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Abstract

Bayesian Kullback Ying—Yang dependence reduction system and theory is presented. Via
stochastic approximation, implementable algorithms and criteria are given for parameter learn-
ing and model selection, respectively. Three typical architectures are further studied on several
special cases. The forward one is a general information theoretic dependence reduction model
that maps an observation x into a representation y of k independent components, with k detect-
able by criteria. For the special cases of invertible map x — y, a general adaptive algorithm is
obtained, which not only is applicable to nonlinear or post-nonlinear mixtures, but also provides
an adaptive EM algorithm that implements the previously proposed learned parametric mixture
method for independent component analysis (ICA) on linear mixtures. The backward architecture
provides a maximum likelihood independent factor model for modeling observations from
unknown number of independent factors via a linear or nonlinear system under noisy situations.
For the special cases of linear or post-nonlinear mixture under Gaussian noise, the simplified
adaptive algorithm and the criterion for detecting k are given, with an approximately optimal
linear mapping x — y suggested. Moreover, if the independent factors are assumed to be standard
Gaussians, we are further led to the conventional factor analysis, but with a new adaptive
algorithm for its estimation and a criterion for deciding the number of factors. The bi-directional
architecture combines the advantages of backward and forward ones. A mean field approxima-
tion is presented, with a simplified adaptive parameter learning algorithm and an approximate
k-selection criterion. Moreover, its special cases lead to the existing least mean square error
reconstruction learning and the one hidden layer deterministic Helmholtz machine, with new
findings. Also, a specific degenerate case of bi-directional architecture results in a non-invertible
but adaptively implementable forward on to mapping for ICA. Experiments on binary sources
are demonstrated with successes. © 1998 Elsevier Science B.V. All rights reserved.
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1. Introduction

The aim of mapping x into y = [y, ..., y®]" with the dependence among its
components reduced as much as possible is a basic principle in a brain perception
system [2]. It has been studied in literature under different names such as dependence
reduction, factorial learning, independent component analysis (1C A), factorial encoding.
Here, we adopt the first one because it actually covers the meanings of the other three
and is more appropriate to include those efforts that attempt to get independence but
finally may not really reach independence but a reduced dependence (e.g., falling into
a local minimum in a cost minimization). We omit a large volume publications
relating to these topics and refer to many other papers in this special issue.

The Bayesian Kullback Ying—Yang dependence reduction (BKYY-DR) theory is
preliminarily proposed in Ref. [20] under the name of BKYY factorial encoding
theory for the cases of y being a binary code. Its development to a general form is
briefly summarized in Ref. [21,22] under the current name, with particular focus on
the backward architectures. In this paper, new advances will be reported. First,
improvements are made on the architecture design of a BKYY-DR system. Second,
a unified BKYY-DR framework has been set up, a generic stochastic implementing
procedure and a generic model selection criterion are developed. Third, three typical
architectures and their relations to several existing ICA or factorial learning methods
have been further studied.

As a test bed, we also consider the instantaneous mixture models that the d dimen-
sional observation x comes from k independent sources y = [y, ..., y®]" via

g(y.¢) + e, general,
g(Ay,p) + e, post-nonlinear, Ey = 0, e is noise, Ee =0, Eye’ =0,

g(Ay) = [gl(ﬁla ¢)7 9gd(>2d9 ¢):|: Ay = -)e = [ﬁ(l)a ")e(d)]T' (1)

with x being wide stationary and ergodic. In the case of e =0, d = k and g(u, ) = u
linear, it reduces to the linear invertible instantaneous mixture and j = Wx becomes
independent in its components. This is usually called independent component analysis
(ICA). In this case, this § = Wx can recover y up to constant unknown scales and any
permutation of indices, and thus sources can be blindly separated from this linear
invertible instantaneous mixture. This ICA has been studied widely in the literature.
We omit to mention one by one all the existing references and refer to many other
papers in this special issue. More generally, in the case of e =0, d = k but g(u,¢)
nonlinear, the problem of Eq. (1) becomes the post-nonlinear instantaneous mixture
studied recently by Taleb and Jutten [14] and others.
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Section 2 introduces the BKYY-DR theory. Via stochastic approximation, imple-
mentable algorithms and criteria are given for parameter learning and model selection
in Section 3. In Section 4, three typical architectures are further studied on special
cases. The first two are shown to lead to a generalized information theoretic DR
model and a generalized maximum likelihood (ML) independent factor model, respec-
tively, with the existing ICA methods and factor analyses models as special cases and
with a number of new results. The bi-directional architecture is shown to combine the
advantage of the first two and a mean field approximation is presented for fast
implementation of its parameter learning and k-selection. It is also shown to include
the existing LMSER learning' and the one hidden layer deterministic Helmholtz
machine [5] as special cases with new findings. Moreover, a forward non-invertible
onto mapping for ICA is got from a specific degenerate case of bi-directional
architecture. Experimental results on binary sources are shown in Section 5. Then, we
conclude in Section 6.

2. BKYY-DR system and theory
2.1. Basic idea of Bayesian Ying—Y ang learning

The details of Bayesian Ying-Yang (BYY) learning system and theory and its
applications can be found in Refs. [20,21]. Here, we only introduce its basic idea.

As shown in Fig. 1, the perception tasks can be summarized as the problem of
estimating the joint distribution p(x, y) of the observable pattern x in the observable
space X and its representation pattern y in the representation space Y. In the Bayesian
framework, we have two complementary representations p(x,y) = p(y|x)p(x) and
p(x,y) = p(x|y)p(y). We use two sets of models M; = {M,, M} and M, = {M,, M,}
to implement each of the two representations:

Pa (%)) = Par, (VDM (X)s Py (%, V) = Par (XIV)Pag, (1) 2

We call M, a Yang/(visible) model, which describes p(x) in the visible domain X, and
M, a Ying?/(invisible) model which describes p(y) in the invisible domain Y. Also, we
call the passage M, for the flow x — y a Yang/(male) passage since it performs the
task of transferring a pattern/(a real body) into a code/(a seed). We call a passage
M, for the flow y — x a Ying/(female) passage since it performs the task of generating
a pattern/(a real body) from a code/(a seed). Together, we have a YANG machine
M to implement py, (x,y) and a YING machine M, to implement py, (x, y). A pair of
YING-YANG machines is called a YING-YANG pair or a Bayesian YING-YANG

'Tt is a unsupervised learning rule proposed with both the batch and adaptive gradient algorithms
provided firstly in Refs. [15,16], and three years later it has been directly adopted to implement ICA by
Karhunen and Joutsensalo [8] under the name of nonlinear PCA, see Section 4.3 for details.

21t should be “Yin” in the Mainland Chinese spelling system. However, I prefer to use “Ying” for the
beauty of symmetry.
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Fig. 1. The joint input-representation spaces X,Y and the Bayesian YING-YANG system.

system. Such a formalization compliments to a famous Chinese ancient philo-
sophy that every entity in the universe involves the interaction between YING and
YANG.

The task of specifying a Ying—Yang system consists of specifying all the aspects (e.g.,
the forms of variable and distributions, the architectures and scales, parameters, etc.)
of the four components py, (VIX), par(X), Par, (X]Y), Pa,(y) under a given situation, which
is called learning in a broad sense. Our learning theory consists of two key principles.
First, the values of real parameters in a given system design are specified by maximally
enhancing the matching or Harmony between the Ying—Yang pair, because both the
Ying and Yang attempt to describe the same joint distribution. Second, those positive
integers, that represent the scales or sizes of structures in the given system design, are
selected for not only best enhancing the Ying—Yang matching but also keeping the
entire Ying-Yang system in a minimum complexity. This theory is called Bayesian
YING-YANG (BYY) learning theory. As shown in Ref. [20], the BYY theory
provides a theoretical guide for a number of existing major learning models in
parameter learning, regularization, structural scale or complexity selection, architecture
design and data smoothing.

In implementation, the Ying-Yang harmony is made by minimizing a harmony
measure called separation functional. Three categories of separation functionals have
been suggested in Ref. [20]. A widely used one is the well-known Kullback divergence
between the two representations in Eq. (2). In this special case, the BYY learning is
called Bayesian—Kullback YING-YANG (BKYY) learning.

2.2. BKYY dependence reduction system and architecture design
This paper only concentrates on one special case of the BKYY learning that maps
input x into a binary or real code y = [y",...,y®]" such that k is appropriately

decided and the dependence among the components of yY are reduced as possible.
This aim is imposed by letting

= I1 pa 0. (3)
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In this case, the learning is realized by the minimization of the Kullback divergence:

P, (VX (%) ,
PMX‘,(XW) l_E{: 1PM),(J’(J))

and thus called BKY'Y dependence reduction (BKY Y-DR) system and learning.
In this learning, the specification of py, (x) is usually straightforward. Given a train-
ing set D, = {x;}}=;, we simply let py, (x) fixed to a kernel estimate:

P = % Kt = Kl = k(1) )

with a prefixed kernel function K(.) and a smoothing parameter h. A special case that
we often consider is that N - oo, h — 0.

The specifications of py () has two choices. One is to let py (yV) = p(y") free.?
Thus, min KL, ), results in

KLy, m, = JPM),X(y|x)pM\(x) In dxdy, 4)

MWmem,mm=ﬁmMWmM®~ ©)

The other choice is that py(y) is an independent parametric model with each
component density being either Bernoulli for a binary y“ or a finite mixture for real
yY, that is

k

PM( ) = p(yl0x) = n m|f O = {é;}?z 1

j=1
p(1E)
P —p) 7 pi =11 +e79) for binary yv,
S e POIE ), oy > 0,3 o =1, &= {G ot for real Yo,

(7)

The specifications of py, (x]y) and py, (y|x) are made jointly with three types of
combinations, given as follows:

(@) The Forward architecture, in which py (x|y) = p(x|y) is free to be indirectly
specified through other components and py,, (v|x) = p(ylx,0y,) is a parametric model.

From min KLy, ., the free py, (x]y) = p(x]y) is specified by

PUYIX, Oy1x)Par, (X)
Par, (x1y) = plxly) = =R (8)
M ())
where py (v) is given by Eq. (6). In this case, Eq. (4) becomes
P, ()
KLy, M, = fPM”(yIX)pM (x)1In s pu (%) dxdy. ©)

3 A density is said Free implies that it is a totally unspecified in the density form p(a) without any
constraint. Thus, it is free to change to be indirectly specified by other components.
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The parametric py, (v|x) = p(ylx, 0,),) is implemented by a network or a group of
networks in forward architecture with f(x, ) or f.(x,,) being its output.
When y is real, a typical example is the following Gaussian mixture:

Hy|x

p(yIX, Oy\x) = ; ﬁrG(y>fr(x’ l//r)a ylxr ﬁ > 0 Z [)) _1
}|x - {ﬁralpnzylx r}l > (10)

where G(r,m, ) denotes a Gaussian density about r with mean m and covariance X.
When y is binary, we can consider the following specific design:

—1,.—(1/BE(,V —(1/BEW.V
peylx,0,) = Zy 'e WBEGY) 7 — Je ABEGY) 4y,

k

E(y.V)= % vy + Z YWLGGa) + ¢). Oy = {V {ej}s (11)
iL,j#i j=
which is a Gibbs distribution defined by E(y,V) on a fully connected recurrent net with
weights v;; and external inputs f;(x,¥),j = 1,...,k and bias ¢;,j = 1, ..., k, such that
the second-order dependence among yv, j = 1 , k is taken into consideration. The
simplest case of V' is v;; =0 for all i,j. In general cases, V is required to satisfy
conditions that Z, exists.

For convenience, alternatively, we can also approximate pg(y|x, 0,,) by an indepen-

dent distribution:

k )
p(ylx, by1) = ﬂ pixy" (1 = p;(x)* 7, (12)

with pi(x),j =1,...,k decided such that the divergence jp(ylx, 0y In[p(yIx, 0,5)/
pe(ylx, 0yx)1dy is minimized.
As shown in Appendix A, we have p;(x),j = 1,...,k, are solution of
1
1 + eXp[ﬁ(Zr 1,r#j v]rpr(x) +f] (X lp + c]
j=1,...,k (13)

Dj (x) = S({pr(x)}f:Lr#j)

The dynamic process of getting the solution is simple, either sequentially or in
parallel by
Choice (a): for j=1,...,k sequentially, pi™(x)=s({p2"%x)}k=1,%;) and
old, new,
Py (x) = piT(x).
Choice (b): for j=1,....k in parallel, pi™(x) = p"(x) + n[s({p"(X)}r=1,2)) —
p$"(x)] and plld(x pj"ew( ) where > 0 is a small enough learning stepstze
As shown in Appendix A, both the two processes converge to the solution of
Eq. (13).
(b) The Backward architecture, also called Generative Model, which is complement
to the forward architecture. In this case, p(y|x) is free to be indirectly specified through
other components, and py (x]y) = p(x]y, 0,) is parametric.
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From min KLy, u.,, the free py, (y1x) = p(y|x) is specified by

p(x1y, Ox)] 5= 1par, V)
PMZ(X)

Pu, (VIX) = p(ylx) =

i

Par(x) = Jp(XIy, 0.0 [T P,V dy. (14)

j=1

The parametric py, (x|y) = p(x|y, 0y,) is implemented by a network or a group of
networks in backward architecture with g(x,¢$) or g, (x, ¢,) being its output.
When x is real, similarly we have the following Gaussian mixture as a typical

example:

My)y Hyjy

p(xlya Qxly) = Z V,.G(X, gr(yfd)r)s ley,r)a e > Oa Z V= la
r=1 r=1
x|y {Vr, ¢r7 Z‘x|y r}l b (15)

When x =[xV, ... x]" is binary, similar to Eq. (12) we have

—1,—(1/B)E(x.U —(1/PE(x.U
Po(x|y,0x,) = Zy e ™ HPECD), ZU:JC WPEED)

E(x,U) = Z u; xOxV + Z xg; (v, ) +d;], Oy, =1{¢, U, {d;}}. (16)

iL,j#i Jj=

The simplest case of U is u;; = 0 for all i, . In general cases, U is required to satisfy
conditions that Z exists.
Alternatively, similar to Eq. (13) we have

k
p(x1y; Ox) l_[ q; (1= q; ), (17)

with ¢;(y),j = 1,....,k decided such that the divergence [p(x|y,0.,)In[p(xly, 0y,)/
pa(x|y, 04),) 1 dx minimizes.
Similarly, such a set of gj(y),j =1, ..., k is the solution of

1
1 + eXP[ﬁ (Zr 1,r#j jrqr( ) + g] (yv ¢) + d})] ’

j=1...k (18)

4; (») = s({q ()} i=1.0#)

and we can also use the previous two iteration choices for the dynamic process of
getting the solution.

(¢) The Bi-directional architecture, in which both py (v|x) = p(yl|x, 0y) is given by
Egs. (10) and (12) and py (x]y) = p(x]y, O.,) by Egs. (5) and (16).
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2.3. BKYY dependence reduction theory

Putting the above-described four components pyy, (V1X), par (%), Par,,(X]), and pa (v)
into Eq. (4), we can get a so called BKYY-DR theory, which consists of four parts,
given as follows:

(1) First, with k, /" = {{n, j}}, n, s, ny,} fixed, we determine* ®, = {6, 0,, 0,,} by

®f = arg min KL(®,, /"), KL given by Eq. (4), (19)
o,
which is called parameter learning and can be implemented by an iterative Alternative
Minimization:
Step 1: Fix M, = M$, get M}*™ = arg miny, KLy, .,

Particularly, py, (yIx) = p(y|x) given by Eq. (14) for a backward architecture.
(20)

Step 2: Fix M, = M{, get M5*" = arg miny, KLy, a1,
which guarantees to reduce KLy, j, until it converges to a local minimum at .
(2) Second, with A" = {ny,, n,,, n,} fixed, we decide the dimension k by

x|ys

k* =mink, A ={j:J,(j)=minJ(k)}, J(k)=KL(Of, A). (21)
kex” k

It has been shown in Ref. [21] that J(k) > J(k°) for k < k° and J{(k) = J{(k°) for
k > k° k° is the correct value for k. That is, among several k values with a same
or similar Ying—Yang matching value, we select the smallest k — the simplest in
complexity.

Alternatively, especially in the case of finite samples in D, where J;(k) may still
slowly decrease even after k > k°, as shown in Refs. [23,24] with 0 < y, we can also use

k* = min Ja(k), Jo(k) = Ji(k) — y.Hy(K),

k
Hy(k) = J Pare, (Y1)pu(x) In pag=, (y]x) dx dy (22)
X,y

for detecting k° as the minimum point of J,(k), which reduces as k increases and
reaches its minimum at k° and then increases as k continues to increase, where the
superscript “+” means that this component is obtained after inserting the value
®jf obtained by Eq. (19). Here, we select the best k* that minimizes both the
mismatching of the Ying-Yang pair and its complexity H, (k) represented by the
entropy of the Yang passage, with the trade-off controlled by y,. Usually, we can set
ye =1

*Each of {n, ;}%,n, .0y, and also of 0,,0,,,0,, can be an empty set when its corresponding density is free
to be determined by other components.
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(3) Third, after learning by Eq. (19) and dimension selection by Egs. (21) and (22),
we do structural scale selection by
{KL((),;"*, N for J,,

KL, A) — y.Hy (k%) for J,.

(4) Finally, after learning, the mapping x — y can actually be realized via py (v|x) in
the three ways:

(a) Random sampling j by the resulted py, (y]x).

(b) Maximum posterior § = arg max, py, (y]x).

(c) Taking the regression E(y|x) by

E(ylx) = {[pl( X), ..., px)]" for binary y,
Yo B fi(x,y,)  for real y.

A% = min J(N), J(N) =

N

(23)

3. Stochastic implementation
3.1. Approximating integral by summation

To tackle the difficulty or high expenses on dealing with the integral operations in
KL given in Eq. (4), this paper also uses a variant of the general stochastic sampling
implementation technique proposed in Ref. [24].

Given the current x; suppose that we can get a set of random samples
D, ., = {y}1%;. Similar to Eq. (5), we consider the nonparametric estimate

N;
pr(ylx) = N. Z Ky = y)- (25)
il=1
Then, we adopt the following replacements:
dx ~ Pr=o (x) dx, ~ Pr=o0 (y|x) (26)
Pu(x) pw(ylx:)

in the integral operations over x, y in Eqgs. (4) and (22). After ignoring [p,(x) In p,(x) dx,
we get

R :Avg[hylx(i’ oo )= ok ”} Hyp(k) =Avg[hy|x(i’l)]
o pulyilx:) ’ o prl(yilx:) i

Avgla(i, )] = (i, D, hyis ) = pa,, (vilx) In pag, (vilxa), (27)

HM;

1
T Niy

=z~
I\Mz

i, l):PM,,‘V(J’I|Xi)IUPMX‘,,(XiD/z), oyli, ) = Pm, (vilx:) Z lan(y(”).

j=1
Particularly, from Eq. (9) we get

TR CE

} 10, 1) = par,, (yilxi) In pag, (1),
pr(yilxi)

1 N
pu,(y) = N ; }‘X(YI|X1')~ (28)
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In general, the set of random samples D, = {y;}1~; can be obtained in one of the
following ways:

1. When y is binary, we can simply get each bit y; independently by taking 0 or
1 either with equal probability or according to pj(x;) given in Eqgs. (12) and (13), and
at the same time we set p,(yilx;) = 1 or py(yix;) = par, (vilx:), respectively.

2. When y is real, we can have two choices:

(a) With probability f3,, get y; = fi(x, ¥,) + ¢, with ¢ being either a Gaussian noise
of a zero mean and a given variance matrix (which can be a simplification or
approximation of X, ,) or a uniform distributed noise on a finite domain (e.g.,
a sphere or hyper-cubic) centered at f,(x, ¥,).

(b) Get y, = Zr" 2B S (x, ) + &, with ¢ being either a Gaussian noise of a zero
mean and a given variance matrix or a uniform distributed noise on a finite
domain (e.g., a sphere or hyper-cubic) centered at Zfi‘l B fr (x, ).

3.2. Parameter learning and model selection

By using KLy, 3, in Egs. (27) and (28) to replace KLy, 5, in the parameter learning
Equations (19) and (20), we get a general batch way stochastic implementation
algorithm. If one of miny,, KLy, », and miny, KLy, ., is not analytically solvable,
we can let each minimization replaced by a descent search, e.g, a step of movement
along gradient descent direction.

Except for the forward architecture®, we can also get an adaptive algorithm via
descending the instantaneous cost [hy,(i, I) — c\(i, [) — ¢\(i, [)]/pw(yilx;) along the
gradient direction.

As examples, we give two detailed algorithms below:

Batch algorithm for forward BKYY-DR
Step 1: Fix M, M"ld update M, to get M by

1 OLL(, l)]| ]
ne;v — 0012 _ AV |: ,
v v 1 g ph'(yl|xl) a()ylx (s

Step 2: Fix M, = MY, to get My™ by pa (v”) = (1/N)YX 1 p(v|x:, Oy1) when it is
free, otherwise by

1 ocy(i, 1)
pe(ilx;)  0&;

Adaptive algorithm for backward and bi-directional BKYY-DR
Loop: For an input x;, get a set of random samples Dy, = {y;}1=1, as described in
Section 3.1.

étilew — é(;ld 4 n

1d
&5

> Where py,(y) must be computed by Eq. (28) in a batch way.
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Step 1: For each y, update py (y|x) b
(a) either

new Qold _ 1 a|:hy|x(ia l) - Cy(lal):”
e (i) 20,

for bi-directional architecture;
(b) or Eq. (14) for backward architecture, with pyr(x;) given by one of the three choices
below:
(1) pMz Zyp l|y’ xly)nj lpM U)
(J)

.. - N, p(xily., 0 x|y nj=1PM vi’)
(1) Par o) ~ Ni o pr(yilxi) .
(iii) Use a mean field approximation py(x;) = p(xi|E(yIx;), 0x,) with E(y|x;) given

by Eq. (24).

Step 2: (c¢) Fix M, update

1 dc i, )
Ph'(YI|Xi) 00y, 0o
(d) Then, to get M by

(i) v = g4 1 dc,(i, 1)
Ph ilx)  0¢; qld

(ii) Or otherwise by p(y) = pa,(y) when py(y) is free, where py (y) is given
by Eq. (28).

The detailed equations for gradients used in the above algorithms are given in
Appendix B.

After parameter learning, with the obtained parameters we do model selection by
using KLy, », and H, (k) in Eqgs. (7) and (28) to replace KLy, 5, in Eqs. (21)+23)
such that we get the stochastic approximations of the criteria J(k) and J,(k) for
selecting an appropriate k and J(4") for selecting structural scale.

old
03'\X

new __ pnold
x|y 0ny

4. Three BKYY-DR architectures

Our attentions will focus on several special cases that not only lead to several
existing models but also provide new insights and new models for solving the BSS
problem Eq. (1).

4.1. General information theoretic DR model

4.1.1. General model
For the forward architecture, from Eq. (9) we have

KLy, m, = JPM|(Y) In 1—% dy. (29)
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That is, x is mapped into y via p(y|x, 8y,) which results in p,,,(y) such that a best match
is obtained between this pys (y) and the independent model H’;: 1pMy(y”)).
This general model can be classified into two types:

1. Forafree py (y") = p(y"”) = pa,(y") given by Eq. (6), Eq. (29) is an extension of the
MMI ICA model [1] to the non-invertible mappings x — y.

2. For a parametric py (y") given by Eq. (7), Eq. (29) is an extension of the informa-
tion theoretic ICA model given in Ref. [25] to the non-invertible mappings x — y.

For both the two types, by using Eq. (28) the parameter learning can be made by the
batch algorithm given in Section 3 and the selection of k can be made by Egs. (1)+23).

4.1.2. Invertible forward model

In spite of its advantage of being applicable to non-invertible mappings x — y,
Eq. (29) can only be implemented in batch because py (y) must be computed by
Eq. (28) in batch. In the special cases of invertible mappings x — y, when
pu,OY) = p(y&;) is parametric, we have k=d and p(ylx, 0,,) =y — 2),
z =f(x,¥) = [fi(x,¥), ... [i(,¥)]" with f(x,¥) invertible. From Egs. (6) and (5)
we get

1

ﬂ(duwa%ﬂfw

le(y)=J5(Z— el (2) (30)

Putting it into Eq. (29) and discarding irrelevant terms, min KL, 5, becomes
man/’ng((I,, Hk)a Hk = {éj} Wlth

of (x,P)
oxT

1 N
WW—NZ[

+ Z In p(fi(x;, ¥ IéjJ (1)

X=X

which can be implemented adaptively by
Adaptive algorithm for forward BKYY-DR.

ofIn [2L&50 ko (X, P)|E;
Step 1: Y™ = P4 4 pdWP|gos, 6 = [n P57 + 2, 0 U5 (1))

oY ’
S[ep 2: y(J) _fj(x 'PneW) new __ old + ’1 m ),
When p(y?[&) = >0, p(y?I¢, ), it becomes
. p(YI|E ) nh, (v (1))
a hr' v :m’ =(1 — old rj ;
(a) S0 p(y (1)|5,) =( oy, 5
4ygﬁﬁ

b new __ zold h (J)
() frj +’7 rj( ) 55,,;



Lei Xu/Neurocomputing 22 (1998) 81-111 93

For p(yV|¢,.)) = G(V,m, ;07 ), it becomes
mps™ = (1 —pmd +qy?, a7 PV = (1 — a7 3 + n(y? — m$™)>.

We further consider three specific cases:

(1) When f(x,¥) is an invertible nonlinear function given by a forward network (e.g.,
a three-layer perceptron), the above algorithm provides a tool for de-mixing a nonlin-
ear source mixture, and the gradient 6% can be computed in a way similar to back
propagation technique.

(2) When f(x,¥) = Wyg(x, ®) and g(x, ®) is an invertible nonlinear function given by
a forward network, the above algorithm provides a tool for de-mixing the so called
post-nonlinear mixture studied in Ref. [14], by using g(x,®) to remove the nonlinear
distortion first and then making the linear de-mixing by W.

(3) When f(x,¥) = Wx, Eq. (31) reduces into the popular invertible linear mixture,
as will be further addressed in detail subsequently.

4.1.3. Invertible linear mixture
When f(x,%) = Wx, Eq. (31) reduces to

N k
JW)=In|W| +% YN Inp(wixilé)), (32)
i=1j=1
with W = [wy,...,w;]". As shown in Ref. [26], several existing ICA models for
de-mixing an invertible linear mixture will lead to a cost in the general form of
Eq. (32), although they are different in the specific forms for p(-|)):
(i) When p(-|¢)) is a prefixed estimate of the marginal density of y, it leads to the
MMI ICA [1].
(i) When p(-|¢;) = ds;(r)/dr with s;(r) being a prefixed sigmoid nonlinearity, it
leads to the INFORMAX ICA model [10,3].
(i) When p(-|&;)is a general parametric model, it leads to the information theoretic
ICA model [25].
(iv) When p(-|¢;) is a finite mixture given in Eq. (7), it leads to the learned
parametric ICA model [26,27]. In this case, by using the following equations:

WY = Wl + (I + p(y)y" W,
d) =L[o1("™), ..., P,

alnp(yE) Yo o, ; apE, )/oy?
() _ Lr=177.j ) )
P07 = oy Nk, p(y D] €M) 33)

to replace Step 1 of the adaptive algorithm for Forward BKY Y-DR previously given,
we actually get an EM-like new adaptive algorithm for the learned parametric ICA
model [26,27]. The updating on W in Eq. (33) is the so called natural gradient
technique [1]. As shown first in Ref. [19] and also will be further discussed in
Section 4.3, Eq. (33) is also directly applicable to the full row rank non-invertible k x d
matrix W for the non-invertible linear mixture.
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For those, existing Eq. (33) based approaches for ICA [12,10,3,1,7], either p(y") is
a prefixed estimate of the marginal density of y¥'[1], or p(y”) is given by ds;(r)/dr with
s{(r) being a prefixed sigmoid nonlinearity or equivalently ¢;(y"”) is prefixed at a given
nonlinearity [12,10,3,4]. These approaches work well only when all the sources are
either sub-Gaussian only or super-Gaussian only. In contrast, the use of Eq. (33) to
replace Step 1 of the previous adaptive algorithm for Forward BKY Y-DR will adapt
both W and p(y") or equivalently ¢; (") during learning. As a result, it works well on
the sources that can be either sub-Gaussian or super-Gaussian as well as any
combination of the both types. Actually, the idea of, using a mixture of logistic
densities as a flexibly adjustable density p(y)) function to loosely learn a source
density, was firstly proposed in 1995 by the present author and implemented in a joint
paper with his colleague under the name of entropy maximization [9]. In April 1996,
the direct application of this idea to ICA is made first in Ref. [29] under the name of
mixture of accumulative distribution functions or learned parametric ICA model, and
then later formally published in Refs. [27,28]. Also, the use of a mixture of logistic
densities for modeling the marginal density has been made in 1996 by Pearlmutter and
Parra [11] under the name of maximum likelihood density estimation.

4.2. Maximum likelihood independent factor model
4.2.1. General multi-channel model

For the backward architecture, from Egs. (13) and (14) and ignoring the irrelevant
term, Eq. (4) will become

KLy M, = — fph(X) Inpy(x)dx,  pa(x) = fp(XIyﬁxw)]_[ par, (V") dy. (34)

Thus, min KLy, 5, is equivalent to the ML modeling on the observation x from
k independent factors [ [¥= 1pa (") via the generative model p(x|y, O,).

Instead of directly modeling by Eq. (34), it can be equivalently implemented via
Eq. (27) such that the parameter learning is made by the adaptive algorithm given in
Section 3 and the selection of k is made by Egs. (21)—+(23).

Both x and y can be binary or real, with py, (") given by Eq. (7) and p(x|y, 0,) by
Egs. (5) and (17). Particularly, when p(x|y, 0,) is given by Eq. (15), we regard that the
observation x is generated from the independent factors y“, j = 1,..., k with prob-
ability y, via the channel G(x, g,(y, ¢,) out of n,, possible channels.

4.2.2. Single channel model under Gaussian noise

We further consider the BSS problem Eq. (1) with Gaussian noise G(e,0, 2,). In
this case, we have only a single channel p(x|y, 0y,) = G(x, g(y, ¢),2,) through which
x is generated from the independent factors y, j = 1, ..., k. By inserting it into the
adaptive algorithm in Section 3, the updating on 0,,, will have the following detailed
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equations:

pyilxy)
pr(yilx;) ’

T,
g s @) o - o
5(}5 |4) l“lelg 1( - mxllg)a

W= (1= S+ myalx; — miEy) o — miE)'"

mxly = g(y9 d)‘)ld)’ Vit =

0
" = ¢+

or

0gT(A°ldyl, lpold) o]d .

mxly = Q(AJ’@)y ¢new = ¢01d + nYi a¢01d x|y

(x; — m3yy),
APV — Aold + 77”/;‘1514:
0A = g'(A°yy, ¢YZYS T (xi — mYyi, or (35)

g'(A°y, Y0 — YL

where py (vilx;)) = p(yilx;) is given by Eq. (14).

Particularly, for a linear mixture g(Ay, ¢) = Ay, we only need the two updating
equations for X, A with simply g'(4y, ¥) = 1.

Furthermore, when yV is binary, the updating on ¢&; is simply

new old m <y§1) 1 — yfj)> e %
j - il - —EN2
' P L=p)) (1 +e)

(36)

4.2.3. Approximate linear forward mapping

Though the mapping x — y can be realized by the three ways given at the end of
Section 2, the computation of p(y|x) is quite time consuming. Hence, we suggest to
approximately use a linear mapping y = Wx, with W decided such that
miny E|y — |/% resulting in

w* = RLRZ', R, li xixl, R, = Avg x| (37)
4 N = ph (yilx;)

Particularly, when g(Ay, ¢) = Ay, the learning of the inverse mapping j = Wx can be
inserted into the algorithm Eq. (35) by adding in

WS = WOy — W], (33)

Moreover, with this linear mapping we can get directly the set of random samples
Dy, = ly,}, 1 by y, = W, + ¢, where ¢ is a Gaussian noise of zero mean and
a large enough variance.

4.2.4. Factor analysis as a special case
In the simplest case of the linear mixture with

P(X|y, ley) = G(X, Ay> ley)a pM,(y) = G(Y> 0> Ik)> (39)
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the problem of min KL, », by Eq. (34) becomes the problem of finding A4, 2, as the
solution of

S, =2, +AAT, S, = Jph(x)xxT dx. (40)

That is, we are led to the general form of the conventional factor analysis problem in
the literature of statistics [13]. For the special case of X, = afdyl 4 1t can be simply
solved with A obtained from the first k principal components of S, [23]. However, for
the cases of either X, = diag[63,.1, ..., 02)y.a] OF 2, in its general form, the problem
of solving Eq. (40) is not easy and usually made by some heuristics.

The new perspective of understanding factor analysis from BKYY-DR can bring us
at least several new gifts.

From Eq. (14), we have that p,, (y|x) = p(y|x) is specified by

ylx
G(x, Ay,2,,)G(y, 0, 1))

T
- = = Gy, W'x,2
Par, (V%) = POVIX) [G(x, Ay, 2,,)G(y, 0, I)dy s Wzl

W= (Zay + AAD) A, Ty =L — W (S, + AAOW. (41)

That is, the previous approximate linear forward mapping y, = W°x; + ¢ is equiva-
lent to the accurate optimal linear mapping by p(y|x), with W given by Eq. (41) and
¢ being a Gaussian noise of zero mean and covariance 2, by Eq. (41).

Therefore, from Eq. (35) we can get a simple adaptive algorithm for solving 4, X,
as follows:

Adaptive algorithm for factor analysis.

Step 1: For each x; get y, = W°x; + ¢ with ¢ being a Gaussian noise of zero mean
and covariance I;, — W' T(Z99 + A1 4°1 Tyw o',

Step 2: Update A™" = A°'" + nydA, by either 64 = X35 ~'(x; — A y)yl or
54 = (x; — A™y)yl. Then update Y = (I — ) S8 + mx; — A™Vy)x; — Ay,
Whew — ( ;le;v 4 AneW grew T)*lAnew.

Also, we can use y; = W°9x; to map x back to the independent factors. Moreover,
as will be shown subsequently, we can have a simple criterion for deciding the number
of factors. The two issues are usually not considered in the conventional factor

analysis.

4.2.5. Number of independent factors

After parameter learning, generally the selection of k is made by using KL, , and
H, (k) in Eq. (27) to replace KLy, 5, in Egs. (21) and (22).

For the case of single channel model with p(x|y, 0,) = G(x, g(y, $).2,), from
Eq. (27) we have — Avg[;5{5] ~ 0.5In|2,,| + const and thus we can simply use

hy (i, ) — ¢(i, l)}

KLy, m, =0.5In|2 | + Avg|: (42)
pr(yilx:)

in Egs. (21) and (22) for selecting k.
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Particularly, in the case Eq. (39), from Eq. (41) and after ignoring irrelevant terms,
we can even get

1 N
21{[41\,“,1\42 = ln|2x| + Tr[Z;ISx], Zx = 2x|y + AAT,Sx = N Z x,-xiT,

1

—2H, (k) =X, | + Tr[ 2} 2, ] =1n |[I, — W(Z,, + AAYW| + k. (43)

Thus, we can directly put them into Egs. (21) and (22) for selecting k, without using
stochastic sampling.

4.2.6. No noise special case.

Finally, it should be noticed that all the above discussions apply to the no noise case
e = 0. Actually, the situation is even simpler. When k and other parameters are not
correct, X, will not be zero during the learning, thus similar to the cases with noise.
When k is equal or larger than its correct value, X, will become singular as other
parameters converge to the correct values. Hence, this fact can actually be used as
a signal for indicating the correct convergence. That is, we can start the learning at
a small value for k and then gradually increase it. We can regard that the learning is
completed once X, becomes singular.

Also when e =0, g(Ay, ¢) = Ay, A~' = W and p(-|¢;) is an estimate of source
density, Eq. (34) will again lead to Eq. (32), which is studied by Gaeta and Lacounme;
Pham et al.[6,12] under the name of ML ICA model. The above discussions actually
provides a new algorithm for solving this special case.

4.3. Combined features, mean field technique, and two related methods

4.3.1. Combined features

The advantage of the backward BKYY-DR is that the noise in x is considered and
thus its effect is also reduced during the mapping x — y by p(y|x), according to either
of the three ways given at the end of Section 2, or approximately by the direct inverse
mapping j = Wx learned via Eq. (38). The forward BKYY-DR has no consideration
on noise. However, it implements the mapping x — y directly by a parametric model,
which is easy and fast. In contrast, the backward BKYY-DR must compute p(y|x)
every time with expensive computing cost, except for the case of using the approxim-
ate linear mapping y = Wx learned via Eq. (38) or for the linear factor analysis case
Eq. (39). The bi-directional architecture combines the advantages of both the back-
ward and forward ones. Its parameter learning and model selection on k, 4" keep the
same as discussed in Section 3.

4.3.2. Mean field approximation
We consider the special case that y is binary, py, (vIx) = p(ylx, 0,,) is given by
Eq. (12) and py(y) is given by Eq. (7). In this case, from Eq.(12) we use
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E(ylx) = [p1(x) , ..., pi(x)]" to replace y in p(x|y, 0,,), resulting in a mean field
approximation:

1 N
KLy, , =N Y I+ ),

i=1
J? = —In p(xi|E(y|X), 9x|y)>

k

i=y D%x»mpi%)+(1_pﬂﬁ»hgﬁ;ggg}, (44)

J

from which we see its minimization with respect to M, is only related to J}, and its
minimization with respect to M, results in p; = 1/N Zf\’: 1 Pj(x;). Though its minimiz-
ation with respect to M, involves J{ + J? as a whole, it can also be made adaptively
by gradient descent search. Thus, the parameter learning can be implemented adap-
tively by

Adaptive algorithm for bi-directional BKYY-DR in mean field approximation.
Step 1: For an input, let x;,

new _ gold n@ In p(xélg(lylX),HXW)I"MW PR = (1 — )@ + ().
x|y
Step 2 Update v = v9* — ndvyj, 7V = S — ndcj, BV = B — nép,
Y = ' — oy, where vy, dc;, OB, Sy are gradient directions of J{ + J}. In gen-
eral cases that 1/ # 0, the learning of v;; should be constrained by the conditions that
Zy in Eq. (11) exists.
To observe the details of this algorithm, we further consider the special case of

P(x|y, Qxly) = G(X, Ay: ley)s and Uij = 05 l?] = 1 EREREY ka

) =vix, =D, ¥, (45)
that is, the backward architecture describes a linear mixture BSS problem Eq. (1) and
there is no direct interaction between y“),j = 1, ..., k in the forward architecture.

In this case, Eq. (13) will become

pix) = s(zﬁ}x +cp), s(r)=1/1+ eﬁ), j=1,...,k (46)

After ignoring irrelevant terms, we have

N
2Y JP=NIn|Z,,| + E%
i=1

x|y

E* = i (x; — AS(Y"x + ) 'Zyy(xi — ASW x + 0)),

SOU'x + ) = [sWix + c1) ooy sWix + )]s ¢ =[er, . al’ (47)
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from which we have the following detailed updating equations for 6, in Step 1 of the
above algorithm:

Either A™" = A° + nZ3y " 104, or A™" =A™ + oA,
5A — [xi _ Aolds(wold Txi + C)]S(lp()]d Txi + C)T, (48)
B = (1= S+ nlxi — A™VS@ T + 0k — A S Txi + o)

Moreover, from Egs. (44), (46) and (47), we also have

dp(x;) = |:<1np1(xi) In 1-— pl(Xi)>, . <11’1 pi(x)) In 1— pk(xi)>:| T,
b L=p Dr 1 —py

r

$0) = — (L + Iy = SO0

ﬁ b

S0 Txi + ¢) = diagls (hixi + c1), oo S Whixi + c)l,
dE(x) = — (x;— ASW™x; + ) E5 1A, “9)

f b
Sc — w = S'(Y"x; + o)[dp(x;) + dE"(x))],

! b T
5p = oJi +J7) _ Yox; + CdE(Xi)S,(',DTXi +o[L1, ... 175

op B

f b
o = W = x[dp"(x) + dEx)]S (U, + o)

After parameter learning, by inserting KL, , of Eq. (44) with J/ of Eq. (44) and
J? of either Eq. (44) or Eq. (47) and inserting the following:

1 N k
Hy (k) = 2 2 [pixdInpfxi) + (1 = pix)In (1 — pi(xi)], (50)

into Egs. (21) and (22) we get the approximate criteria J4(k) and J,(k) for selecting k,
where p;(x;) is given by either Eq. (13) in a general case or Eq. (46) in the special case
discussed above.

4.3.3. Least-mean square error reconstruction

In Eq. (47), if we further assume that 4 =y, c¢;=0 and 2, = a,zdy 1, then
oxyE? =111 lIx;i — AS(A"x;)|? is exactly the cost function for the nonlinear one layer
special case of the Least mean square error reconstruction (LMSER) learning first
proposed in Refs. [15,16], in which both batch and adaptive gradient algorithms are
given, and also in which it was firstly discovered that the sigmoid non-linearity can

automatically break the symmetry of the components in the subspace, although it was
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not tested directly on the ICA problem. Three years later, the LMSER learning and its
adaptive algorithm given in Refs. [ 15,16] has been directly adopted to implement ICA
by the authors of Ref. [8] under the name of Nonlinear PCA.

Thus, we see that the LMSER learning is actually a rough approximation to
a special case of the bi-directional BKYY-DR learning in a mean field approximation,
after ignoring Y /- J{ and forcing A =y, ¢; = 0. This connection not only provides
an interpretation on why the LMSER learmng works well for those BSS problems in
Ref. [8], but also tells that the above bi-directional BKYY-DR learning in a mean
field approximation may bring even better performance for ICA.

First, the minimization of Z, J{ alone functions like the forward architecture
studied in Section 4.1, and the minimization of Z 1J? alone functions like the
backward architecture studied in Section 4.2. The minimization of Y ;- I+ TD)
combines the advantages of both. Second, we are no longer limited to the constraints
A=y, c;=0and X, = 2,1, made in the LMSER learning. Third, we can decide
the dimension k as discussed above, which cannot be made in the LMSER learning
too. Moreover, we can also consider various general cases with either or both of
f(x,¥),g(y, A) being not linear, which provides some general guides for understanding
the previous proposed nonlinear extensions on the LMSER and PCA learning
[17,18].

4.3.4. Helmholtz machine
We still consider that case with Eqs. (45) and (46), but we let p(x|y, 0,},) to be
replaced by Eq. (16) with

wy=0,d;=0,j=1,...d, gy, $) = dly. (51)

Thus, after we add in J? of Eq. (44) by a term Y ¢_  [x?Inx? + (1 — x?)In(1 — xP)],
which is irrelevant to the parameters to be learned, we get

5T X " 1—x¥
M+ (1 = x¥)n } (52)
; [ s(¢ S xy) 1 — s(¢] S x:)
If we further let x{ be approximated by its mean Ex{”, we find that in this special case
of KLy, , of Eq. (44) becomes exactly the same as the — # (0, ¢) given by Eq. (3.11) in

Ref. [5] for the deterministic Helmholtz machine under the special case of one hidden
layer. This connection provides not only a new understanding on the deterministic
Helmholtz machine, but also a guideline for extending it into various generalized
cases with u; # 0, d; # 0, gy, ¢) # ¢ .

4.3.5. Non-invertible linear mixture
Finally, we consider a specific degenerate case of bi-directional architecture with

p(x|ya 0x|y) = G(X, Ay’ 6326 Id)a p(y|X, 0y|x) = G(ya WX, O-)% Ik)’ A = WT(WWT)il'
(53)
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Thus, we have WA =1, x — Ay = e, is a Gaussian of zero mean and covariance
021,y —Wx=y—W(Ay +e,)= — We, is a Gaussian of zero mean and
covariance a; I, = WW'e2 .

Moreover, we consider the parametric py(y) = p(y|0x) given by Eq.(7) and
pu(¥) =pix) by Eq.(5. When ¢3-0, p(xly,0y,)—>dx—Ay) and
pyIx, 0,)x) = 6(y — Wx). As shown in Appendix C, from Eq. (4) and after ignoring
irrelevant terms, we have that miny KLy, 5, with h = 0 is equivalent to the maximi-
zation of the following cost function:

N

k
JW)=05In|WWT| +% Z Z lnp(w}xi|§j)dx, W =1[wy,..., w, (54)
i=1j=1
which is different from J(W) in Eq. (32) only in that In |W|is replaced by 0.51n |[W W7|.
When W is invertible, the two become the same. In other words, Eq. (54) is an
extension of Eq. (32) that is applicable to the full row rank non-invertible .
The maximization of J(W) in Eq. (54) can be implemented by either the gradient
descent or the natural gradient descent updating

Whew — Wold + 1’]5W,
{(WWT)_ "W+ ¢(y)x"  gradient,

- 55
(I + o)W natural gradient, (55)

where ¢(y) is the same as in Eq. (33). Interestingly, the equation by the natural
gradient actually remains unchanged as that in Eq. (33). Therefore, all the discussions
made on J(W) of Eq. (32) apply to the cases of the full row rank non-invertible W in
the same way as invertible W, without any particular care.

It should also be noted that — J(W) in Eq. (54) is exactly Eq. (19) first given in
Section 5 of Ref. [19], and the gradient equation in Eq. (55) is exactly Eq. (20) also
first given in Section 5 of Ref. [19].

5. Experiments

Due to space limit, we only give some examples of using the backward BKYY-DR
on the BSS problem Eq. (1) with e # 0 and g(A4y, ¢) = Ay from k* independent source
channels of 0-1 binary Bernoulli signals, randomly sampled according to the ideal
probablity g; = 0.5 with a length N = 200 for each channel. Experimental results by
using the forward BKYY-DR and bi-directional BKYY-DR are given in a separate
paper elsewhere.

Here, we use the adaptive algorithm given in Section 4.2, with p,(y|x) = p(y|x) and
thus p(yilx;)/ph'(v|x;) = 1 in all the relevant equations.

Shown in Fig. 2 are the results with the number d = 4 of sensors and the number
k* = 4 of sources. Given in Fig. 2a, s(1) , ..., s(k*) are the k* sources which are mixed
by A given in Fig. 3 with a Gaussian noise of covariance matrix 0.02/ added to form
the observations x(1), x(2) , ..., x(d) by the sensors, as shown in Fig. 2b. It should be
noted the noise is already quite large because the magnitudes of signals are finite but
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Fig. 2. Results on noisy linear mixture with 4-4-4 for k*-d-k, where k* is the correct number of sources, d is
the number of sensors, and k is the guessed number of sources.
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1.0000 0.4400 0.5700 0.4800
o . 0.4900 1.0000 0.3700 0.5000
Mixing Matrix A = 0.4800 0.3900 1.0000 0.4800
0.5800 0.4200 0.5800 1.0000

0.9939 0.4617 0.6326 0.4987
) 0.4630 0.9953 0.3596 0.5068
Estimated A = 0.4895 0.3662 0.9952 0.4544
0.5609 0.4347 0.6010 1.0101

0.8348 0.0190 0.0386 0.0500
. 0.0340 0.8930 0.0085 0.0683
WA = 0.0630 0.0155 0.8846 0.0591
0.0681 0.0632 0.0656 0.8232

0.0168 0.0026 0.0029 0.0015
0.0026 0.0155 0.0015 0.0011
= = 0.0029 0.0015 0.0158 0.0049
0.0015 0.0011 0.0049 0.0182

N =200, d =4, No of Source =4, | Z| = 6.458691c-08

Fig. 3. The detailed data obtained by the adaptive backward BKYY-DR algorithm on the noisy linear
mixture with 4-4-4 for k*-d-k.

the noise can be very large although in small probablity. In Fig. 2c, the error curves
show how the normalized Hamming distance errors between the recovered signals
and the original sources reduce as the learning goes with epoch ¢. In one epoch, each of
200 samples comes in sequentially.

The curves error 1, error 2, error 3 correspond to

1. the random sampling of j according to p(y|x),
2. the maximum posterior decision j = arg max, p(y|x),
3. the direct inverse mapping y = Wx learned by Eq. (38),

which shortly denotes as Types (1) (2) and (3).

After t = 20 epochs, the error 1 converges and after about ¢ = 30, the other error
types converges too, with very small error, which can be further observed in Fig. 2a,
where segments of the recovered signals y; (1), y; (2) , ..., y{k) are listed below each
corresponding source, with j = 1, 2, 3 for the recovery types corresponding to error 1,
error 2, error 3, respectively. On these segments, the recovery Type (2) totally
recovered the sources on each channel, the other two recovery types can totally
recover the sources on channels 2, 3, although there are a little error on channels 1, 4,
from which we can see that the maximum posterior recovery type performs the best.
Moreover, in Fig. 3, the estimated matrix A4 at the last stopping point is listed together
with its corresponding value of WA, the estimated noise variances X, and its
determinant.

Furthermore, we add in one sensor with d = 5 but the other settings are kept the
same. Interestingly, we can observe from the recovery errors given in Fig. 4a that the
errors of the recovery Types (1) and (2) have been reduced. It indicates that the
increasing of the sensor number d may help the separation and reduce the affect of
noise. Next, we reduce the number of sensors to 2 only, from the recovery errors given
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Fig. 4. The Hamming distance error curves. (a) On noisy linear mixture 4-5-4 for k*-d-k.; (b) on noisy linear
mixture 4-2-2 for k*-d-k.
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Fig. 5. The curves J,(k), J(k) for source number detection, with the correct source number k* = 3.

in Fig. 4b we still find that two channels of sources have been recovered reasonably
good, although there are certain errors. This result indicates that the proposed
algorithm can still reasonably work for the cases that the number d of sensors is
smaller than the number k of sources.

Shown in Fig. 5 are the results of the detection of k* by J,(k), Ji(k) given by
Eq. (42) and Eqgs. (21) and (22). To smooth out the randomness, for each k, the average
values of J,(k), J(k) during the last 20 epochs before stopping are plotted. We see that
the correct source number can be detected from the minimum point of both J,(k) and
J1(k), which performs quite similarly.

6. Conclusions

The BKYY-DR system and theory is suggested for dependence reduction in general
and for solving the blind source separation (BSS) problem Eq. (1) with e # 0 and the
unknown number of sources as a particular example. Stochastic approximation based
implementable algorithms and criteria are given for parameter learning and model
selection, on a general BKYY-DR system as well as on its three typical architectures.
Moreover, for the invertible forward architecture, an adaptive algorithm is obtained
such that it not only is applicable to nonlinear or post-nonlinear mixtures, but also
provides a new EM-type adaptive algorithm for the learned parametric mixture ICA
method on linear mixtures. For the special backward architectures used on the linear
or post-nonlinear mixtures under Gaussian noise, the simplified adaptive algorithm
and the criterion for detecting k are also given, with an approximately optimal linear
mapping x — y suggested. Also, one of its simple special case becomes the conven-
tional factor analysis, with a new adaptive algorithm for estimation and a criterion for
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deciding the number of factors. The advantage of backward and forward ones are
combined in the bi-directional architecture. A mean field approximation is presented
for fast implementation of parameter learning and k-selection in the bi-directional
architecture and shown to relate to the existing LMSER learning and the one hidden
layer deterministic Helmholtz machine with new findings. Moreover, a specific degen-
erate case of bi-directional architecture is shown to lead to a forward non-invertible
onto mapping for ICA that can be implemented adaptively. Finally, experiments on
binary sources are demonstrated with successes.
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Appendix A

We have

p(ylxs Bylx)

KL(y|x) = x, 0, In
(vlx) Jp(yl blx) Pelx, O)

M=

[pix¥)Inpi(x) + (1 — pi(x)) In(1 — pi(x))]

j=1

+ %E(pj(x),V) +1InZy, (56)
Since
mex, 0,0E0. V) dy = Y oipps (0 + Y pr 906 ) + ] = Blp; (<))

Furthermore, we have

KLOW _ pfo &
apix) i px) " rgj OrPAX) + 156 ¥) + ¢
0> KLl 1 1

e pe T-p
Thus, from 0K L(y|x)/dpj(x) = 0, we know that the solution that minimizes KL(y|x)
is given by Eq.(13). Moreover, with px);=1,....k r#j fixed, p{x)=
s({pP(x)}k= 1 »+,) is a minimum point of KL(y|x). Therefore, by the solving iteration of
Choice (a), we find these minimum points sequentially such that KL(y|x) will keep
reducing until pyx),j = 1, ...,k converge.
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In addition, it is obvious that s({p2*(x)}k=1,»,) — p34x),j = 1,...,k jointly form

a descent direction of KL(y|x). Thus, for the solving iteration of Choice (b), as long as
n > 01is a small enough, K L(y|x) will keep reducing until p; (x), j = 1,..., k converge.

Appendix B

We have the detailed gradient equations as follows:

Ohy(i, 1) d1n p(yilxi, 0y))
BT 1 4 . ) PV Pyix)

69y|x ( + np(yl|x1> Oylx))p(yl|xn Oylx) agylx 5
dey(i 1) 1n p(yi”Ixi, 0,1)

= p(|xi 0, In par (xily)

00y|x agylx ’
aCy(ia l) k ) i a ln p(ygj)|xi ) 0 |x)
— 0.1 (J) y
69y|x j;l p(yl |X,, ylx) any(yl ) 60y|x 5
aCx(ia l) _ ( |X) dln p(xi|yla9x|y)
aOXIy pM”X YilXi a()x|y 5
dey(ij) i 10 pIg)
A )y B B 57
3¢, P, V11X) ——3 3 (57)
Specifically, when y is real, from Eq. (7) we have
l’l ‘(y(j)) _ O‘r,jp(y'(j)ﬁr,j) aln p(y(j)|§j) _ hr.j (y(j)) - OCr,j
" P(y(”|fj) ’ aO‘r,j Oy j ’
dIn p(y"¢)) 5 01 p(yIE, )
=h . (YW 2l 58
3E. ri O7) — - (58)
Particularly, when p(yY|&, ;) = GO, m, j, 67,), we have
d1n p(yI¢, ) ; -
le = - (ym - mr,j)ffr,jz,
dlnpy e,y - ; -
T_J =a.; =Y —m ) e, " (59)
r.J
Moreover, from Eq. (10) we have
ﬁrG(ya fr(xa lpr)azylx r) dln p(ylx, 9y|x) 1
h = : =—(h —
AV1x) O Oy o5, 5 (h(y1x) — ),
d1n p(ylx, Oy) oflx, ) .
V) = —flx ), 5 m = R S Ty )
0ln p(ylx, Oy1+) - -
e = = OIZAT =y VA, (60)

2
Ozylx,r
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and from Eq. (15) we have

G(X, gr(.V’ d)r)a Z“x|y,r)

Vr
h —
) POcly. Oxpy)

>

PO ) - L 1) —
B,y e =

xg,r(y) =X - gr(y’ ¢i’)’

dln p(xy, O) 09y, 1) o4
T = h.(xly) 5(]5,T 2 yrXg V),
Oln plxly, Ox) _ I e (I — X (0)X5 AV) Z i) (61)
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When y is binary, from Eq. (7) we have

oln p(y(j)|5j) B y(j) 1 — y(j) e %
— =" 3 (62)
¢ p; L—p;)(1+e 9
From Egs. (2) and (13), we have
() 1 — 0
T (x) ) =2— -~ — ¥
PO = 0 T T
0ln p(y|x, 0y|x) . 0 api(x)
oYy ; TinA oy’
dlnp(ylx, O,,) & 40 ﬁpJ(X)
0Ci ; ) acl
1 k
0 np(y|x79y|x) _ Z ( ) (J)) apj(x) (63)
ovy j=1 ovy

More specifically, from Eq. (13) we have that dp(x)/dy, j = 1, ...,k are obtained by
solving the following linear equation group:

B api(x) : opAx) | Ifi{x.¥) ,
T 4 Uy + =0, j=1,....k (64)

Ao a2, 0 T ap !

0pi(x)/0c;, i,j = 1,..., k, are obtained by solving the following linear equation group:

p opi(x) k Opd(x)
0= p, ) de; Z-%aq

+1=0, ij=1,....k (65)
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and Opj(x)/0vy.i,j,l =1, ..., k,i # I, are obtained by solving the following linear equa-
tion group:

ﬁ ap](x) k apr(x)
TRy T R S

+pl(x):0: j,lzl,...,k’i:j,

B . & o
+ Ui =0, ijl=1,..,ki#]j (66)
T o v+, o,

Similarly, from Egs. (7) and (18) we can get J1n p(x|y,0y,)/0¢, 0 In p(x|y,0y,)/0d; and
0 lnp(x|y30x|y)/auij'

Appendix C
From Eq. (4) and after ignoring irrelevant terms, we have that min KL, », be-
comes the minimization of the following cost function:
, Gy, Wx,WW7'e2I,)
G(x, Ay, a3 Id)l_E: 1p(y(j)|fj)
=05 —Inj]WW" —klne2 +dIne2 + 6. 2T ] + T,

J(W, O_)an k) = J!G(.% WX, WWTO_JZC Ik)ph (X) 1 dx dy

T, = JG(J’,WX,WWTGJ% Iopu(x)(x — Ay)'(x — Ay)dydx,

k
T,= -3 JG(y, Wx, WW e L)py(x) In p(y|&;) dx dy. (67)
j=1
As 62 - 0, we have
k
T,— — Z Ph(x)lnP(WJTXMj) dx, W =[wq,...,w], (68)
ji=1

which can be regarded as being irrelevant to ¢2 for a small ¢2. From
0J(W,02,k)/0c% = 0 and after ignoring the affect of T,, we have

d—Kkoz=T,, 0,°T;=d—k,
JW.,o2k) =05 —In|[WWT +(d —k)IngZ +d — k] + T, (69)

which is exactly the Eq. (9) first given in Section 3 of Ref. [19]. For a fixed o2, W is
decided by maximizing J(W) = 0.5In|WW"| + T,, which becomes Eq.(54) as
62— 0,h — 0, by noticing Eq. (68).
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