equa-
tions (2) for ¥ components and is defined as

n

Z P (yor2) (9) (@0

v=1

hakyoi2) (9) (27 = Mo (9)

— M) (9))+

=0,k=1,23, (8

)|19k:1§k

where the optimal coefficients hy ;)2 (¥) and
Ry (w2 (¥) are defined for each components of ¥ from
solution the system of equations (3):

R (ko2 {s11} (9) K1 1 (0)gs113 (F) +

dmy ) fs11 ("9)
hakyvi2{s11} (O) K1 2(0) {11} (F) = +}C} ;
Pikyoi2 {511} (O) K1 2(0) {113 (9) +

dev s11 (,&)
hokyvi2{s11} (9) K2 2(0) {s11} (F) = +k} '

The system of equations is obtained from (8) to find
the unknown parameters 9 of the stochastic power poly-
nomial of the degree s = 2:

Zev cos(wA, + p)[A%e? cos® (WA, + ¢)y30+

v=1

24e, cos(wAy, + ) (—zy30 + X955 )+

T2y30 — 2Tu X3 — Y30X20] ‘A—A =0,

219

Z [0.543A €330 cos(wA,, + ¢) sin 2(wA, + ) —

v=1

A% €2 (xyy30 — X95) sin 2(wA, + )+

Aey Ay sin(WA, +9) (22730 — 220 X35’ — ¥30X20)] ’ =0,
Z [0, 5A4%€3 30 cos(wA, + @) sin 2(wA, + ¢)—
v=1
A%el (w0730 — Xop) sin 2(wA, + )+
Asin(wA, + @)e, (5012,730 - 2%)(865 - ”Y30X20)} ’ _=0.

and is solved by the numerical methods.

The efficiency of the polynomial processing of the ran-
dom variable by AMPM was carried out to compare the
variances of the joint parameter estimation for the power
polynomial of the degree s = 1,2. The variances of the

parameter estimation (A, & and @) for s = 1 are defined
from (4-5) and look like

n n 2
0'2A ("9) = A4 [EUZI Aga%} — (szl AUCLU) ]
(] ol Tin (9)]] ’
n n 2
o2 0 = A? [szl avby — %(Zv:l av) ]
(@1] 30/l Jin(9)]]
g~ AT At~ E(T, A
] ol Tin(O)] ’
where

A4

1 15[ 2ZA2d2av+iav(iAvdv)2+
v=1 v=1
S sta($a) il am) 5]

v=1

[T1n (D) =

ay, = e2sin®(WAy +¢), b, = €2 cos*(WAy + ),
e, = e2sin®(2wAy +2p), d, = e2sin(2wAy + 2¢).

It can be noticed that the variance values of the joint
parameter estimation for s = 1 are the same as when the
well-known method of maximum likelihood estimation
(MLE) for the Gaussian PDF is used. However, these
variance values differ from the mentioned above in the

power polynomial of the degree s = 2 and are defined as

AN A2 — (T, Avay)”]

Tayz (P) = ’
(A)[2] X30(2 = 730)2[| T2 (9)]|
n 2
02 i (9) = AAP [0 avby — 3 (30 aw) ]
(w)([2] X20(2 — '730)2”’]271(19)” ,
L[S A2agh, — LT, Ae)?
52 (9) = i (X0 Bvey)]

X30(2 = 730)2 (1 J2n (9] ’
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Fig. 1. The comparison of the theoretical (curve) and the experimental (dots) results of the VRC g21 (1)) of the joint parameter estimation,
(a) — amplitude, (b) — frequency, for power the polynomial of the degree s = 1,2 from the asymmetry coefficient 3

8| J1n (Y
where ||.J, (9)]| = ”17(2)!
(2 —30)
The variance reduction coefficients (VRC) were calcu-
lated from (6):

9(4)21(0) = g(w)21(F) = g(p)21 (V) = g (V) =1 — ==

where the tolerance range for asymmetry coefficient 3 is
defined as 72, < 740 + 2 [9,10] and the asymmetry coef-
ficient looks like 72, < v/2 for asymmetric non-Gaussian
noise model (then 49 = 0).

4 RESULTS AND DISCUSSION

This paper offers the joint parameter estimation of ra-
diofrequency signals in the non-Gaussian noise on the ba-
sis of the AMPM. The effectiveness of estimation depends
on the characteristics of the non-Gaussian random vari-
ables (9) (namely, from the asymmetry coefficient 73 ). It
is shown that the variances of the joint signal parameter
estimation are equal to each other for the power polyno-
mial of the degree s =1, 2 for v3 =0 (Fig. 1). The vari-
ances of the joint parameter non-liner estimation are less
for the power polynomial of the degree s = 2 (3 # 0)
than the variances of the linear estimation for the poly-
nomial of the degree s = 1 (3 = 0). Besides, the lin-
ear estimation results for the polynomial of the degree
s =1 are the same as the well-known results of the MLE
method for Gaussian PDF.

It can be seen that the experimental (are marked as
dots) and theoretical results (are marked as a curve) are
approximately moved closer to each other. Taking into
account the moments and the cumulants of the third and
the higher order, for example, the asymmetry distribu-
tion of random samples (when 3 # 0), this approach
enables us to reduce the variances of the joint parame-
ter estimation as compared with the well-known results.
For example, the variance of the amplitude estimation
is decreased approximately in 35% for v3 = 1 as com-
pared with such parameter for the Gaussian model noise

(Fig. 1a). The variances of the joint parameter estimation
will be less when the stochastic power polynomial of the
degree s increases.

5 CONCLUSIONS

The complex description of the non-Gaussian pro-
cesses requires a new approach to solve the problems of
parameter estimation. This approach is based on the uti-
lizing of the new Method of Polynomial Maximization
(MPM, Kunchenko method). We scrutinized the adapta-
tion of the MPM for the joint parameter estimation for
non-equal distributed samples. The effective algorithms
of the joint radiofrequency signal parameter estimation
in non-Gaussian are obtained. Taking into account the
parameters of non-Gaussian distribution of random vari-
ables in form of the cumulant coefficients of the third and
higher orders, this new method enables us to reduce the
variances of the joint parameter estimation as compared
with the well-known results.
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