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ABSTRACT

We derive the Haar filter bank for 1-D space signals, based on our re-
cently introduced framework for 1-D space signal processing, termed
this way since it is built on a symmetric space shift operation in con-
trast to the directed time shift operation. The framework includes
the proper notions of signal and filter spaces, “z-transform,” convo-
lution, and Fourier transform, each of which is different from their
time equivalents. In this paper, we extend this framework by deriving
the proper notions of a Haar filter bank for space signal processing,
and show that it has a similar yet different form compared to the time
case. Our derivation also sheds light on the nature of filter banks and
makes a case for viewing them as projections on subspaces rather
than as based on filters.

Index Terms— Wavelet transforms, Haar transforms, spectral
analysis, Fourier transforms, algebra

1. INTRODUCTION

In the design and analysis of filter banks, 1-D infinite discrete signals
are usually assumed to be time signals. That is, they are implicitly
placed on an infinite line of equidistant time points. Furthermore,
this line is directed, since there is an inherent understanding of direc-
tion in time, from “past” to “future”: Fig. 1(a) visualizes this directed
time model. It gives a natural meaning to crucial signal processing
concepts including time delay and advance, linear convolution, and
Fourier transform.

Many tools have been developed to analyze time signals. For
example, the z-transform allows us to work with signals as Laurent
series in z = z~'. The spectrum of a signal is given by the discrete-
time Fourier transform (DTFT), which in this case amounts to the
evaluation of the z-transform of a signal on the unit circle v we
(—m,7]. Finally, the decomposition of a signal into components that
correspond to different levels of detail (by considering only specific
frequencies present in the signal) is performed by appropriate filter
banks. These concepts are summarized in Table 1.
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(a) 1-D time model (b) 1-D space model (C' = V)

Fig. 1. Visualization of signal models.

1-D space signal processing. A similar, albeit less well-known,
approach to signal processing places signals on an undirected line
of points, infinite only at one side of the origin [1, 2, 3]. There is
no concept of direction, provided proper boundary conditions are
specified. Such signals are called /-D infinite space signals, where
“space” is used to emphasize the lack of inherent direction. Fig. 1(b)
visualizes one of the signal models for undirected space signals.
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The associated notion of the “z-transform” is now the C-transform,
where C' € {T, U, V, W } is one of four possible sequences of Cheby-
shev polynomials. The corresponding Fourier transform, called the
discrete-space Fourier transform, evaluates the C-transform at cos(w),
w € [0,m].

Contribution of this paper. One concept is missing, however:
the definition and structure of a filter bank for space signals. The
purpose of this paper is to expand the theory of 1-D infinite space
signals with a proper definition of the decomposition of signals into
frequency components, as well as the design of appropriate filter
banks. As concrete example, we develop the proper notions of Haar
filter banks for infinite space signals. We explain how the decompo-
sition is performed through projections onto signal subspaces, and
demonstrate that it can be implemented with properly designed time-
varying filter banks.

Organization. Section 2 introduces 1-D space signal processing
and compares it with the well-known 1-D time signal processing.
Section 3 shows one possible derivation of the standard Haar filter
bank for time signals. The same procedure is then used to derive the
equivalent filter banks for 1-D space signals in Section 4. Section 5
summarizes the results presented in this paper.

2. BACKGROUND

We provide the algebraic background on signal processing as devel-
oped in the algebraic signal processing theory (ASP) [1] — a gener-
alization of the linear signal processing (SP) as well as an axiomatic
approach to SP based on the concept of a signal model defined be-
low. Different signal models correspond to different notions of sig-
nal and filter spaces, z-transform, shift, Fourier transform, and other
SP concepts. We focus our discussion on 1-D time signals and the
nonstandard 1-D space signals.

We then briefly discuss an algebraic interpretation of the concept
of the signal decomposition into components, and the implementa-
tion of this decomposition with filter banks by projecting a signal
onto subspaces of signals that represent different frequency bands.
We illustrate this concept with the concrete derivation of Haar filter
banks for space signals.

Algebra (filter space). A vector space A that also allows for
multiplication of its elements with each other, and supports the dis-
tributive law, is called an algebra. Examples include the sets of com-
plex numbers C and complex polynomials in one variable C[z]. In
SP, the filter space is usually assumed to be an algebra (examples are
below). Hence, we denote elements of A with h.

Module (signal space). Given an algebra A, a (left) A-module
is a vector space M that admits a (left) multiplication of elements
s € M by elements h € A—hs € M-—such that the distributive
law holds. In SP, the signal space is usually assumed to be an .A4-
module, where A is the associated filter space, and the operation of
A on M is filtering. We use s to denote elements of M.

Signal model. Signals do not arise as elements of modules, but
(in the discrete case) as sequences of numbers s = (Sp)ner € V
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Table 1. Basic concepts of 1-D infinite time and 1-D infinite space signal processing theory.

over some index domain, where V' is a vector space. The purpose of
the signal model is to assign a notion of filtering to V. Formally, a
signal model for a vector space V' is a triple (A, M, @), where A is
a chosen filter algebra, M an associated signal .A-module, and ® is
a bijective mapping from V' to M. & generalizes the concept of a
z-transform as we will see below.

ASP is axiomatically built on the concept of the signal model.
Once a signal model is defined, other concepts, such as convolution,
spectrum, and Fourier transform, are automatically defined but take
different forms for different models.

We illustrate this abstract discussion with examples: the infinite
discrete-time SP, and the nonstandard infinite discrete-space SP. The
goal of this paper is to derive the equivalent of Haar filter banks for
the latter.

1-D time signal model. The signal model commonly adopted
for infinite discrete time SP is for finite-energy sequences V =
03(Z). Tt is given by (we set z = 2z~ )

A:{Znezhnxn|h:("'7
M={3 czsnx" |s=(...,5-1,50,51,..
O (L) > M, s—ss=3

h—1,ho,h1,...) € £1(Z)},
Nermy, )

n
nez SnZ .

® is the standard z-transform. This signal model is a time model
because of the directed operation of the shift operator z € A on the
basis elements 2" of M: x - z™ = x™ . This operation is captured
in the visualization of the model in Fig. 1(a). In fact, p, = z" is the
unique solution of the recurrence

Pnt1 = Tpn, @

with po = 1. The basis in A consists of k-fold time shifts {2*},cz.

The associated Fourier transform is the discrete-time Fourier
transform (DTFT) which maps elements s = s(z) € M to func-
tions on the unit circle e’*, w € (=, 7):

) — Z Sneiwn

ne”L

F: s=s(z)— s(e

Accordingly, the frequency response of a filter h = 3, hya® is
givenby h(e™) =3, ., hie™*.

1-D space signal model. In [2, 1] we defined infinite discrete
space models, which are derived from a different notion of shift oper-
ation, namely a symmetric shift - pn (z) = 1 (pn-1(z) +pnt1(z)),
which yields the recurrence

—pn,—1($)7 (3)

with po = 1 for normalization. The solution to this recurrence is
exactly the Chebyshev polynomials,'p,, = C, and there are choices
depending on the choice of p1 = Ci. We consider the four cases
C € {T,U,V,W} overviewed in Table 2. Note that in each case
the sequence of polynomials has a symmetry; hence the resulting
signal model will be only for right-sided signals.

Pn+1 = QCUpn (-73)
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The k fold space shift is in each case given by Ty (x), since
Ti.C, (Cn &+ Cnik)-

As a result we obtain the following four signal models for V' =
A(N),C e {T,UV, W}

A:{h:2k>0hka( )‘hgél( )
M={s=3,505nCn(z)[s € (N
O A(N) - M, s — ano $nCh(z).

2
g (C)]

We call & the C-transform but will replace C' by either T,U, V,
or W, when appropriate, and accordingly refer to the 7-, U-, V-, or
W -transform.

The symmetric shift yields the visualization in Fig. 1(b). For
C =V, we have V_1 = Vj, which explains the looping edge at the
left boundary.

The associated Fourier transform is the discrete-space Fourier
transform that maps elements s = s(z) € M to functions on the
interval [—1, 1], parameterized by cosw, w € [0, 7].

> e

neN

F: s=s(x)— s(cosw) = (cosw)

The frequency response of a filter h = >~, ., heTx(x) is given by
h(cosw) = 3,y hiTx(cosw). Both can be evaluated easily using
the closed form of C',, shown in Table 2.

Signal decomposition and projections. Filter banks are used
to decompose a signal into components of different level of detail.
Each such component contains only a certain band of frequencies
present in the input signal, and it is common to view such a decom-
position as being performed with bandpass filtering [4, 5]. For exam-
ple, a usual 2-channel filter bank uses low-pass and high-pass filters
in combination with up- and downsamplers to produce the “coarse”
and “detailed” components.

To achieve our goal of deriving filter banks for space signals, we
have to choose a different interpretation.

Namely, we view filter banks as performing projections of sig-
nals onto subspaces of low-frequency and high-frequency signals [6].
In the time case, the scalar product that is used for computation of
the projections can be expressed through convolution, and is hence
implemented directly with filtering. While it seems intuitive, this is
not the case for other signal models, such as the space signal model,
since they have different associated notions of convolution, while
the notions of scalar product and projection remain the same. In
Section 4 this will become clear, when we construct the Haar fil-
ter banks for space signals by computing projections of signals onto
properly designed subspaces.

IChebyshev polynomials Cj, are the polynomials that satisfy the two-
term recurrence Cj41 = 2xCj, — Cj,_1. Hence, the whole sequence of
polynomials is determined by Cp and C'1. By setting = cos 6, Cheby-
shev polynomials can also be expressed in their trigonometric closed form as
functions of 6. These and other properties are shown in Table 2.



Co, C4 Closed form for C,,  Symmetry Cn(1) Cn(-1)
T Lz cos (nd) T n="Tx 1 (="
U 1,2z Ein{ni1)6 Usn=-Unz n+l (=1)"(n+1)
Voo1,20-1 %*;W Vo = Vis 1 (—=1)"(2n + 1)
W12+ 1 ‘””ni?"’ Weopn=-Wer 2n+1 (=1)"

Table 2. Chebyshev polynomials, symmetry, and values used for the derivation of space Haar filter banks.

3. 1-D TIME HAAR FILTER BANKS

We derive the standard Haar filter banks for the time signal model
(1) by identifying suitable subspaces and associated projections. We
use the same steps in the next section to derive Haar filter banks for
the space signal model (4).

We consider the signal model (1), where, forasignal s = 3, sxx
€ M, we want to compute its “coarse” approximation s’ and “de-
tailed” complement s” . We do so by projecting the signal s onto
subspaces M; and M, that consist of low-frequency and high-fre-
quency signals, respectively. We show that M; & M;, = M, hence
such a decomposition is a complete representation of signals in M.

Subspace construction. We impose the following structure on
the subspaces: the basis of M; is ¢ = {¢Pn}tnez = {aan” +
bnxQ"“}neZ; and the basis of M, is ¥ = {¢n }nez = {cna:271 +
dnat%“}nez. To satisfy the low- and high-frequency conditions,
we require the spectrum of basis functions ¢,, and v, to disappear,
correspondingly, at the highest (w = 7) and lowest (w = 0) frequen-
cies:

k

Gn(€™) = ane?™™ 4 bt = o s

D (%) = cae?™ 4 d,e@ntD0 — (5)

The resulting conditions on the coefficients are a,, = b, and ¢, =
—dy,. Hence, the required bases are

¢ = {anz” +anz” ez, (6)

¥ = {eat® —cnz® M }en. @)

It immediately follows that the above bases span the whole signal
space M = (¢,%) and that the respective subspaces have trivial
intersection M; N My, = {0}. Thus, M = M; & M,,.

Computation of the projections. To compute the projections
of the signal s onto M; and M, we:

1. Find dual bases ¢ = {¢n} and ¢ = {¢n, };
2. Compute scalar products (s, ¢, ) and (s, 1y,);

3. Construct projections 8" = Y, (s, ¢n)¢pn € M; and s”
Zn <5»"/’n>¢n € M.

Dual bases. In addition to the usual biorthogonality require-
ments on ¢ and ¢, ¥ and 1, we require ¢ U ¢ and ¢ U ¥ to be
biorthogonal, since ¢ U1 is a basis of M. Altogether, the bases and
their dual counterparts must satisfy the following conditions:

<¢k7 ém) = <'l/]k7'(/~1m> = 619—""

{<¢>k,zz?m> (Gk, Ym) =0

Equations (6)-(7) and conditions (8) yield the dual bases

®)

1 2 g

+1
x " ) wn =
2an

1

2¢n

1 $2n+1'

2¢n

2n
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Projections. It follows that the projections of s on subspaces
M, and My, are
Sl = § (LS27L + Ls2'n~|»1)¢n (9)
— “2an 2an ’
" 1 1
= 5 S2n — 5 S2n n . 10
% (26” Son = 582 +1) (10)

Implementation. From (9)-(10), it follows that the projections
can be implemented with the well-known Haar filter bank (Fig. 3
shows the so-called polyphase version of the Haar filter bank).

Fig. 2. Haar filter bank for 1-D time signals (with a,, = ¢, = 1).
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4. 1-D SPACE HAAR FILTER BANK

We now follow the same procedure as for the time model to con-
struct the Haar filter bank for the space signal models in (4). For the
detailed derivation, we focus on the case C' = V and signal space
M = {3, skVi}, where Vj, are the Chebyshev polynomials of the
third kind. Filter banks for signal spaces that correspond to other
Chebyshev polynomials are constructed analogously; the complete
list of bases and example filter banks are provided in Table 3.

As in Section 3, for any signal s = Y, sxVi € M, we com-
pute its “coarse” approximation s’ and “detailed” complement s” by
projecting the signal s onto the low-frequency and high-frequency
signal subspaces M; and M,. We also require M; & M), = M to
make the decomposition a complete representation of signals in M.

Subspace construction. We impose the following structure on
the subspaces: the basis of M, is ¢ = {dn}nen = {anVon +
bnVant1 tnen and the basis of My, is ¥ = {¢n fnen = {enVon +
dnVan+1}nen. The requirements that the spectra of basis functions
¢n and v, disappear at the highest (w = ) and lowest (w = 0)
frequencies for space signals translate into equations

{

Using the corresponding values from Table 2, we compute the result-

anVan(cos ) + bpVans1(cosm) =0

11
cnVan(c0s0) + dnVanyi(cos0) =0 an

ing conditions on the coefficients: b, = 2 a, and dn = —cn.
Hence, the bases for M; and M, are
in+1
¢ = {anVQn + 4n—_|_3an‘/2n+1}nENa (]2)
’lﬁ = {CanZn - Cn‘/2n+l}n€N- (13)
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=
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-
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|
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+

Vv an Vs Intl,, V:
n nVan + 4n130nVont1 @ ns3 ane3 | oo | 1
Q/Jn Cn‘/2n - CnV2n+1 s Sn+d  8n+4 s
7 4n+3 4n+3 4n+l _4n+3 4n+1
bn Bntd)an Van + Bntd)an Van1 E @ gnd mid S @ !
QZ} 4n+1 Vo, — 4n+3 VA
n (Bn+4)c, 21 (Bn+4)c, '2ntl
W an anWZn +anW2n+1 an+l  4ns3
dn+1 @ gnid wra S ! !
’lﬁn CnWQn — man2n+1 s n -+ n+ s
7 An41 4n+43 4n+3  4n+3 _4n+1
¢n (8n+4)an, Wan + (8n+4)an, W2"+1 E @ 8n+d 8n+d [~ S" — 1 4n+3
,([} 4n+3 __4n+3 W-
n (Bn+4)c, 'V 2n (8n+4)c, 'V 2n+l

Table 3. Bases for subspaces M; and M, and associated Haar filter banks (with a,, = 1 and ¢,, = 1) for the four space signal models in (4).

Note that the basis functions ¢, and 1, are independent of each
other. Moreover, the original basis {V; }nen can be expressed in
terms of ¢, and 1,: assuming a, = 1 and ¢, = 1, Vo, =
2126, + ity and Vi = $226, — 2253y, This, 6 Uy
is a basis for the signal space M. Since M; N M}, = {0}, it imme-
diately follows that M = M; @ Mp,.

Computation of the projections. To compute the projections
of the signal s onto M; and M, we follow the same procedure as
in Section 3: construct dual bases ¢ and ¢, and then compute scalar
products (s, ¢») and (s, 1, ) to find the projection coefficients.

Dual bases. From eqs.(12)-(13) and (8) we derive the dual bases

~ 4n + 3 n+3

n = n Vn 5
¢ (8n +4)an on (8n+4)an et
~ 4n + 1 4in + 3

n - Yo . AN n 7‘/.774 .
¥ (8n +4)cn ? (8n+4)cn antt

Projections. It follows that the projections of the signal s onto
subspaces M, and M, are

, 4n + 3 4n + 3
= n n "y 14
¥ ;((Sn—‘,—él)an& * Gn + a)a,, 2% (19
" n+1 4n + 3
- n — n n- 15
5 z:((éin—i—él)cns2 (8n—|—4)cns2 +1)¥n- (15)

n

Implementation. The projections (14)-(15) can be implemented
with the time-varying filter bank shown in Table 3.

Filter banks for other 1-D space signal models. Derivation
of the subspaces M; and M, and computation of projections for
other signal spaces M = {3, sxCk}, where C, denote Chebyshev
polynomial of any of the four kinds, is analogous to the derivation we
just saw. Bases for M; and M, their corresponding dual bases, and
example filter banks (for parameter values a, = 1 and ¢,, = 1) are
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included in Table 3. Observe that as n — oo, the index-dependent
filter coefficients converge to the index-independent coefficients of
the time Haar filter bank.

5. CONCLUSIONS

We derived Haar filter banks for 1-D space signal models. This result
shows that meaningful SP frameworks can be built on notions of
filtering and Fourier transform different from the standard time SP.
In doing so, it also provides a deeper understanding of the nature
of filter banks; namely, to make our derivation possible we needed
to view filter banks as subspace projections rather than as based on
filters. Finally, this paper is a first step in expanding the algebraic
signal processing theory to include filter banks.
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