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Abstract

Source separation, using a number of references that largely exceeds the number of sources, is hindered
by the ill-condition of the cross-spectral matrix of the references. This has been solved in literature by
reducing the dimension of the reference set, for instance by a truncated eigenvalue decomposition or Gram-
Schmidt orthogonalization. The main drawback of these techniques is that the resultant virtual references
are not necessarily maximally correlated with the sources. This paper exclusively introduces an original
solution for this problem, coined “Maximally-Coherent Reference Technique”, based on finding a set of
virtual references so that they are maximally correlated with the sources. The number of sources is estimated
using parametric bootstrap, which is advantageous over the asymptotic likelihood ratio test. The method is
tested experimentally using numerical and real data, and is proved to solve the source separation problem
while avoiding the shortcomings of the existing reference-based techniques.

1 Introduction

The characterization of sound sources is a common problem in acoustics. It aims to localize, identify, and
rank sound sources as measuring directly on the source is often impractical. It is done through sensing
the propagated sound on some plane on its transfer path using a microphone array. The acquired data are
then used along with a propagation model to estimate the source characteristics. When this characterization
process results in a map of the source field of interest, it is often called Acoustic Imaging. Acoustic Imaging
techniques can be split into two main groups: Beamforming techniques and Inverse techniques. More detail
on the global classification of the Acoustic Imaging techniques can be found in Reference [1]. If a composite
field exists, where the contributions from incoherent sources overlap in both the spatial and the frequency
domain[2], no definite single phase value can be assigned at any point on the hologram plane, and hence
sources can be hardly identified by Acoustic Imaging [3]. In such cases a pre-processing source separation
step is needed before retro-propagating the sound field.

If some perfect references, i.e. pure signals such that each of which is coherent with an individual source
and incoherent with the rest, are available, they can be used to decompose the composite field [3]. An early
application of the use of references was introduced by Hald [4] in the context of the Near-field Acousti-
cal Holography (NAH). The reference-based techniques are split into two distinct categories based on the
number of available references; if the number of references is equal to or higher than the number of inco-
herent sources in the system, it is an over-determined case, otherwise, it is an under-determined case. The
over-determined case is the subject of this paper, especially the cases when the number of references largely
exceeds the number of sources, what results in a partially correlated, and potentially noisy, set of references.
This paradoxically jeopardizes the separation because the cross spectral matrix of the references becomes
ill-conditioned.



1.1 The over-determined case

The number of these references must be at least equal to the number of incoherent sources in the system (the
field’s stochastic dimension) to be able to represent the whole sound field. When the number of references
are exactly equal to the number of sources, this will correspond to a well-conditioned cross-spectral matrix
(i.e. a reference cross spectral matrix with all its eigenvalues are relatively important). To achieve this
condition, references are often placed as close as possible to the known physical partial sources, for more
guidance on the selection and placement of reference sensors the reader is referred to the technical review by
Hald [4]. The multiple coherence function, which is the sum of the ordinary coherences of each incoherent
reference with the output, can be used as an index to evaluate the sufficient number of chosen references
to represent the stochastic dimension of the field, and hence, offers the capability of accurately separating
the total coherent output spectra from the output noise [5]. Unfortunately, perfect uncorrelated references
are hardly available in practice especially when the number of references exceeds the number of sources,
in this case, the multiple coherence function is not simply equal to the sum of the ordinary coherences
of each incoherent reference with the output [6]. This was traditionally solved in two ways; the first was
the Conditioned Spectral Analyis technique introduced by Bendat and Piersol [6], and the second was the
Virtual Sources Analysis technique proposed by Price and Bernhard [7]. These two techniques enables the
decomposition of the correlated MIMO system into an equivalent set of uncorrelated SIMO systems that
can be then quadratically superimposed [8]. All the references-based methods can be collectively called
coherence techniques.

1.1.1 Conditioned Spectral Analyis

Conditioned Spectral Analyis, which was presented by Bendat and Piersol [6] in the early 70s, is a recursive
procedure that produces residual spectra from which the contributions of the reference signals are succes-
sively removed. This procedure is nothing but finding an orthogonal basis for the signals’ subspace, and is
equivalent to a Gram-Schmidt orthogonalization of an ordered version of Fourier spectra of the signals. This
technique is also called the Partial Coherence technique. The partial coherence is defined as “the ordinary
coherence between a conditioned reference and the the output” [6]. The ordering operation required before
the conditioning operation is essentially problematic, as a model with arbitrary M inputs, will theoretically
require analysing an M! models which are conditioned by different input orders. To avoid this, one has to
have a priori knowledge on the cause-and-effect relations between every pair of inputs, which is practically
not guaranteed [6]. Besides, in the case of systems with large number of references (inputs), the probabil-
ity of existence of perfectly correlated inputs arises, what would lead to numerical problems (singularity)
during the conditioning operation [5, 7]. Solutions were proposed in the literature to tackle this challenge.
The first of them was suggested by the technique’s inventors in Reference [6], where they advised to reorder
the inputs in a descending order according to their ordinary coherence magnitude. Another solution, for
example, was causality evaluation by inspecting the negative part of the impulse response functions between
inputs, or by checking the Hilbert transform pairness of the FRFs, which was found superior over ordinary
coherence-based ordering [9].

1.1.2 Virtual Sources Analysis

The aforementioned difficulties, among others, led to the introduction of the principal component analysis
(PCA)-based technique called Virtual Sources Analysis, which was seminally proposed by Price and Bern-
hard [7] under the name of Virtual Coherence. The main idea behind the technique is reducing the rank
of the cross-spectral matrix of the inputs (references), so as to meet the stochastic dimension of the system
using truncated singular value decomposition (TSVD). This is achieved through the diagonalization of the
cross-spectral matrix, using eigenvalue decomposition, and then discarding the unimportant eigenvalues. The
remaining eigenvalues represents the auto-spectra of incoherent virtual sources, which are equal in number
to the real sources and are linear combinations of them. The complex amplitudes of these virtual sources as
well as their individual contributions to the output are then easily computed, as clearly explained in [5, 7, 8].



An application example in NAH can be found in Reference [10]. Two major challenges facing the effective-
ness of this technique can be stated. The first one, is that discarding some of the virtual sources based only
on their low eigenvalue may lead to loosing information concerning a source of interest (SOI), because it
may end up with a number of virtual sources lower than the number of actual incoherent sources (i.e. lower
then the stochastic dimension of the field). Hence, for this technique to be useful, the stochastic dimension
of the field should be known beforehand. The second challenge is that these virtual sources lack physical
significance with respect to the description of the output (and so the actual sources), i.e. they can not be
attributed to specific physical phenomena. Actually, all that they represent is nothing but the oriented energy
distribution of the inputs (reference signals). Leclere et al. [11] decided on the significance of a partial (or
virtual) reference based on its degree of coherence with the output. Hence, they introduced the so called
Threshold Multiple Coherence which is the summation of the individual partial (or virtual) coherences, con-
ditioned to their significance. The significance of a reference’s coherence with the output is judged using a
predefined threshold. The limitation of this method is that it is only formulated for MISO systems.

This paper exclusively introduces an original solution for dealing with these challenges based on finding
a set of virtual references, which are necessarily linear combinations of the measured ones, so that they
are maximally correlated with the outputs and so with the actual sources. This technique is coined “The
Maximally-Coherent Reference (MCR) technique” and it is formulated to deal with the complex, more
general MIMO model. When tested against both the least-squares solution (LSS) and the TSVD-based
solution, using simulated partially correlated and noisy sets of references, the MCR solution proved to be
the most accurate among them. Similar to the other techniques, the proposed technique needs the number of
sources to be a priori known. The paper also introduces a parametric bootstrap algorithm for estimating the
number of sources. It is advantageous over the asymptotic likelihood ratio test, which faces some limitations
in the cases of dealing with factor analysis models.

2 Problem statement

Let Y € CMXI denote a set of complex Fourier coefficients of measurements returned by M output sensors
and recorded for / independent snapshots. The data Y are supposed to be produced by S sources, say
S € C5*!, whose contributions are noted X = HS € CM*/ for some linear but unknown operator H € CM*S |
and corrupted by additive disturbances N € CM*/ uncorrelated with X, such that

Y =X+N. (1)

It is assumed that the number of output sensors M exceeds or is equal to the number of sources, i.e. M > §.

The data Y comes with a set of R references, R € C®*!, which are supposed to be perfectly correlated with

the S sources, in the sense that their exists a linear but unknown operator L such that
R =LS. 2)
In practice, a small amount of additive noise may be present too in the references, such that
R=LS +¢€E, 3)

with € > 0 arbitrarily small, and where the noise covariance matrix on the references, Cgr = E{EE"}, is not
necessarily proportional to the identity.

It is further assumed that the number of references exceeds or is equal to the number of sources, i.e. R > S.

The aim is to predict the contributions X from the references R, i.e. to find an operator G € C¥*R such that
X =GR 4)

is an estimate of X.



3 Solution based on optimal linear combinations of references

A simple solution to the above problem that is often used in practice is provided by the least square estimate

G = Argmin||Y — AR|* = SyrSiz, (5)

with Sggr = RRH/I and Syg = YRH/I

Unfortunately, the matrix Sgg might be badly conditioned when R > S and € is small; it tends to be singular
whene - 0andR > §S.

A popular way to deal with the aforementioned situation is to replace the set of R references R by their first
S principal components, as returned by PCA. Although this transformation returns a pseudo inverse, there is
no guarantee that the so selected S components are the best ones to predict the contributions X or, in other
words, are the most correlated with the sources S.

In light of this discussion, a better choice is to select S linear combinations of references R that best predict
the data Y. This amounts to finding a vector by such that z; = b{] R is maximally correlated with Y, then to
remove the contribution of z; from the data and to find the next linear combination of references defined by
vector by such that z, = bg R is maximally correlated with the residual, etc. The proposed algorithm reads

SetYop=Y

FORi=1to S
— Find b; : max corr(Y;, bf{ R)

Setz; = blHR

Find ¢; : mine |[Y — ¢z

SetY; =Y — ¢z
o j—i+1
ENDifi> S

Let denote B = [by,...,bg] and C = [cy,...,cs] the values obtained from the above algorithm. Then, an
estimate of the contribution X in the data Y is returned by

S
X => cb/R=CB"R (6)

s=1

It is not hard to show that this algorithms is equivalent to the generalized eigenvalue decomposition (GEVD)
of the pair of matrices (SgyI'Syr, Srr), where only the eigenvectors associated to the S largest eigenvalues
Ay = Ay = -+ Ag = 0 are conserved, for some positive definite matrix I' € CM*M which can be chosen to be
the identity matrix I or the output cross-spectral matrix S)‘,},. It is clear by looking at the first matrix of this
generalized eigenvalue problem that, if M < R, then the rank of that first matrix is M, and there is no hope
to search for more than M sources. This means that one must have M > S if the effects of all sources are to
be recovered, as initially assumed.

The matrix B then will be the matrix consisting of the eigenvectors as its columns, and C = SyzB
Equation (6) then becomes
X = CB”R = SyzBB"R. (7)

As compared to Equation (5), the above result replaces the (possibly unstable or non-existing) inverse oper-
ator Sl_ule by the projector BB,

3.1 Generalized Eigenvalue problem with rank deficient second matrix

When there are no noises on the references (i.e € = 0 in Eq.(3)) , Sgg is rank deficient, and the generalized
eigenvalue problem becomes ill-posed as it does not possess a unique solution [12]. Melzer [13] refered to a



solution to this problem through a reduced rank simultaneous diagonalization algorithm.

The idea is to find a nonsingular transformation T € CR*", where r = rank(Sgg), such that
THSgyLSyrT = A (8)
THSprT =1 )

so that A and T are the eigenvalues and eigen-vectors of the generalized eigenvalue decomposition
(SryI'Syr, Sgr). The simultaneous diagonalization is done by finding an intermediate transformation T’ that
transforms Sgg into the identity matrix (a whitening step). T’ can be found from the eigenvalue decomposi-
tion of Sgg = FOF”, such that T” = Fr(Dr_l/ 2, taking only the first r = rank(Sgg) eigenvalues and eigen vec-
tors, to get rid of the singularity problem by restricting the diagonalization to the column space of Sgr. The
second step is to find the orthogonal transformation T” that diagonalizes the matrix A = (T")7SgyI'SyrT’.
This can also achieved through the eigenvalue decomposition of the matrix A = Q®’Q*, such that T” = Q,
hence T = T'T” and A = ©’, and due to the orthonormality of T it will not affect the whitening effect that
T’ has on Sgg.

3.2 The expected supermacy of the technique (references with correlated noises)

When noises, that are inter-correlated among each other but uncorrelated with the sources, exist on the
references (i.e. € > 0 in Eq.(3))
Srr = Srr + SEE (10)

where Sgg represents the noise free part, and Sgg is the cross-spectral matrix of the noises on the references,
in a matrix form

2 2 2
S1,1 +O'%’1 S1,2 +O'£’2 ot S1R +0'%’R
52,1 -G-O'z’1 $2.2 -G-O'z’2 ot S2R +O—2,R
Skr = (11)
2 2 2
SR1 + O-R,l SR2 + O-R,Z c++ SRR T O-R,R

Replacing Skr with LSgg L, where Sy is the sources’ cross-spectral matrix, in Equation (10) one gets

SRR = LSSSLH + SEE (12)

keeping in mind that the sources are uncorrelated, therefore Sgg is diagonal. Moreover, even though the
diagonal elements would be of different values, they can be absorbed into the transfer function L; hence, and
without any loss of generality, Sgs can be taken as the identity matrix. Then,

Sgr = LLY + Spp (13)

Now let’s consider the very special case when Sgg is proportional to the identity, i.e. Sgr = O'%I, hereafter
referred to as “scalar noise”, then the previous equation becomes

Skr = LLA + 021 (14)

Replacing L with its singular value decomposition UEV#, where UU” = I, VAV = 1, and X is diagonal.
Also, replacing I in the second term with UU”, one gets



Skr = ULVAVEU? + o2 UU"
= Uz?U" + o207 (15)
= UZ? + ozDU"

Which is recognized as the eigenvalue decomposition of Sgg, where the variation among the eigenvalues
is coming only from the noise free term Sgg, thus only from the sources. That is why the traditional PCA
(the truncated singular value decomposition (TSVD)) exclusively works fine in this very special situation of
SEE = O'ZEI.

In other words, for the conventional PCA technique to work well, the first S eigenvalues of Sgg has to reflect
only the variances due to the sources. This requires two conditions to be met:

o All the off-diagonal noise elements o-l.zj =0foralli # j.

o A constant noise power on all the references, i.e. all the noise diagonal elements are equal, i.e. 0'1.21. =C
for all i. ,

The first condition can be theoretically met, if it is assumed that the noises on all the references are com-
pletely uncorrelated with each other and with the sources, and that an infinite amount of averaging is con-
ducted, the off-diagonal noise-related cross-spectral terms vanish. However, this can not be guaranteed in
practice. Moreover, if it is assumed in certain situation that the first condition is met, the second condition
is even harder to meet. The situation even gets worse as the noises level increases (i.e. € >> 0). Hence,
the proposed method provides a good alternative to the conventional PCA technique through finding an al-
ternative reference set, which is a linear combinations of the measured one, that maximally correlates to the
output. In this way, the first S eigenvalues of the GEVD (SgyI'Syg, Sgr) approximates the variances due to
the sources as close as possible.

4 Numerical validation

Two simulated experiments were carried out to verify the effectiveness of the proposed MCR method. In the
two experiments, the weight matrix was set as I' = S;;.

4.1 Simulation 1 (references with scalar noise)

The first experiment was simulated to compare the results of the MCR method to the results of both the
LSS specified in Eq. 5, which uses the full Sgz matrix, and the TSVD, which decomposes the Sgg and
then keep only the important eigenvalues (and their corresponding eigenvectors), then substitute for Sgg in
Eq. 5. For this experiment the number of the preserved general eigenvalues in the MCR method and the
number of preserved eigenvalues in the TSVD both were equally set to the number of simulated sources (S).
The relative error in the estimated coherent output defined as e = ||X - X||12F / ||X||12r was used in comparing
the results of the different methods. In the simulation of the first experiment, the number of sources was
S = 3, the number of references R = 20, the number of the output sensors was M = 100, and the number
of snapshots I was set as 10,000. The sources were simulated as an iid complex Gaussian random processes
with zero mean and unit variance, and were mapped to the output sensors and to the references using a
complex-valued transfer matrix H € CR*M*N "\whose elements was randomly drawn from an iid complex
Gaussian random processes with zero mean and unit variance. Uncorrelated noises were added to the output
sensors in such a way that the SNR is the same for all the output sensors, which means that the noise variance
was different from a sensor to the other. Contrarily, uncorrelated noises were added to the references in such
a way that the noise variance was the same on each reference, which means that the SNR varied from one
reference to the other. The uncorrelated noises on the output sensors were simulated as random complex
Gaussian variables with zero mean, and their variances were specified so as to give output sensors’ signal
to noise ratio (SNR) of 0 dB, SNR,,; = 0 dB, on each output signal, what means that 50 % of each output



signal is noise. The simulation was iterated for reference SNRs values that approximately varied in the range
SNR,.r = [-48.7 £ 4.6,151.3 + 4.6] dB, for each iteration the noises on the references was uncorrelated
random complex Gaussian variables with zero mean, and their variances were specified so as to give the
reference SNR corresponding to the ongoing iteration.

Figure 1.a shows the mean relative error in the estimated coherent outputs among all output sensors as a
function of the average SNR of the references. Obviously, the LLS gives inaccurate estimation results when
SNR,. s is high, because Sgr becomes very ill-conditioned in this range, while the TSVD yields considerably
more accurate results. When SNR,., decreases, both methods returns the same estimation accuracy with
higher error value. It is easily noticed that the results of the proposed MCR method are nearly identical to that
of the TSVD. It is concluded that the proposed MCR method represents a robust solution to the separation
problem whatever the value of SNR of the references was, in the sense that it is guaranteed to provide as
good results as the best of the other two methods. Another conclusion is that, despite its robustness, the MCR
has not yet provided an improvement over the TSVD method in the case of scalar noise on the references, as
nearly there is no difference between their estimation errors along the SNR,,r range; and hence, the TSVD
suffices. This conclusion can also be drawn by looking at Fig. 1.b, which shows the estimated SNR of the
outputs using each of the three method along with the simulated true SNR,,; = 0 dB.

4.2 Simulation 2 (references with correlated noise)

In the second experiment, all the simulation parameters are kept as they were in the first experiment except
from the noise on the references. Correlated noise with cross-correlation of 0.9 have been imposed among
the noises on the references, i.e. the references’ noise cross-spectral matrix is no more diagonal. In contrary
to the first experiment, these noises were added to the references in such a way that the SNR is the same
for all the references, thus the variance of the noise was allowed to vary from one reference to the other.
The simulation was iterated for reference SNRs values that varied in the range SNR,.r = [-50, 150] dB, for
each iteration the variances of the noise on the references were specified so as to give the reference SNR
corresponding to the ongoing iteration.

As seen in Fig. 2.a, although both the TSVD and the MCR methods equivalently fix the flaw in the LSS
caused by the ill-condition of Sgg at the high SNR,. s range, the TSVD returns very high estimation error for
approximately SNR,.r < 30 dB. This failure of the TSVD is due to the cross-correlation between the noises
on the references as discussed in Section 3.2. On the other hand, the MCR method shows robust results that
are better than those of the two other methods with estimation error that does not exceed 0.01 in the worst
case. By taking a look at Fig. 2.b, one finds out that by using the MCR method, very good separation results
were achieved in the approximate range of SNR,.; = [5,30] dB, where the TSVD was not valid at all, this
with keeping on being able to fix the ill-condition problem of Sgg, at the high SNR,, s range, as good as the
TSVD does.

5 Selection of the number of sources

Prior knowledge of the number of of true sources (S ) is needed for both the proposed MCR method and the
TSVD, because in both methods only the largest S eigenvalues are preserved. In practice, the number of
sources is rarely known and must be estimated from the data. One candidate to solve this problem could
be the likelihood ratio test (LRT), which is usually performed to compare the fit of nested models based on
Wilks® theorem. However, Wilks’ theorem, which states that the LRT statistic asymptotically follows a y>-
distribution with degrees of freedom equal to the difference in the number of free parameters between the two
nested models under comparison, showed often not to hold for models with latent variables such as factor
analysis [14]. An alternative candidate to solve this problem is parametric bootstrap, where a large number
of data sets are bootstrapped under the restricted model, and the corresponding LRT statistics is computed,
yielding a distribution for the LRT statistic. The parametric bootstrap have the merit of better approximation
for finite sample data than the asymptotic distributions. Hence, the parametric bootstrap approach is adopted
in this work, and is detailed in the following subsections.



5.1 Calculation of the log-likelihood ratio

One assumes the presence of K sources and wants to test whether a model with K + 1 is more likely. When
the data Y follows a multivariate complex Gaussian with mean X(K) (resp. X(K + 1)), as returned by Eq.
(6) with § components involved, and covariance matrix (K) (resp. (K + 1)) under the first (resp. second)
model, then the log-likelihood ratio of the second model (of K + 1 factors) to the first model (of K factors)
reads

AK) = —IY = X(K + Dldygr + 1Y = KBl — 110 QK + D] + I n[Q(K)| (16)

where ||A||§! = tr{AFQTA}. The expression of the above log-likely ratio could be further simplified, assum-
ing a full covariance matrix. In this case, the covariance matrix entering Eq. (16) is taken as the estimate

< %% H
Q(K) = (Y - X(K))(Y - X(K))"/1. (17)
Then, it follows that
A(K) = I(In|Q(K)| — In |Q(K + 1))). (18)
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Figure 1: Results of simulation 1 (references with uncorrelated noises).

The above expression might still be difficult to evaluate numerically, because the computation of the loga-
rithm of the determinant of a large matrix tends to be unstable. This can be fixed by noting that

K+1

Q(K +1) = Syy = ) Syrbib{!Sgy = @(K) — Syrbx.1b}f, Sry. (19)
k=1

Setting t = Sypbk.1 and using the determinant lemma,
QK + 1) = 1Q(K)| - (1 - t"Q(K)™'t) (20)

and so

AK) = =I'n(1 — t"Q(K)'t). 1)
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Figure 2: Results of simulation 2 (references with correlated noises).

5.2 The bootstrap algorithm

The above quantity has a reference distribution, say D(K), that one can obtain using parametric bootstrap
under the restricted model (i.e. the one with K sources), by estimating 2(K) as in Eq. 17, and then synthesis
of I independent vectors of M complex random variables, with zero means and imposed covariance matrix
Q(K). This is done by computing the singular value decomposition of Q(K) = ULV”, then compute the
new complex noise signals as N, = UX!/2N|, where the elements of N is drawn from a complex Gaussian
distribution with zero mean and a unit variance. A new set of references R,.,, is also synthesized in the same
way using the Sgg matrix. Finally the new output data matrix is computed as Y, = C(K YB(K) R0 + Nperw-
Hence, one accepts the new model with K + 1 sources if A(K) > D(K)_q, With D(K);_, the percentile of
the bootstrapped distribution associated with probability 1 — . If so, the next model with K + 2 is tested; if
not, K sources are selected.

The algorithm for the selection of the number of sources reads:
e compute Syy, Sgr and Syr
e SetK=0

e WHILEK <R
- IFK=R,S <R,

— ELSE
« Setitr=1

% WHILE itr < NOI (Number of Iteration)
- estimate C(K)B(K)"

- estimate X(K) and Q(K)
- Draw R,,,, using Sgg
- Draw Ny, using Q(K)
- compute Y, = C(K)B(K)'R,¢,, + Ny
- estimate B(K + 1)
- compute t(K + 1) = Syrb(K + 1)g41
- compute A(K)pepw
- Set D(K)™ = A(K)pew
x IF A(K) < D(K)1-q STOP
* § « K
#* BELSEK « K +1



6 Experimental validation

Data measured on an electric motor from SIEMENS were used for validating the proposed algorithm. Along
with, numerical simulations that mimicked the experimental configuration.

6.1 Description of SIEMENS’ experimental setup and the data

The sound emitted from the electric motor was measured using a moving array with 50 microphones. The
complete hologram, at 2 cm from the engine sides, was totally captured by nonsynchronously placing the
array at eight positions (2/each side). Another two holograms were captured by repeating the experiment
at distances 4 and 6 cm. In this analysis, only position 3 is considered, which is a part of the hologram at
2 cm from the engine sides, as shown in Fig. 3.a. Five fixed microphones were used as references. The
sampling frequency of the microphone signals was 40960 Hz. Data from two tri-axial accelerometers (6
tracks) were also used as references; hence, there exists a total of 11 references. The sampling frequency of
the acceleration tracks was 10240 Hz, which is only one-fourth the sampling frequency of the microphone
signals, hence they needed to be up-sampled by factor of 4. White gaussian noise was added to every
acceleration signal with SNR of 50 dB to fill the acceleration spectra after its initial Nyquist frequency (i.e.
its Nyquist frequency prior to up-sampling = 5120 Hz). Guided by the Tacho signal shown in Fig. 3.b, the
non-stationary parts at the beginning and end of the records were removed. The trimmed time records have a
signal length of approximately 14.6 second, which corresponds to 600,000 samples. To enable incorporating
the acceleration signals into the analysis along with the microphone (pressure) signals, the amplitude spectra
of all the signals were normalized through dividing by the corresponding RMS values. Frequency resolutions
of 2.5 Hz were obtained using window lengths of 2!4 samples, when computing the power spectra with
Welch’s averaged periodogram method, which corresponds to an effective number of snapshots of 74.

6.2 Simulation 3: numerical verification

In order to verify the algorithm before application on the real SIEMENS data, a numerical simulation was
performed so as to mimic the measurement configuration of the data, i.e. using the same number of sensors
(microphones), M = 50, the same number of references, R = 11, and the same number of snapshots, I = 74.
The number of sources S was needed for simulating the data, therefore it was assumed that § = 4. As in
the numerical simulations in Section 4, the sources and the transfer functions were randomly drawn from
an iid complex Gaussian random processes with zero mean and unit variance. The noises were simulated as
random complex Gaussian variables with zero mean, and their variances were specified so as to give output
sensors’ SNR,,; = 0 dB, on each output signal, and to give references’ SNR,.r = 30 dB, on each reference
signal. The simulation was repeated twice, the first time using uncorrelated noises on the references, and
the second time using 90% cross-correlated noises on the references. A 99% confidence level was used in
the statistical test, i.e. @ = 0.01. The results obtained while using uncorrelated and correlated noises on the
references turned out to be very similar; hence, only one of them is shown in Fig. 4. The figure consists of
ten sub-figures, each one is representing a statistical test, for K = 0, ..., 10. For example, Fig. 4.a displays
the the bootstrapped distribution of the log-likelihood ratio D(K = 0) obtained under the restricted model
with K = 0 source; hence, it can be used for comparing a model with K + 1 = 1 source to a model without
sources K = 0, i.e. a model which describes data that contains only noise, what is indicated in the figure
captions by Model(1)/Model(0). Similarly, Fig. 4.b displays D(1) and can be used to compare a model with
K = 2 sources, Model(2), to a model with only K = 1 source, Model(1), ...etc. The vertical red dotted
line is the current value of A(K) to be tested, such that, one accepts the new model with K + 1 sources if
A(K) > D(K)|_q, and then the next model with K + 2 is tested. It is obvious that, A(K) >> D(K)|_q up to
Fig. 4.d; which represents the results of testing a model with 4 sources against the one with only 3 sources.
However, as seen in Fig. 4.e that, the value of A(4) is approximately in the middle of the distribution D(4),
ie. A(4) << D(4);_. Hence, a model with 5 sources is very unlikely. Based on the previous discussion
a model with 5 sources is rejected, therefore the estimated number of sources S = 4. Consequently, the
algorithm proved to be effective as it could correctly estimate the simulated true number of sources, i.e. it



returned § = § = 4. It also showed a very good amount of accuracy as we can see from the figures that
we could have got the same correct results using a lower confidence level, say 95%. Bearing in mind that
these excellent results were obtained using a very limited number of snapshots (74 snapshots) compared to
the number of sensors (50 output sensors).
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Figure 3: SIEMENS e-motor setup and data.
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Model(K + 1)/Model(K) indicate the two models in comparison.



6.3 Application to the real data

The parametric bootstrap algorithm in section 5.2 is now illustrated on the SIEMENS e-motor data described
in section 6.1. The estimated number of sources S is displayed in Fig. 5.a as a function of frequency. From
the first sight, the effectiveness of the proposed method is obvious, as one easily notices the sudden drop in §
above around 5 kHz, which is the initial Nyquist frequency (i.e. before upsampling) of the acceleration tracks
(10240/2 = 5120 Hz). This sudden drop is due to the fact that, above this frequency the acceleration tracks
no longer contain information, but only numerically added white noise, which is by definition uncorrelated
with the true sources. Another evidence of the effectiveness of the proposed method is that S is systematically
less than the number of physical references (R = 11): § < 9 in the frequency range below 5 kHz, and § < 5
in the frequency range above 5 kHz, bearing in mind that in theory § can not exceed 5 in this frequency range
(i.e. the 5 microphones). The few frequencies, that have § = 0, correspond to very low output SNR, as was
revealed by investigating the power spectral densities (PSD) of the output of the microphone array. Figure
5.b compares the PSD of the separation result of the MCR method (in green) to that of the LSS method (in
red), both are superimposed on the PSD of the raw output signal (in black), the results are shown only for the
output microphone 1 of the array position 3. It is clearly seen in this figure that the LSS method, as expected,
estimates coherent power that is higher than that is estimated using the MCR method, this might be because
of the tendency of LSS to overestimate the coherent output in the case of an ill-conditioned reference cross-
spectral matrix. The result of the TSVD is added to the comparison in Fig. 5.c. By careful inspection, it is
witnessed that, for most frequencies, the TSVD-estimated coherent output (in blue) is lower in power than
the MCR-estimated coherent output (in green). A closer look at this figure is depicted in Fig. 5.d, where
it is easier to see that the MCR solution lies between the LSS and the TSVD solution, what conforms with
the simulation results depicted in Fig. 2.b. This conformity further confirm the effectiveness of the proposed
solution in the case of real data.
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Figure 5: Source separation results of output microphone 1 in array position 3 of SIEMENS data.



7 Conclusions

Reference-based source separation techniques require a number of references at least equal to the actual num-
ber of sources, and strictly larger if the references contain noise. However, when the number of references
largely exceeds the number of sources, it paradoxically jeopardizes the separation because the reference cross
spectral matrix becomes ill-conditioned. This is usually solved in the literature by reducing the dimension of
the reference set, for instance using the virtual coherence or the partial coherence techniques. The main diffi-
culty of these techniques is that the resultant virtual references are not necessarily maximally correlated with
the sources, and thus not optimal to solve the problem. This paper introduces a solution for these problems
based on finding a set of virtual references that are maximally correlated with the measurements, and hence
are maximally correlated with the actual sources. A bootstrap algorithm for the selection of the number of
sources is also introduced. The method is tested using numerical and real data, and it proves to solve the
source separation problem while avoiding the shortcomings of the existing techniques.
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Appendix

A Nomenclature

LOSGERZT RS <

Syr
Sry
Srr
Sss
SEE

D(K)1-«

Output measurements

Set of sources

True sources’ contributions

Transfer matrix between the sources and the measurements
Noises on the outputs

Set of references

Transfer matrix between the sources and the references
Noises on the references, where € is a constant

Estimated sources’ contributions (Coherent outputs)
Transfer matrix between the references and the outputs
Cross-spectral matrix of the outputs

Cross-spectral matrix between the outputs and the references
Cross-spectral matrix between the references and the outputs
Cross-spectral matrix of the references

Cross-spectral matrix of the sources

Cross-spectral matrix of the noise on the references

Output noise covariance matrix

Assumed number of sources of a model

Log-likelihood ratio

Bootstrapped distribution of the log-likelihood ratio
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