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ABSTRACT

Detecting the sinusoidal order is a prerequisite step for para-
metric multidimensional sinusoidal frequency estimation
methods, whose applications range from radar and wireless
communications to nuclear magnetic resonance spectroscopy.
Although the Bayesian information criterion (BIC) has been
commonly applied for model order selection, its application
to sinusoidal order estimation is recent. By means of estima-
tion of Fisher information matrix, we extend the 1-D BIC to
multidimensional case for multidimensional sinusoidal order
selection. The multidimensional BIC is shown in simula-
tions to outperform the state-of-the-art algorithms in terms of
probability of correct detection.

Index Terms— Bayesian information criterion, model or-
der selection, maximum likelihood estimation, frequency es-
timation, multidimensional signal processing

1. INTRODUCTION

Multidimensional sinusoidal frequency estimation [1] has
numerous applications ranging from multiple-input multiple-
output radar imaging [2], channel estimation in wireless
communication systems [3] to nuclear magnetic resonance
spectroscopy [4]. Parametric approaches to /N-dimensional
(N-D) frequency estimation, where N > 2, such as N-D
ESPRIT and its variants [5-7], N-D multiple signal classifi-
cation (MUSIC) [8], multidimensional folding (MDF) [9,10],
improved MDF [11], and N-D rank reduction estimator [12]
provide high resolution estimation performance. However,
they rely on the a priori knowledge of the number of signals,
which is often unknown and must be estimated from the noisy
multidimensional measurements. As a result, estimating the
number of complex sinusoids from the N-D data, also known
as source enumeration, is a crucial step in order to achieve
accurate frequency estimation.

The Bayesian information criterion (BIC) rule has been
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widely used for detecting the number of signals [13,14]. Such
a criterion is composed of two terms. The first one is the neg-
ative log-likelihood function and the second one is a penal-
ty term for punishing overestimating the number of signals.
However, the expression presented in [14] is only derived for
1-D BIC rule.

In this paper, we propose the multidimensional (/N-D)
BIC approach to estimate the model order in multidimension-
al sinusoisal data.

The remainder of this paper is organized as follows. Sec-
tion 2 presents the data model. Section 3 shows the proposed
N-D BIC scheme. In Section 4 the simulation results are pre-
sented and discussed. Finally, Section 5 concludes the paper.

2. DATA MODEL

The noisy observations are modeled as a superposition of Ry
undamped N-D complex sinusoids (cisoids) sampled on an
N-D gridof size I} X --- X In:

11,22, IN

i o N (m)
Yirsigoin = O ap@d®r ] e lin=D™ 4 gy
T r=1 n=1

in=12,....0,,n=1,2, ...,N,
(D

) denote the amplitude, phase

N
where ., ¢, and {uﬁn }
and multidimensional freqqfe%my of the r-th cisoids, and
N, o, iy Models the i.i.d. white Gaussian noise inherent in
the measurement process.

Given the observed data tensor Y € CT** <~ our goal
is to estimate its number of cisoids R.
For N = 1 case, we obtain the original 1-D sinusoidal
signal model as
Ro
yi=» apedrelTV 4, =12, 1 (@)

r=1

Note that the 1-D BIC scheme in [14] has been proposed
based on (2).
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3. PROPOSED MULTIDIMENSIONAL BAYESIAN
INFORMATION CRITERION

In this section, we derive the proposed multidimensional
Bayesian information criterion (/N-D BIC) rule and present
the proposed rule for multidimensional sinusoidal order se-
lection.

The N-D BIC selects the candidate value R for the model
order that minimizes Eq. (3), whose derivation is described

in Subsection 3.1. In (3), {Oém ¢T,MT 7/152)7 o ,ﬂ(N)} 3

are the Maximum Likelihood (ML) estimates of the real am-
plitude, phase and multidimensional frequencies. Note that
the N-D BIC in (3) generalizes the 1-D BIC rule (Eq. (89)
of [14]).

3.1. Mathematical derivation of the V-D BIC

For each candidate number of signals R, we define
9: {{QT7¢T’u$1)7M (N>}

as the real-valued parameter vector.

Let § be the ML estimate of 6. According to [14], when
the probability density function of 6, p () satisfies: (i) p (0)
is flat around @. (i) p () is independent of the number of
data samples I = 1115 --- Iy, the BIC is stipulated by (Eq.

} e RIV+2)RH1x1

(C))

(84) of [14])
BICxp(R) = —2logp <y|éR) 1 log )J‘ , )
where
jo o 102;19(%49) e RIVEIRRIX(N DR 6
06006 0-6g

}JA ) is the determinant of J and p (y|9 R) is the likelihood
function.
Specially, its 1-D case is expressed as [14]
BICip(R) = —2logp (y\éR) +(BR+1)logl.  (7)

Since the noise samples are i.i.d. Gaussian with variance
of 02, the entries in Y follow the following distribution:

p(Y|6)
1,00, iN ~Tiq g, in ()
:. H . VeroQ exp{_‘yL? = 201 2 = ‘ }7

11,125 IN

®

R N
B 1y
Tiy g, iy (0) = Zarejd% H eI in =D )
r=1 n=
Defining

where

€i1,ig,.. 0N (0) = Yiy,ig,.iy = Ligyig,..in (9), (10
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the negative log-likelihood is
—logp (Y10)

1
:T‘QZ

11,82,-,0N

1
€1 imin (O)]° + 511-’2 -+ Iylogo?,

1)

where we have ignored the irrelevant constant.

Since it is less convenient to estimate J , we instead esti-
mate its expected value, the so-called Fisher information ma-
trix (FIM) defined as

s-&{-

The rationale of using using FIM as a surrogate of J will be
clear at the end of this section.

The first-order partial derivative of —
spect to 0, is

_ Ologp (Y16)
00,

1 02" 1 iz, i ()]
I COR b )

11,12,-.,IN

9%logp (Y10) } . (12)

96000T

log p (¥|0) with re-

R
for ), € {ar,quuﬁ”,u?),...wﬁm} _cand

_ Ologp(Y|6)
0o? (14)
1 2 1
:—720_4 E (9)| +720_211[2~-~IN.

11,12,-.,IN

|€i1in i

The superscript * in (13) denotes the complex conjugate.
We now proceed to calculate the expected value of
the second-order partial derivatives of —logp (Y|0). For

R
9/&‘765 € {ar7¢’r’>u’£‘1)7,u/’£‘2)7"-MLL’E‘N)} 7 we have
E _&logp(Y]6)
00,00y,
_ i 8511 T2,.ny IN (0) 81’”’7;2 ..... N (0)
2 E { > Re{ 06, 06,
11,8250, iN
8121,2‘2 ..... in (9)
+€iyin,.in (0) 00,00, ([
(15)
Since €;, i,,...iy (@) isindependentof z} , . and that
E{€iyis,....in (0)} = 0for R > Ry, we have
axq 12,.uey iN (0) _
E {521,12 ,,,,, iN (0) 78928919 =0. (16)



Therefore, we can write Eq.(15) as

E{_32 logp()’lﬂ)}

00,00
_ 1 OTiy ig,...in (0) 0% 4y iy (0)
=3 E {il 22 N Re { 26, 96, ‘

a7
By substituting
. . . N sl n
amll*’Zé'o'é':N (6) = e]¢s 1:[1 e](zn_l)l‘g )7
iy in..in (0 . i N 1) (™)
Tiy 2645; N( ) — jase]¢5 nl;ll ed(in—=1)pg ,
. . . N n
81”‘126";;;]\[ (0) — ](Zn _ 1)0456”’3 /Hl e](lnfl)#( )
n (18)
into (17), we obtain Eq. (19)-(24). In particular
8%1o 0 1
E{—ga+y‘)} = Shl Iy, @9)
9%1o y|6 a?
E{*%H} =N nh Iy, Q0)
2 2
- 0 logp(gi\e) _ o%. (I, — 1)(2I, — 1)1112 I
au(Tn) o 6
27
In addition, the following expression holds
9%1 0
e
for 0; € {a7-7¢r,u5~1),ur peees (N)}
8?logp (¥16)
E{ W} gpitfeeIn @9

for §; = o2. Note that in deriving Eqgs. (28) and (29), we
have used the fact that  {€;, 4,,....ix (0)} = 0 for R > Ry

and E {\eihi%,,’m (0)\2} = 02 when R = R, respectively.

By collecting the results from (19)-(29), based on Lem-
ma 3.1 and by assuming that the N-D sinusoidal signals have
a distinct (unique) frequency in all N modes, we have

(30)

1
K 'JK ' =diag{c} + O <7(N+2>R“>

1

where
e’ N

{‘)‘7‘}5':1 {4’7"}5:1 {{MT }’"Zl}n:l o2

— — =

VIR

VIR
VIR
K = ,
InVIIg
VT
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Lemma 3.1. For any positive integers I,, n = 1,2,..., N
and any angles w™ ¢ € [-7,7), n=1,2,...,N, the fol-
lowing equalities hold
N
Z cos (Z (i — l)w(”) + ¢>
01,09, 00N n=1
N N o In (0)
I, —1 sin 2w
— n (n) 2
= COSs e V) + (Z)) H 1
(nl 2 oy Sin §w( )
N
Z sin <Z (in — D w™ + ¢>
01,82,..,0 N n=1
N N s In, (n)
I, —1 sin tw
o n (n) 2
= sin <Z —g W + ¢> H sin L0
n=1 n=1 2
In
Z(z —1)cos (in — 1) w™
in=1
(I - 1)sin [(I,L —1/2)w <">] sin? (%Tflw“ﬂ)
- 2sin(w(™ /2) ~ 2sin?(w/2)
> (in — 1)sin (in — 1) ™
in=1
_ sin(I, — D™ (I —1)cos(In — 1/2)w™
T 4sin?(w(™/2) 2sin(w(™) /2)
with Ir being the identity matrix of size R X R, ¢ =
L[ Lixr o® I}/3a? I3 /3a? 1/(20*) |
€ RIXIWHDEH witha? == [ of o -+ o% |, and

O (L(n+2yr+1/1) denotesan [(N +2) R+ 1]x[(N + 2) R+ 1]
matrix in which all entries approach zero as I — +oc.

According to [14, 15], under mild conditions, we have
that

K'JK '~ K 'JK (31)
Combining (30) and (31) yields
||~ | K| = pN O, (32)

where ¢ = |diag {c}| is a constant independent of R.
Hence, by substituting (32) into (5), we arrive at (3).

4. SIMULATION RESULTS

The data are generated according to model (1). The phase ¢,
and frequencies ,u( ™ are drawn from a uniform distribution
in [—7, w]. The amplitudes «, are drawn from an exponen-
tial distribution with mean 1. The entries of the noise tensor
N are ii.d. drawn from A(0,02). The signal-to-noise ratio
(SNR) is defined as

2
Yl
N
o211 In
The noise power o2 is scaled to obtain different SNRs.

For each SNR, 100 independent Monte Carlo runs have been
conducted. The performance measure is the probability of

SNR =



E {_%} = _% Z sin nil in — 1) (ug") - uﬁ’”) + (s — ¢,,)>7 (20)
E {W} --% X s i (i = 1) (15 = 1) + (6 - cm), @1
SERR) -t B e(Feonpooi)ren) e

correct detection (PoD), i.e. Pr (]:]’, = R) , averaged over sig-

nal and noise realizations.

We compare the N-D BIC with the following benchmark
algorithms: N-D ESTER [16] and its variant [17] !, general-
ized N-D MDL [18], which employs both the n- and multi-
mode eigenvalues associated with the generalized unfolding
of tensor data and is shown to outperform its predecessor
in [19], and MDF-ESTER [20] which combines the multi-
dimensional folding technique with ESTER.

In Figure 1, we consider a 3-D array of sizes [y = 5, [ =
8, I3 = 11. The signals number is R = 3. Note that the N-D
BIC noticeably outperforms all other algorithms in the whole
SNR range.

In Figure 2, we increase the cisoid number to R = 10.
The BIC approach still performs the best. Note that N-D ES-
TER [16] and N-D ESTER I [17] totally fail since the cisoid
number exceed the maximum number of signals they are able
to detect.

07} . ~
# A
= 06f / ,
[ / /
= 05 | o* &
& / !
0.4 | ,
/ &
03 / & % Generalized N-D MDL |
| , N-D ESTER [16
0.2 )2 , N-D ESTER I [17
/ a~ B —A- MDF-ESTER
0.1 / £ —&— Proposed N-D BIC
AA Joa-

20 30
SNR (dB)

10 40 50 60

Fig. 1. PoD versus SNR. [; = 5,1, =8,I3 =11 and R = 3.

'Two versions of the N-D ESTER are proposed in [17]. Since the N-D
ESTER II is not applicable to the single-snapshot model considered in the
paper, it is not included for comparison.
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Fig. 2. PoD versus SNR. [; = 5,1, = 8,I3 = 1l and R =
10.

5. CONCLUSION AND FUTURE WORK

The 1-D BIC is extended to multi-dimensional case for sinu-
soidal order selection, which considerably outperforms exist-
ing algorithms in detection accuracy. Since the BIC rule is
asymptotically equivalent to the maximum a posteriori prob-
ability rule, it is consistent, i.e. the probability of correct de-
tection goes to one as the sample size goes to infinity. While
the sample size is well defined for the 1-D sinusoidal signal
model it is not for the N-D case. As a future work, we plan to
investigate the exact condition (min (I3, Is,...,In) — 400
or I1Io---Iny — +o0) under which the N-D BIC is con-
sistent. Besides, in this work we assume that the signal is
uniformly sampled. In case the signal is not uniformly sam-
pled but the spacing errors are small, the derived N-D BIC
still applies as long as equality (30) holds. Another work is
therefore to study the conditions (regarding the distribution of
spacing errors) under which (30) holds.
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