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Abstract

Cases occur in which the signal, one is interested in, is superposed with periodic noise.
This work is motivated by the perspective of supporting the Comprehensive Nuclear-Test-
Ban Treaty Organization. During on-site inspections, seismic signals can be measured to
detect aftershocks of an underground nuclear explosion in order to locate the hypocentre
precisely and allow for instance the taking of samples. Aftershocks are weak and can
be masked by signals produced on/above the surface, in particular, periodic ones from
engines. Aftershock signals are profoundly non-periodic, whereas many anthropogenic sig-
nals are mostly periodic. Therefore, the removal of periodic disturbances will increase the
signal-to-noise ratio. We are developing algorithms capable of reducing such disturbances.
The Fourier transform can distinguish between period and non-periodic signals. Periodic
signals can be represented by sums of monofrequent sinusoids — their characterisation and
removal has been proven to work earlier. This work describes and evaluates a procedure
which includes linearly in time changing frequencies, processes a time interval of arbitrary
length and provides the noise-reduced data.

At first, an analytic function is derived for the Hann-windowed discrete spectrum of a sine
with linear frequency shift (LFS), defined by the four parameters amplitude, initial phase,
initial frequency and frequency-change rate. This function is fitted to the complex values
of the magnitude peaks in the spectrum. If successful, the peaks are removed successively
by subtraction of the spectrum of an LFS sine with the corresponding parameters.

The curve progression of (LFS) sines in the spectral domain is illustrated and the influence
of the parameters on the complex spectrum is investigated. The revealed dependencies
can be reverted in the sense that characteristics of the curve progression are extracted
and utilised to estimate the start parameters for the following fitting.

The success of the characterisation and removal is tested with synthetic (LFS) sines,
sometimes superposed on pulse signals or Gaussian white noise. In order to quantita-
tively evaluate the fit results, three measures are introduced: the sum of squared devia-
tions between spectral peak and (LFS) sine, the root-mean-square value of the difference
between reconstructed and original signal in the time domain, and the absolute value
of a four-component vector containing the deviations between input and fit parameters.
However the latter two require the knowledge of the input values, which are not available

if processing real data. Combinations of parameters and different levels of Gaussian white



noise are used to define the receiver operating characteristic in the form of thresholds for
the first measure.

Then the algorithm is applied to real data. The principal procedure is demonstrated by
adding pure synthetic LF'S sines to a real seismic event of a coal mine, the resulting peaks
in the spectrum are precisely fitted and subtracted resulting in minimal changes between
original data and reconstructed ones even if the LFS amplitude is five orders of magnitude
stronger than the event.

In a next step synthetic sounds played via a speaker and measured seismically and acous-
tically are investigated. Fits on narrow peaks are very successful both for acoustic and
seismic measurements and the processed spectrum is reduced down to the background
noise level. For the monofrequent case the peak magnitude is reduced by at least three
orders of magnitude but the reduction factor might be principally unlimited, as indicated
for synthetic superpositions. For sines with a strong LF'S, the reduction is limited to 1.5
orders of spectral magnitude, probably caused by slight frequency dependencies in the
transfer function between played signal and its measurement.

For real signals, all peaks which have been fitted successfully are reduced to the level of
the background, but typically several smaller and sometimes even stronger peaks remain.
On the basis of the acoustic signal of a propeller aircraft, the limitation of the described
algorithm regarding peaks at the very margins of a spectrum is demonstrated. The
acoustic data of a main battle tank are processed successfully in the sense of subtracting
most of the strongest peaks. The non-periodic contributions remain in the signal — fitting
to the goal of the work. The acoustic spectra of a helicopter signal recorded at close
distance seem to contain peaks different from the ones of pure sinusoids, probably caused
by second peaks at slightly differing frequencies. If a peak shape does not match the
one of an (LFS) sine, the fit result is not very convincing; thus, strong (pseudo-)periodic
components remain in the signal.

In sum, it is possible to reduce the periodic content of time-series data significantly.
However, the signals of the vehicles analysed contain non-periodic components which
remain in the signal. The achieved reduction of periodic content can increase the signal-
to-noise ratio and therefore the chance to detect aftershock signals in data containing

periodic disturbances.
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Parameters and variables

n
Erf

Amplitude of an (LFS) sine function.
LF'S parameter of a an LF'S sine function.

Normalised LFS parameter of an LFS sine function in units of the index,

addressing the discrete spectral values.

Dirac comb in the time and frequency domain respectively.

Theoretical error-function expression for a spectrum of an LE'S sine. It does
not include the convolution with the Dirac comb and comprises exactly
two peaks — the one located at positive frequencies and the one located at

negative frequencies (Eq. 2.63).

Theoretical error-function expression for a spectrum of an LFS sine. It is
the sum of n Fg,¢ functions with shifted frequencies in order to compensate

for the omitted convolution with the Dirac comb.

Theoretical expression for a spectrum of a monofrequent sine. It comprises

all components and is exact for all parameter ranges (Eq. 2.29).

Theoretical sum expression for a spectrum of an LF'S sine. It comprises all

components and is exact for all parameter ranges (Eq. 2.95).

Ratio of the magnitude of the highest value of a peak in the spectrum and
the GWN amplitude.

Seed for the pseudo-random phases utilised to generate an interval of GWN.
Hann window function in the time and frequency domain respectively.

Index of the discrete frequency value at which the strongest spectral mag-

nitude of a peak is located.

Number of discrete samples used for one spectrum.

Continuous frequency variable.
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NFit
0]

o.r

VMean

VNyquist

Av

|ﬁErr|

'Max

W

Number of complex values used in the fit algorithm.
(Initial) frequency of an (LFS) sine function.

Normalised (initial) frequency of an (LFS) sine function in units of the

index, addressing the discrete spectral values.

Mean frequency of an LF'S sine in the time interval 7" and thus the frequency

of the centre of the peak in its spectrum.
Nyquist frequency: vnyquist = V/2- Av.

Interval between two neighbouring discrete frequencies (resolution in the

frequency domain).

Magnitude of the four-component error vector with the differences between
the input signal and the fit result as entries is a mathematical measure for

the accuracy of the fit.

Rectangle function in the time and frequency domain respectively.

RMS value about the time domain differences between the underlying signal
without sine (typically pure GWN) and the signal after addition, fitting and

subtraction of a sine.

Position of the peak in the magnitude spectrum in units of the frequency

index, but on a continuous scale.

Width of a peak in the magnitude spectrum, defined as the difference be-
tween the two frequencies enclosing the peak and fulfilling the condition that
the magnitude at the boundary frequencies has dropped by 50% compared

to the peak value at tymax.

Fourier spectrum of s(t). It consists of two d-functions; if only one of them is
utilised, a subscript, Spes, indicates that it is the one located in the positive

frequencies (resp. Speg in the negative frequencies).
Time-domain signal of a sine: s(t) = Agsin(27vot + ¢p).

Fourier spectrum of §(¢). Similar to S(v), it consists of two summands,

which are addressed with Spos and Sneg.
Time-domain signal of an LFS sine: §(¢) = Agsin (27‘(’ (%0 -t+u0> -t—i—gbo).

Time between two samples in a discrete time series (resolution in the time

domain).

Duration of the time interval for one spectrum.
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v Continuous time variable.
N Initial phase of an (LFS) sine function.
Y2 Sum of the ngiy; squared deviations between the discrete complex values of

the magnitude peak and the values produced by the fit function with the
current set of parameters, normalised by the maximum magnitude of the

peak.

X Normalised sum of the ng;; squared deviations between the discrete complex
values of the magnitude peak and the values produced by the fit function
with the current set of parameters, compensates the trend of x? to increase

with more summands.

X2Thres<”Fit) Threshold for x2, increases with increasing npy;, if Y2 > X2Thres(”Fit) the fit

is unsuccessful.

x(t) Time-domain signal.

X(v) Spectrum of z(t)
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Chapter 1

Introduction

1.1 Motivation

Nuclear weapons are a strong instrument to provoke other states or deter them from
threatening the possessing state. But there is the security dilemma: having nuclear
weapons might be an advantage for the possessing state but if multiple states possess
them, the security is reduced for all because of the disastrous impact of these weapons
should a possessing country be assaulted and revert to their launch. To keep the num-
ber of nuclear weapon states limited and prepare nuclear disarmament, an international
agreement stipulates a stop of the spread of nuclear weapon technology around the globe
and even the obligation to negotiate about disarmament of the existing weapons (Treaty
on the Non-Proliferation of Nuclear Weapons, 1970). To prevent further weapon devel-

opment the Comprehensive Nuclear-Test-Ban Treaty was concluded in 1996.

1.1.1 Types of nuclear weapons

The first nuclear weapons used nuclear fission. The next step in qualitative development
were fusion (hydrogen) bombs. At all times these thermonuclear weapons have been two-
staged: At first a fission process — which is similar to the explosion of a fission bomb — is
used to ignite the second stage of a nuclear fusion. Consequently, without being able to
produce a fission bomb, fusion bombs are not feasible. The fission material in the nuclear
warhead has to have low concentrations of isotopes which either absorb neutrons without
producing new ones or have a too high decay activity which could lead to premature
ignition. These essential prerequisites, combined with further conditions', greatly reduce
the number of suitable materials for the fission stage of nuclear warheads. By far the
most suitable materials for nuclear fission weapons are certain isotopes of the elements

uranium and plutonium:

LA minimum cross section of fast neutron induced fission, availability or producibility, manageability
like reactivity, storage properties etc.
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233U is found as a natural resource at low concentrations. Its half-life is ¢, /=70 - 10%yr

and therefore lower than the one of the isotope with the longest half-time — 235U —
with #1/, =4.5- 10?yr, meaning that over the life time of the Earth the isotope con-
centration decreases. Today, its concentration is only 0.72 % in natural uranium. To
use it as fission material for a bomb, it must be enriched to a level of approximately
90 %, which requires sophisticated and energy-intensive processes. The development
of enrichment facilities along with the production of significant amounts of highly
enriched uranium is said to take decades and it is highly unlikely that this can be

achieved clandestinely. However, the bomb design can be comparatively simple.

239Pu has a low half-life (ti/, = 24,000yr), it is therefore literally non-existent in nature.
Nevertheless, it can be bred from natural uranium by neutron absorption in 2§§U
which happens continuously in uranium reactors. For use in weapons the fuel assem-
bly is retained before significant concentrations of 2JPu that has a high spontaneous
fission rate are bred. The separation can be done chemically by comparatively sim-
ple means. The bomb design is challenging” and testing absolutely required before

such a weapon can be deployed.

233U

33U is a third material rarely used in atomic bombs. It is bred from 233Th and has

a half-life of 160,000 years. Invariably small amounts of QS%U are produced which
drastically increases the activity (especially y-decay) making this material hardly

utilisable.

Nuclear tests cannot be scaled arbitrarily due to the underlying chain reaction principle.
The total fissionable mass is limited because the explosion drives it away before it can
be hit by neutrons produced by unpreventable spontaneous fission.> Downscaling is chal-
lenging because of the exponential energy release with the number of generations before
the material is dispersed. The decision on the order of magnitude, with which energy is
released during the reaction, lies in the kinetics of the last few fission generations. This
makes it extremely difficult to reduce the total energy release by certain factors. A reduc-
tion of the mass of fission material close to the critical mass (which is the absolute lowest
limit) bears the probability that the energy release is insignificant and the bomb fails as
such.

From this it follows that a successful explosion is always accompanied by a minimum
amount of nuclear fission reactions, with the production of a minimum of fission products

and a minimum of energy release. These products and secondary products can be used

2The short half-life, a factor 10,000 shorter than of QSSU, makes it hard to reach criticality before the
radiation pressure disperses the material. Low concentrations of impurities and a bomb design based on
(hollow sphere) implosion are necessary to overcome these obstacles.

3Thermonuclear weapons can be upscaled arbitrarily because the materials used for the fusion of nuclei
can be stored densely without a chance of self-ignition of a chain reaction.
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to detect nuclear explosions reliably.*

1.1.2 The Comprehensive Nuclear-Test-Ban Treaty Organiza-
tion

Either the extensive enrichment of uranium or the test explosions that are necessary at
least for the implosion bomb design can be used for detection of states on their way
to nuclear weapons. Since decades international treaties are the means to control test-
ing and non-proliferation; one of them is the Partial Nuclear Test Ban Treaty (PTBT)®
from 1963, restricting nuclear explosions to underground ones. It was adopted mainly to
stop the release of fallout responsible for a significant increase of radiation all over the
world. The treaty still allowed underground tests meaning that the advancement of the
weapons could continue. For a comprehensive test ban methods and instruments of ver-
ification were required because of fears of strong strategic disadvantages if testing would
continue clandestinely for one party. It is insufficient to only detect seismic events, but
— because of hundreds of small natural earthquakes every day — to discriminate between
earthquakes and explosions. Scientists developed convincing procedures’ to automati-
cally reject most of the natural events and in 1996, after years of intensive efforts, the
multilateral Comprehensive Nuclear-Test-Ban Treaty (CTBT) was adopted by the United
Nations General Assembly [3]. Since then the Comprehensive Nuclear-Test-Ban Treaty
Organization (CTBTO)”, among other things, builds up and maintains the IMS to ensure
that no successful® nuclear test is conducted undetected.

The most reliable evidence that an atomic fission took place is the detection of certain
radio isotopes or even ratios of isotope concentrations that can be assigned to a small

geographical area of release. The strongest challenges are underground tests; the main

4E.g. the energy release causes high pressures which under ground will create a cavity and excite
seismic, acoustic or — in water — hydro-acoustic waves. Additionally, radionuclides transported by wind
may be detected. These are not only released from above-ground nuclear explosions but also from
underground tests deeply buried — diffusion and barometric pumping often bring isotopes (especially
noble gases) to the surface. Once released to the atmosphere, few atoms can be enough to indicate a
nuclear explosion [1].

5Treaty Banning Nuclear Weapon Tests in the Atmosphere, in Outer Space and Under Water. It was
signed and ratified by the governments of the Soviet Union, the United Kingdom and the United States
which was the condition for the entry into force on October 10, 1963. Additionally many more states
ratified or acceded the treaty.

6'...] comparison of teleseismic body-wave and surface-wave amplitudes has empirically been shown
to provide an excellent discriminant. Surface waves from a shallow earthquake with the same body-wave
strength as an explosion are typically 6 to 8 times larger than surface waves from the explosion" [2].

"To be accurate it is the Preparatory Commission for the CTBTO — the treaty did not yet enter
into force since the ratification by China, Egypt, India, Iran, Israel, North Korea, Pakistan and the
United States is still pending [4]. Nonetheless, the treaty already has 183 members (May 2014) and
the preparation of the International Monitoring System (IMS) is almost complete. The IMS measures
non-stop and exercises for on-site inspections (OSIs) are held.

8The prescribed detection threshold is 1kt TNT equivalent anywhere on Earth. Actually it is around
0.1kt for most areas [5]. It is very elaborate if not impossible to plan a nuclear explosion on a smaller
scale especially for newcomers.



22 Introduction

method is to detect the explosion via seismic sensors at large distances. Typically multi-
ple measurement stations with multiple sensors each allow the localisation of the source
mostly by onset times with an accuracy of 10-20 km on the whole globe [6].To investigate
uncertainties, e.g. after a state had announced a strong conventional explosion, an OSI
can be conducted in the case of initial suspicion to collect further indications. Using
the seismic data of the IMS to locate the origin of the signal results in an error ellipse
containing an area up to 1,000 km? which is too large to cover it completely with isotope
sampling. Several techniques are developed to further reduce this area [7], [8]. The most
developed one is to set up local arrays of seismic sensors at the surface in the area of inter-
est (up to 1,000km?, Protocol to the CTBT: IL.A.3) and to detect and locate aftershock
signals coming from the cavity and its vicinity.” The problem here is that the signals are
weak — for example they can stem from rocks falling 50 m until they hit the bottom of the
cavity or from relaxation cracks in the surrounding material — and need to propagate 1 km
or more through (different layers of) soil up to the surface where they are to be measured.
Because of their low amplitudes, these signals are very susceptible to disturbances which
can be either anthropogenic or natural. The former is produced by traffic, construction
sites, the mining industry or the like and could even be produced intentionally to mask
the signals to hide the test. Furthermore the inspectors themselves produce noise with
vehicles and helicopters during measurements and maintenance of their sensors. During
the planning of the placement of the seismic sensors, attention is paid to the surround-
ing noise sources to prevent disturbances in advance, but some disturbances will always
reduce the signal-to-noise ratio (SNR) of the data. The reduction of disturbances which

have already been measured is the motivation of this work.

1.1.3 Periodic and broadband signals

The Fourier transform gives the spectrum of a given interval of time-domain data [11].
Periodic signals are superpositions of sine waves in which every sine shows up as a peak
in the spectrum at the frequency of the sine. Non-periodic signals have a broadband
spectrum. Therefore these two classes of signals can be distinguished from each other
in the spectral domain. Examples are shown in Figure 1.1. Many anthropogenic signals
are mostly periodic: Combustion engines run in cycles whereby periodic vibrations occur
by the ignition of the fuel-gas mixture at a certain rate as well as periodic emissions
of fumes at the exhaust opening. Especially the latter produces acoustic excitations
which is of interest because acoustic signals couple to the ground [12]. Consequently even
aircraft signals are measured with seismic sensors buried near-surface. Rotors have a

certain revolution rate; they cut through the air and return to the same location after one

91n solid ground a nuclear explosion will always form a cavity because of the high pressure being the
product of the extremely high energy release. It can vary in size and stability. Typical diameters are
roughly in the order of 60 m [9] (increases with the the third root of the yield [10]).
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Time domain Frequency domain, absolute

Pulsed \MWW\A 3

Periodic

Figure 1.1: Examples for periodic and broadband signals: The pulsed signal stems
from a firecracker (seismic); the periodic one is synthetic, to see the periodicity easily,
its frequencies are chosen to be integer multiples of each other so they produce the
same form for each period of the fundamental frequency in the time domain. Labels
for the axes are omitted in order to focus the attention on the curve shapes.

revolution.!” The signals of helicopters and propeller aircraft in general produce strong
periodic signals which are commonly measurable with near-surface velocity or acceleration

sensors even in hundreds of meters distance to the source.

1.1.4 Time-varying frequency

A pure sine is a special kind of time-dependent signal. It has a constant amplitude, and
a time varying phase angle. This phase angle implies the frequency and the start phase.
If a sine changes its frequency sufficiently slowly certain properties of the sine remain in
part; for example it still can be distinguished from non-periodic signals in the spectral
domain. Main fields for the occurrence of time-shifting sines are changes in revolution
rates of engines or the change of Doppler shift of moving engines. Figure 1.2 shows an

example for each. The next complexer order of a change to the phase angle is a linear

10Multi-blade rotors produce frequencies of multiples of their revolution rate (because of their super-
posable rotation symmetry), then typically the n-th harmonic is the strongest if n is the number of blades.
Another reason for the occurrence of harmonics is that the excitation usually is not sinusoid.
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Figure 1.2: Sequences of spectra (quadratic time-frequency representation) to
demonstrate changes in periodic signals. The grey scale is logarithmic and propor-
tional to the spectral power density — the brighter the stronger the spectral den-
sity. Vertically limited narrow bright regions indicate periodicity at these frequencies;
timely persistent, they form horizontal lines. If frequencies change in time, lines are
aslant. If a source does not produce perfect sinusoids, harmonics appear, keeping the
same relative distance to each other. Left: a propeller aircraft flying towards the sen-
sor, reaching the point of closest approach at approximately 4 min, then the distance
increases again so that the frequencies at the sensor appear to be lower. Right: a land
vehicle; it is easy to recognise fast changes in the revolution rate of the engine.

frequency change.

1.1.5 About this work

The analysis and subtraction of both the monofrequent sine and the sines with a linear
frequency shift are introduced, described and evaluated in this work. The algorithm
design and the mathematical expression for the monofrequent sine have been developed

before by Jiirgen Altmann [13] and during my Diploma thesis [14].

1.2 General usability

The support of OSIs of the C'TBTO is only one application. In this work a general method
is analysed to improve time-series data in terms of periodic disturbances. For this purpose
mathematical expressions are derived allowing a fit routine to precisely determine the
parameters representing the disturbances and allowing their subtraction from the data.
That is why in Chapter 6 (real-data analysis) for some events seismic data are processed,
for others acoustic ones; acoustic data can have some advantages like easier producibility,

better SNR or — in older measurements — a higher sampling rate.
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1.3 Related work

The techniques to find repetitions of patterns or, in general, intervals between which the
autocorrelation does not vanish, are called spectral estimation. Beside the autocorrela-
tion the Fourier transform is a common technique to detect periodicities. The underlying
principles are similar (Wiener-Khinchin theorem): The Fourier theory states that every
continuous signal can be composed from sinusoidal functions. If the signal is periodic,
then these sinusoids have the frequency and harmonics of the repetitions in the original
signal. Autocorrelation is the correlation with the input itself. If the signal is regarded
as a sum of sinusoids, then autocorrelation becomes similar to the Fourier analysis which
yields the likeliness of the presence of each sinusoid in the signal. The pure autocorrela-
tion approach is useful if a signal contains few (periodic) signals (each consisting of one
fundamental frequency and possibly its harmonics), otherwise the abundance of peaks is
hard to interpret.'! In this case the autocorrelation function contains one or more peaks
at the periods (and their multiples — depending on the number of repetitions) of these
signals.

The discrete Fourier transform (DFT') separates sampled signals into sinusoids of equidis-
tant frequencies. If a time-domain signal covers N samples then its discrete spectrum gives
one (complex) value each for N/2 sinusoids (frequencies). This method is able to handle
complexer signals but requires the detection of prominent peaks and their harmonics to
assign them to a certain signal.

Main fields of research are techniques to either enhance the autocorrelation approach,
making it feasible for real-data applications, or to increase the spectral resolution in
Fourier spectra below the step size between two discrete values. Our own work uses the

Fourier approach. Nonetheless a short overview on different approaches is given.

1.3.1 Estimators

Estimators are used to provide information about unknown parameters of a statistical

population by the evaluation of (generally random) samples. According to [16, p. 98]:

"Maximum likelihood is the most important and widespread method of es-
timation. Many well-known estimators such as the sample mean, and the
least-squares estimator in regression are maximum likelihood estimators if the
data have a normal distribution. Maximum likelihood estimation generally
provides more efficient (less variable) estimators than other techniques of es-

timation.”

1 The abundance of peaks could be assigned to different signals by a subsequent Fourier transform.
This leads to the "Power Spectral Density”, a common estimation technique similar to the periodogram.
Another technique is the cepstrum: the "Mel Frequency Cepstral Coefficients” can be used for speech
processing and music-information-retrieval tasks [15].
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In this work the main use is in spectral estimation. At places least-squares regression is

used.

1.3.2 Spectral estimators

Periodic or nearly periodic sequences appear in many disciplines, including astronomy,
meteorology, sonar, machine diagnosis, speech, music and economics. The task of spectral
estimation is to determine the frequencies contained in such sequences. Several spectral
estimators have been developed for different applications. Typically and in contrast to
what is done in this work the signals to be characterised are of a periodic nature and
the noise is the disturbing component. Also usually the phase is of low interest for most
applications whereas here a good fit of the phase is essential for a successful subtraction
of periodic content.

Once frequencies are located — by whatever method — and suppressed, the method could
be repeated until certain requirements are fulfilled or further processing could be applied.
On the one hand, this is done in this work, on the other hand, this is, for instance,
currently used to detect exoplanets [17].12

Techniques for spectral estimation can be classified into two general types [18, p. 195]:

”[ Nonparametric techniques, F.G.] do not assume a particular functional form,
but allow the form of the estimator to be determined entirely by the data.
These methods are based on the discrete Fourier transform of either the signal
segment or its autocorrelation sequence. In contrast, parametric [emphasis
added, F.G.] methods assume that the available signal segment has been gen-

erated by a specific parametric model (e.g., a pole-zero or harmonic model).”

1.3.2.1 Nonparametric power-spectrum estimation

If the goal is to find and characterise single sinusoids, this is often called frequency esti-

13 may provide a basis, especially if no information about the

mation. The periodogram
signal is available a priori. When applying a periodogram, only the number of samples
must be chosen, which is typically a compromise between desired spectral resolution and
accepted blurring for unstationary signals.

The periodogram is already an estimator for the spectral density and describes a distribu-
tion of (poorly calculated [20, Sec. 5.2]) power as a function of frequency. A power estimate
over a narrow frequency band can be seen as the output power of a narrow-bandpass filter

leading to the filter-bank interpretation of the periodogram [18, p. 213].

12In this regard the least-squares spectral analysis (Lomb-Scargle periodogram) should be mentioned
as a method to handle unevenly spaced samples.

BLet T be the length of the time-domain interval of a signal 7, then the continuous periodogram is
given via Fourier transform by: & |F {27 ®)}? [19].



1.3 Related work 27

Aside from problems like spectral leakage, peaks in the periodogram indicate periodic
content. Taking the discrete frequency at a local maximum may be imprecise by up to
+0.5 Av,'* which is insufficient for many applications. More frequency samples can be
gained by zero padding, but this approach requires doubling the number of samples for
the fast Fourier transform (FFT) for each doubling of the frequency resolution and can
thus greatly increase computation effort.

In order to determine the frequency of a peak more precisely and under the condition
that a peak in the magnitude spectrum / periodogram consists of sufficient samples, a
function can be fitted to these samples to find a better frequency approximation in the
abscissa of its maximum.'” Whereas in our work the exact mathematical expression is
used, earlier research worked with approximate functions. In the literature parabolas
are often used [21, 22, 23]; a parabola is the function easiest to calculate, and fitting is
unnecessary (Sec. 4.5.1). Since a Gaussian curve is a parabola in the logarithmic scale,
the Gaussian interpolation reduces to the parabolic interpolation in this scale. In [24] the
two approaches with eleven different window functions are quantitatively compared with
respect to the interpolation error. It is shown that the maximum error for the parabolic
interpolation ranges from 0.234 Av for the pure rectangle window down to 0.0295 Av for
a Gaussian window of 8 0. The Gaussian interpolation has the same ranking order for
the different window functions but systematically lower maximum errors: 0.167 Av for
the rectangle and 8.69- 10 °Av for the 8-0 Gaussian window. It should be noted that the
errors indicate a dependency on the main lobe width of the window-function spectrum:
for the 8-0 Gaussian window it is 11.41 Av. In general, it can be stressed that the smaller
the maximum frequency error is, the worse is the separability of neighbouring peaks.
Since the Hann window [11, Chap. 9.5] is used throughout this work, its parameters
should be mentioned: the main lobe width is 4 Ar, the maximum error for the parabolic
interpolation is 0.0692 Av and 0.0160 Av for the Gaussian one. In this work a varying
number of samples is used for the calculation of parabola parameters to estimate start
values for the subsequent fit, which also uses the values of the peak to fit the exact
mathematical expression. As a consequence, the frequency (and the other parameters)
are without errors.

In [25] the phases of the complex values around the peaks are utilised to determine the
frequency. In this work, a similar, extended approach to estimate the sign of the shifting
parameter and the initial phase for the subsequent fit procedure is used.'®

Spectrograms are the visual implementation of a sequence of periodograms. They are

1 Av is the frequency resolution. Av =1/1, T = N - At where N is the number of samples in the time
domain and At the time between two samples.

5 Typically this means > 3 samples in a spectrum or periodogram. This can be achieved by moderate
zero padding or the application of a window function. In this work the Hann window is used.

16We shall see that the initial phase (¢g) is crucial to avoid the fitting routine from getting stuck in
secondary minima. Therefore I use the estimated value, but I do not rely on this value being the optimum
(Sec. 4.9).
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commonly used if the variability in the spectral characteristics of the signal occurs at a
time scale much larger than the duration of the time interval for one spectrum (7) [26]. In
this work spectrograms are used to show longer intervals of data and to track frequencies
visually to verify the algorithm. However, they are not used in the process of peak fitting.
In real data small peaks will even occur in noise. Their smoothing or examination and
evaluation before or after application of the DFT is the basis of several techniques in-
cluding the one described in this work. Among others, common types of power-spectrum

estimation with smoothing are:

e The Blackman-Tukey approach to smooth a single periodogram: 1. Estimate the
autocorrelation sequence from the unwindowed data. 2. Window the obtained au-
tocorrelation samples. 3. Compute the DFT of each segment. The disadvantage is
that the resolution is inversely proportional to the maximum lag of the autocorre-
lation. [18, p. 222ff]

e The Welch-Bartlett approach averages multiple periodograms to reduce variance. 1.
Segment the data (with up to 50% overlap). 2. Window each segment. 3. Compute
the DFTs. 4. Accumulate the squared magnitude values. 5. Finally, normalise (with
respect to the number of segments and their lengths). Again, the disadvantage is

that the resolution is inversely proportional to segment length. [18, p. 227ff]

e The Multitaper approach [27]: The same data segment is taken multiple times com-
pletely but each time with a different window (= taper); it is important for these
windows to form an orthonormal set. The DFT is taken for every segment, after-
wards the mean of the power spectra is evaluated. The windowed signals provide
statistically independent estimates of the underlying spectrum which reduces the
variance by the number of tapers without a reduction of the resolution compared

to the pure periodogram. [18, p. 246ff]'"

The said methods are compared in [18, Table 5.3, p. 235]. These approaches — to this
point — are not sufficient for the subtraction of sinusoids as no information on the phases
is gained.

There are also several techniques to find, group and track fundamentals and harmonics
available in the literature (e.g. [13], [28]), which could be interesting for future applications

but are beyond this work.

1.3.2.2 Parametric power spectrum estimation

Since they are not used in this work, only a very brief introduction is given on parametric
methods [26]:

ITThis approach is also used by the widely known Thomson multitaper method (which uses Slepian
baseband filters) and the Capon method. [19]
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"In general, when a parametric model assumption is valid for the data, para-
metric methods are more accurate and more efficient than nonparametric
methods [...]”

[18, p. 195]:

”Since the choice of an inappropriate signal model will lead to erroneous re-
sults, the successful application of parametric techniques, without sufficient a

priori information, is very difficult in practice.”

Parametric approaches assume the underlying stationary stochastic process to have a
certain structure which can be described using a small number of parameters. Autocor-
relation can be used to estimate the coefficients for auto-regression (AR) and moving
average moving average (MA) or the combined ARMA methods which all are kinds of
infinite-impulse response (IIR) filters building up a linear combination of previous values
of the signal and of already processed values.'® To whiten the data, ARMA can be used
to estimate the IIR filter coefficients for notch filters.

The task is the estimation of model parameters describing the stochastic process. Popular
methods of spectrum estimation are based on the linear-algebraic concepts of subspaces

and are therefore called "subspace methods". In [29] it is written:

"Pisarenko [...] first observed that the zeros of the z-transform of the eigen-
vector corresponding to the minimum eigenvalue of the covariance matrix lie
on the unit circle, and their angular positions correspond to the frequencies

of the sinusoids.”

On this basis, the amplitudes are obtained from the autocorrelation relationships of the
observations and the noise strength from the last eigenvalue of the same autocorrelation
matrix. The phases can be determined from the input data by means of standard least-

squares methods after determining the frequencies. According to [19]:

"In a later development it was shown that the eigenvectors might be divided
into two groups, namely, the eigenvectors spanning the signal space and eigen-
vectors spanning the orthogonal noise space. The eigenvectors spanning the
noise space are the ones whose eigenvalues are the smallest and equal to the
noise power. One of the most important techniques, based on the Pisarenko’s
approach of separating the data into signal and noise subspaces is the MUSIC
method [...] and ESPRIT method [...].”

18The ARMA approach is also called pole-zero model because of the rational representation of the
system function (z-transform: zeros are the roots of the numerator, poles of the denominator). For
dynamic modelling also Kalman filters are used [18].
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"Both methods are similar in the sense that they are both eigendecomposition-
based methods which rely on decomposition of the estimated correlation ma-
trix into two subspaces: noise and signal subspace. On the other hand, MUSIC
uses the noise subspace to estimate the signal components while ESPRIT uses

the signal subspace.”

1.4 Thesis overview

This thesis is structured into the following chapters:

1

This chapter motivates this thesis by describing the reason what the algorithm,

developed and evaluated in the following chapters, is meant to be used for.

The theory chapter shows ways how usable expressions for the spectrum of sine

functions in discrete spectra are derived (zero and first order of frequency shift).

The gained, comprehensive expression for sinusoidal functions is demonstrated with
different sets of parameters to get the feel of the influence of certain parameters to

the curve progression in the magnitude and the phase spectra.

The estimation of reasonable start values for the four parameters characterising a
linear-frequency-shift (LFS) sine is essential for a good fit performance. Information
about the properties of these parameters from the shape of a peak in the magnitude

spectrum or from the phase is derived here.

In this chapter, fits to artificial spectra are analysed and thresholds for real-data
applications are set. Additionally, the fit performance is demonstrated for the data

of a real seismic event superposed with an artificial LF'S sine.

Subsequently, in this chapter real data of different sources are processed and the fit

results presented.

The final chapter consists of a short summary, a conclusion and an outlook with

recommended future research.

The appendices give additional information in the areas: error-function approach,
transition of the exact LF'S expression to the monofrequent case for a vanishing LF'S

parameter, computer run time, and major software extensions.



Chapter 2

Theory

2.1 Introduction

In order to reduce the periodic content in time-series data, sine waves are to be subtracted
from the signal if their parameters are known. Because every sine component produces a
single peak in the spectrum, this is to be done one by one. The knowledge of the param-
eters of a single sine is to be gained by fitting them to its peak in the spectral domain.
The typical approach is to use a fitting algorithm that fits the continuous, theoretical
function to the data with the help of its derivatives with respect to the parameters. In
this work the Levenberg-Marquardt algorithm is used and the theoretical function and
its first derivatives are developed in this chapter.

Beside the sine function itself, three facts need to be taken into account to calculate the

expression for the fit algorithm: [11]

e Real data are gained by analogue-digital converters (ADCs) by sampling the contin-
uous signal with a certain rate;' thus the data consist of a sequence of equidistant
discrete values. This is represented mathematically by multiplying the continuous

sine function with an equidistant Dirac comb.

e Real signals can only be handled for a finite duration. In addition they can change
over time, whereas the (continuous) Fourier spectrum has no time resolution. Short-
term signals in a long interval of data being transformed will therefore be suppressed,
which is a reason to limit the interval durations to small ones. Mathematically this
means multiplication with a rectangle function. For real data, the interval will

consist of 2" (n € N) samples in order to apply the applied FFT [30].

e Because of the first two items mentioned the discrete spectrum of a monofrequent

IFor instance, the CTBTO samples with 500 Hz when performing on-site inspection exercises. In all
measurements we performed ourselves during the last years we sampled with 10 kHz. Firstly, because we
are interested also in higher frequencies. Secondly, as we usually include microphones, one could listen
to the recorded data and even understand human speech.
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sine does not necessarily consist of two ¢ functions at the frequency of the sine and its
negative (as would hold for the Fourier transform of the continuous, monofrequent
sine) but depends on the difference between the frequency of the sine and the closest
frequency of the Dirac comb. The bigger this difference is, the bigger the effect
called "spectral leakage" will be. In order to reduce the effect that the small changes
of the frequency of the sine have a strong influence on the shape of the peak in
the spectrum, window functions are used [31]. Here we use the Hann window by
multiplying each interval of data with the corresponding window function before

performing the FFT.

2.1.1 The Levenberg-Marquardt algorithm

The implemented version of the Levenberg-Marquardt algorithm originates from [30].
The Pascal code was ported to C/C++. In general this fit algorithm changes the param-
eter vector of a continuous function along its gradient to find a minimum in the sum
of squared deviations between input values and function values at the same positions.

Strictly speaking, it minimises:
£ ()2
=3 G100 (2.1)

where:
e nyjt is the number of complex values used.
e q; is the i-th discrete value of the input.

e f,(i) is the value of the continuous function, calculated for the current set of param-

eters and evaluated at the same position as the i-th discrete value.
e w(i) is a weight for the difference produced by the i-th value.
For this work, two adjustments are made:

e During an adaptation from fits in the magnitude spectra to fits in complex numbers,
we decided to handle both — the real and the imaginary part — in the same way like
the magnitude values before, by duplicating the number of samples and placing the
values of the real part in front (indices 0 to (n —1)) of the values of the imaginary
part (indices n to (2n —1)), when delivering the input to the fit algorithm. The

continuous fit function is adjusted accordingly.

e The weights for all values are the same, namely the absolute value at the maximum

of the peak in the discrete frequencies.
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The Levenberg-Marquardt algorithm adjusts the step length: Each time the new set of
parameters decreases y2 compared to the last accepted parameter set, the new set replaces
the last one and the step length is increased. The other way round, if x? is not decreased,
the set of parameters is discarded and the step length is decreased. This approach has the
advantage, that the number of iterations is usually manageable while the precision of the
fit result is not limited by the procedure itself. Furthermore, because only the gradients
are used, no second derivatives are needed.

There are two regular termination conditions:

e If 10 consecutive times the x? value could not be decreased by decreasing the step
length. Subsequently the comparison of this minimal y? with a threshold decides

whether or not the fit was successful (it is assumed that the peak stems from a sine).

e If 120 iteration steps are reached.’

2.2 Variables and general properties

Let At be the time between two discrete samples, then NV is the number of samples within
the time interval T": -
N=—. 2.2
At (22)
Av is the interval between two neighbouring discrete frequencies (resolution in the fre-

quency domain); it arises from the sampling rate At and the number of values used (NV):

Ay = T (2.3)

The continuous Fourier transform used here is given by [11, Chap. 2.1]:
() o— X(v) = / x(t) e 12Tt . (2.4)

—00

Therefore the inverse continuous Fourier transform is:

() = = |7 Xy et (2.5)
27T —00 ' .
The §-function is defined as:
oo,
() = / ei2m it (2.6)
—00

2This threshold is set to such a high number, that the probability to loose a valid peak is insignificant.
It seems that, if the topography of the parameter space is in such a way that many iteration steps are
necessary, it is very unlikely that the peak was originated by a sinusoid. For further applications it could
be reasonable to reduce the number or to mark the fit as failed if the limit is reached, no matter of the
current Xz'
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With Euler’s formula, e = cosx +isinz, one derives:

el _ gz

sin(x) = 5 (2.7)

2.3 Analytical expression of a monofrequent sine in

the frequency domain

The assumption here is that the periodic content does not change during the time interval
used for a single spectrum. This can often at least approximately be fulfilled by limiting
the number of samples used for the discrete Fourier transform. Four components are
required in order to derive the expression needed for the fit algorithm: sine, rectangle,

Hann window and Dirac comb.

2.3.1 Sine

Each such sine has an amplitude Ag, a frequency vy and an initial phase ¢q, its continuous

time course is:

s(t) = Agsin(2mvpt + o). (2.8)

The continuous Fourier transform is gained by insertion of Equation 2.7 into Equation
2.4:

oo

A : i i
S(#) o— S(v) = 27;)[@ (el(zﬁy0t+¢o) . e—1(27ruot+¢0)) Lo 12Tt gy (2.9)
_ 210 (ei¢0 /oo eiQW(VO*V)tdt—efi% /oo e7127r(1/o+1/)t dt) (2‘10)
1 —00 -0

With the definition of the d-function (Eq. 2.6) and swapped term order, it becomes:
_ Ao —igo igo
S(v) =iy ((5(1/+1/0)e —d(v—1p)e ) (2.11)

2.3.1.1 Symmetry

By separation of Equation 2.11 into real and imaginary part, it becomes obvious that the
real part has mirror symmetry and the imaginary part point symmetry relating to v = 0.
This is intrinsic to the Fourier transform itself and means that the complete information
is given by either the positive or negative frequencies (including zero) for every real time-
domain signal.

s(t) is symmetric under negation of its parameters: s(Ag,v,¢o,t) =s(—Ao, —10, — o, 1),

the Fourier transform reflects this by having a second peak at negative frequencies. S(v)
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can be separated in two terms; one where the peak is at a positive frequency, one where

it is at the corresponding negative frequency:

A : A :
S(v) = 1706(u+ vp)e 190 —1705@/ —19)el? = Sep () + Spos () (2.12)
Sneg(V) SPOS(V)
Sneg(AOaV07¢O7V) :SpOS(_A07_VO7_¢O7V) (2]—3)

This means that the negative part of the spectrum can be generated by taking the positive
one with negated signs of the parameters. Calculation and implementation effort can be

reduced. This is helpful in the following.

2.3.2 Rectangle function

Let r(t) be the rectangle function from 0 to T, then the Fourier transform can be gained

directly by execution of the integration:

r(t) =11 (; - ;) o— R(v) = /OT e 12Tt ¢ (2.14)
_ IQ;V (1 . e—i27rVT) (215)

2.3.3 Hann window function

The Hann window function consists of one period of a (co-)sine shifted in a way that the
it becomes zero at its sides. The continuous Fourier transform can be deduced from the
transformation of a general sine (Sec. 2.3.1) as the cosine is a phase shifted sine and the

Fourier integral of a constant is the delta function at frequency zero.

h(t) = ; — ;COS (Q;Tj)% H(v) = ;6@) — ié(u—i—Ay) — i(S(V —Av) (2.16)

2.3.4 Dirac comb

Sampling with a certain frequency means that every At one sample is taken; thus the
[&.8]
continuous signal is multiplied with the Shah function III= 3 ¢ (¢t —k-At). The factor
k=—o00

At can be factored out [31]:
dar)=—= (2.17)

leading to:

d(t) = Altm (L) _ Altkziooa (Att - k) o— D(v) = (At ) = Altkioa <y— L)
(2.18)



36 Theory

Amglitude (a) Ar:zlitude (b)
T - m

-9.2 | 411041 1B 1 loll | [dd [[12" -0.2 7 4110410kl 1ol 110 12
LOVVEVREVREE Vi
i () A ,. (@)

05l n “ n : = :

o AMULLEIR A . R

02 E" \,bv 4| | bk VOV Y10 12 02 E" i$2- . ba. :_o.gs: Eog Vo 12
-05 U u u u -05 v ‘ ~ ' s

Figure 2.1: Demonstration of the components used before transformation to the
spectral domain. (a) shows the continuous function with the parameters: Ag = 1.0,
vo = 10.5Hz and ¢p = 7/s; (b) after application of a rectangle with 7'=1.0s; (c) after
application of the Hann window function and finally (d) after discretising with 256
samples in the interval of the rectangle.

With equation 2.3 it is: III (A¢-v) =1II (ﬁ); showing that the whole discrete spectrum

is repeated forever to both sides as a result of sampling.

2.3.5 Plots for demonstration

Figure 2.1 shows the different steps for the continuous function that occur to real data
before its transformation to the spectral domain. Figure 2.2 shows the corresponding
spectra. The sign of the real part is the same for the positive and the negative frequencies
(mirrored at v = 0), whereas the imaginary part has an inverted sign (point symmetric

with respect to v = 0).
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Figure 2.2: The spectra of the plots shown in Figure 2.1 (real part blue, imaginary
part red). (a) shows an approximation for the continuous-time Fourier transform of
the monofrequent sine wave (the real peak would be infinitely narrow, furthermore
the amplitudes of the Dirac delta functions are meaningless as they are irregular
distributions and only valid if integrated); (b) after application of a rectangle; (c)
after application of the Hann window function (spectral leakage decreased but peak
width increased). (d) shows the discrete Fourier transform after the data is sampled

(divided by N).
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2.3.6 Convolution of the spectral components

3 The four components introduced above are multiplied in the time domain. To get the
spectrum of the product, the Fourier transform has to be applied to it or the Fourier
transform of the components is calculated and their results are convolved afterwards [32].
Because the result is the same one can choose the path that is easier to perform. Here

the single spectra are convolved.
stht(t) = s(t) -r(t) -h(t) - d(t) o— SRHD(v) = S(v) * R(v) * H(v) * D(v) (2.19)
The convolution is defined as:

(txg) () [~ Hy)gle—y)dy (2.20)

—00

The convolution of a function consisting of delta functions with a continuous function
thus is accomplished by summing up the continuous function with appropriately shifted
arguments. As three of the four components only consist of delta functions the result will
be a sum of shifted spectra of rectangles R(v). For the implementation into numerical
applications, however, the infinite sum of the Dirac comb is not suitable; we will see that
the utilisation of summation rules allows the replacement of the sum expression and the

further reduction of summands.

2.3.6.1 Convolution of the rectangle with the dirac comb

At first, Equations 2.18 and 2.15 are convolved:

5,200

1 1 _e—2i7rT<V—A£t)

RD(v) = R(v) * D(v

[, ! (1—e—127”’T)] (2.21)

27y

= (2.22)
27 k—z—:oo At ( Kt)
00 _ A—2irTv 217TNI<:
Loy Lz (2.23)

2mi, = At ( At)

Because N,k € N: 2™k — 1 As a consequent, the nominator is independent of k. In

the denominator ¥At = ¢ is substituted and can be replaced by a cotangent expression

3The derivations in the next two subsections (2.3.6 and 2.3.7) are based on the work of Jiirgen Altmann.
A publication is in preparation.
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Figure 2.3: Plot of Equation 2.24: The convolution of the rectangle and the Dirac
comb. The parameters are: At = 0.01s, therefore the spectrum has a 100 Hz period-
icity. N =32,s0 T =0.32s. N is given a small number to resolve the high frequency
modulation. Real part is green, imaginary part red.

(partial fraction decomposition):

RD(v = (1— =2irTvY |
) 2171'( ) k_z_oo (¢—k)
1 X1 o 1
q kz::lq—k oo 4k
—_———
mcot(mq)
1 .
=5 (1 — e*Z”TT”) cot (TvAt). (2.24)
i
Alternatively this can be written as a product (Eq. 2.7):
1 . . .
RD(v) = ge*mT” (e”TT” - e*”TV) cot (mrAt) (2.25)
i
=2isin(nTv)
— e ™V gin(rTv) cot (v At) (2.26)

A plot for demonstration is shown in Figure 2.3.
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2.3.6.2 Complete expression for the spectrum of a monofrequent sine

The next step is to convolve the former result (Eq. 2.24) with the spectrum of the sine.
Taking the symmetry into account (Sec. 2.3.1.1), it is sufficient to take either Sneg O Spos
(Eq. 2.12):

RDS pos (1) =

RD(v) #Spos(V) = {21 (1 - e’zi”T”) - cot (ﬂ'VAt):| * [—iéﬂd(y —p)el?

1
- illoei% (1 — e_2i7rT(”_”0)) -cot (mAt(v — 1)) (2.27)
= iéosin(wT(V —1p)) - cot (T AL(r — 1)) e THFT=r0)=d0) (9 9g)

The negative frequencies are gained by negating the signs of the sine parameters. The
Hann window component (H(v), Sec. 2.3.3) is taken into account by shifting the frequen-

cies corresponding to Equation 2.19:

RDS«xH = RDSH(A07V07¢OaAt7TaV) =

1 1
_4RDSpOs< A07 o, ¢0a At? T7 V—m )

T
1
+§ RDSpos( Ao, Lo, ¢07 At, Ta 4 >
1 1
Z RDSpOS( AOa Lo, qua At? Tv v+ T >
1 1
Z RDSpOS <_A07 _V07_¢07 At? T7 V= T )
1
+§ RDSpOS <_A07_V07_¢0? Ata Ta v )
1 1
— Z RDSpOS <_A07 —lo, _¢07 At? T7 v+ T ) (229)

= FMono

This expression is called Fyjono in order to discriminate between different approaches
(namely Fgy and Fgyy). This is how it is implemented in the new version of the evalu-
ation software; it means that only one RDSs is implemented and called with different
arguments; the derivatives and checks for roots of the cotangent term (following sections)

are much more elementary.

The following equation shows the full expression as it is implemented in the previous

version of the software (Eval6), it results from the insertion of Equation 2.28 into Equation
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2.29 and using that et = —1.

RDSH™" (A, v, ¢, AL, T,v) = (2.30)

1/;0 lsin (7TT(1/—|— 1/0)> (— cot (W(At (v+1o) — ]1[))

—cot | (At (v +1p) +]1f))> .e*i(TrT(u+z/o)+¢o>

2.3.7 Implementation

There are some facts that need to be taken into account:

e Whereas in highest-level programming languages (such as Mathematica), the remov-
able singularity (sin(nx)cot(x), Eq. 2.28) can be handled, in C/C++ the function

has to be expanded for arguments very close to that position.

e The Levenberg-Marquardt algorithm needs the first derivatives with respect to the

parameters for the fitting.

2.3.7.1 Taylor-expansion around the cotangent pole

With 2 = Aty — 1), the term: cot(z) = <) has a pole at 2 = 0. This is cancelled

sin(z)
by the multiplication with sin(/Nx); nevertheless it crashes implementations in C/C++ and

needs to be expanded. It is ([33], p. 81):

N N
sin(Nz) = Nsin(z)cos™ ~1(z) — ( 5 ) sin®(z) cos™ 73 (z) + < . ) sin®(z) cos™ 5 (z) - --
(2.32)
Combining it with the fraction for the cotangent term, sin(z) can be reduced and the

exponent of the cos(x) term is increased by one in every summand.

sin(Nx)
sin(z)

N

cos(z) 3

= Ncos () — < ) sin?(x) cos™ ~2(z) + <]5V> sint(x) cos™ "4 (2) F- -

(2.33)

4 Actually, this singularity is 27 periodical, but for the interval of one spectrum — the interval used in
the implementation — it appears only once.
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The trigonometric functions can then be developed up to second order:”

cos(z) SVE) _ N( _ 5”2>N _NN-DIN=2) <1 - x2> N_2+O(m4) (2.34)

sin(x) 2 6 2
The first summand contains beside the constant expression also N times 1- L;:G

in(N ’N N?—3N+2

COS(@M ~N(1-22) - N—+x2 (2.35)
sin(x) 2 6
1 2 2
NN—EN(N +2)x (2.36)
1 : 1
~ —i(nT (v—r0)—¢0) _+ 2 N 2

RDSpos(v) 5, - Ave 0700 (N = N (N242) (v —m))?)  (237)

This replacement is used if the magnitude of the argument of the cotangent is smaller
than 1077.

Taylor series and derivation calculations are all uncomplicated and can easily be calculated
by hand or with programmes like Mathematica. In the following these calculations are

not shown in detail.

2.3.7.2 Derivatives with respect to the parameters

Because of the linearity of the derivatives the same partition (positive and negative fre-

quencies) is valid. £ is a wild-card variable; this is valid for all parameters:

d d d

dié_RDS(V) = E&RDSPOS(V) -+ diéR,DSneg(l/) (238)
where analogously to Equation 2.13, RDSpee is equal to RDSos with negated signs for
the sine parameters. But because of the inner derivatives of the parameters a sign is

generated for negative frequencies:

d d
E&RDSPOS(AO,VO?(?O,T? At,y> — _digRDSneg(_AO,_VO7_¢O’T,At7lj) (2.39)
If the parameters for the negative frequencies are inserted after the derivation, the negation

of the derived factors must be ensured.

Ssin(xz) =~ x, cos(x) =~ (1—% .
x

6The first summand is (1 - %) . (1 - %) . (1 — %2) ----. All combinations are permuted, but as soon

2
as more than one time the  %- ) term is chosen the order of the x dependency will be of x* or higher.

The second summand is a priori of order x? therefore only the 1-1-1--- case needs to be taken into
account here.
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For the derivative with respect to the frequency this substitute is used:

r=mAt(v—wp) (2.40)
d 1 : - 1 —e 122N
—RDSp0s = —AgnTel? [ jei2eN - 2.41
dl/oR Spos () 5 AomTe <1e cot(x) 2Nsin2(a:)> (2.41)
d 1 .
—RDSp0s(2) = —=AgnTel?(—3N +i2(14+2N?)z +3(N + N?)z?) (2.42)
divg z—=0 6
A RDS () = L RDS,e(v) (2.43)
dA() pos = AO pos .
d :
—RDS0s(r) = i RDSpes(v) (2.44)
deo

In Equation 2.41 both the cotangent and the squared reciprocal sine diverge in the same
order but with opposed signs for small arguments. Therefore, their sum forms a removable
singularity which is dealt with by Taylor series expansion. By feeding the derivative to
Mathematica, Series[], r — 0 and limiting it to the second order, an equivalent to the

approximation given is gained.

2.4 Advancing to the spectrum of a sine with linear

frequency shift

The calculations to be done are the same as for a monofrequent sine except for the sine

term itself; s(t) is expanded by a term changing the frequency linearly in time:

§(A0,b(),u(),¢o,t) = Apsin (271’ <l)20 -t—f-l/o) -t—f—gbo) . (2.45)

An example is shown in Figure 2.4. The spectrum of the continuous time-domain signal
is not shown because it obviously runs through all frequencies if the time interval is

not limited to a certain interval. Analogously to Equation 2.19, the wanted expression
SRHD(v) is therefore assembled as:

sthd(t) = 8(t) - v(t) - h(t) - d(t) o— SRAD(v) = §(v) * R(v) * H(v) +D(v).  (2.46)
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Figure 2.4: Demonstration of a section of an LF'S sine in the time domain with the
parameters: Ag = 1.0, 19 = 10.5Hz, by = 20.0Hz/s, g = 7/s.

2.4.1 Spectrum of an LFS sine limited by a rectangle

The consideration of the rectangle function can be done by adaptation of the limits of the
Fourier integral (Eq. 2.4). The spectrum of the sine (Eq. 2.45) limited to the rectangle
from 0 to T' (Sec. 2.3.2) is:

SR(v) 2 $(v) * R(v) o— 3(t) -T1 (; _ ;) (2.47)
SR(v) = /OT Apsin <7Tb()t2 + 27wt + qbg) e 12t 4t (2.48)

With Equation 2.7 the sine is written as a sum of two exponential functions and anal-
ogously to Section 2.3.1.1 each of the summands can be assigned to form a peak which
is located at positive or negative frequencies. The symmetry allows the calculation to be
done with either the positive or the negative term. In this case it is shown for the positive
one. Because of a slightly different way of calculation the negative one is also shown in
the appendix (Sec. A.1.1).

SR(V) _ @ /OT ei(wb0t2+27r(1/0—l/)t+¢>o)dt _@ /OT e—i(ﬂ'bot2+27r(l/o+l/)t+¢o)dt (249)

2 2i
SRpos (1) SRieg(v)
SR o AO T 2 . . 2
pos(V) = o Jy €08 (ﬂ'bot +2m(vg—v)t+ qﬁo) +isin (7rb0t +27(vg —v)t+ gbo) dt

(2.50)
With a =7by, b=m(vy—v), c = ¢p:

A

A T
SRpos(v) = 2—?/0 cos (at2 + 2bt + c) +isin (at2 +2bt + c) dt (2.51)



2.4 Advancing to the spectrum of a sine with linear frequency shift 45
These are Fresnel integrals. In [34] helpful solutions are given: Equation 7.4.38:
/cos (ax2 + 2bx + c) dz
b2 — [ ]
:,/i(cos( aaC>C %(a:ﬁ—i—b)
(b —ac [ 2 ]
+sin S|y/— (ax+0b)| | 4+ const (2.52)
a am
c can be shifted by § or [34, Eq. 7.4.39] can be used directly:
/sin (aa:2 +2bx + c) dx
T b2 —ac [ [2 ]
—1/2(1(C08< - S \/E(axjtb)
b2 — WE '
—sin < ac) C|y/— (ax+Db) ) + const (2.53)
a am
in which [34, Eq. 7.3.1]:
z
Clz] :/ cos (Wt2> dt (2.54)
0 2
and [34, Eq. 7.3.2]:
z
S[] :/ sin <7Tt2> dt. (2.55)
0 2
These can be combined into an error-function expression [34, Eq. 7.3.22]:
14
Clz] +iS[z] = 2+1Erf Vj (1—i) 4 : (2.56)

The insertion of the solutions for the integrals (Equations 2.52 and 2.53) converts Equation

2.51 into:
A _Ap [T
SRpos(V) ~ o \/2a<
2 _
CoS (b ac) C
a

T -

2_
+ sin (b ac)s \li(ax+b)
o a am

b — 2
—isin( ac)C — (ax+0)
. a am

1T
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iS

—C l\/Zb + \/Z(@T—H))
\/Zb] —iC [\/z(aT—i—b)

<[VE)
=)

(2.58)

_S +iC

Using Equation 2.56:

5 A
SRoos(1) =57 \ 2a<

cos<b2;ac> <1+1Ef Tf( 1) \/Z(aTH)) —ﬂEf T*f( 1—i) ;bb
_1SIH("2;“C) <1+1Ef lu—l) \/Z(aT—H)) —ﬂEf i( 1-4) jﬁbD)

The arguments of cosine and sine function are negated, then they can be combined to an

~ |1 11
The substitutes are inserted:

(2.60)
SR (1) — A 1) %%W)QH%
pos(V) ==~ 2b i)e
Erf | (1—i) | —— (boT +vo—v)| —Erf | (1—1) /—(wo—2)| |.  (2.61)
2bg 2bg
The complete expression without Hann window function and Dirac comb is:
R R Ao
SR(v) = SRponv) + SRcglv) = 51 5 (1) (
—im 1/0 V) +1¢0 . T
< [1—1 ”2[) (boT+l/o—V)]—Erf l(l—l) Qbo(uo—u)1>
: ‘ pes
( [1—1 1’2() (boT—i-l/o—H/)]—Erﬁ[(l—l) 2()()(”0+V)1))'

(2.62)

exponential expression:

A A 1 i sac— 2
SRPOS(V) 0= +lel ab (Erf — Erxf

21 V2a 2
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aneg can also be gained by the symmetry (similar to Sec. 2.3.1.1, a proof is given in
Sec. A.1.2):

SRneg (A07 V07¢07b07T7 A7(;7 V) = Sl%pOS (_A07 _VOa _¢0a _b07T7 Atu V) .

The convolution with the spectrum of the Hann window function (H(v), Sec. 2.3.3) is

conducted by shifts of the v argument:

SR* H= SRH(A07VO7¢O7()0>T7 Atv”) =

1. 1
- SR<A07V07¢07b07T7At7V_ T)

+ SR(Ao,uo,¢o,bo,T,At,u)

= N =

N 1
SR(AQ,V0,¢Q,bQ,T, At,IJ—I—T> (2.63)
= Ff.

FErt is a name used in the next chapters, it is to be distinguished from Fgum,. The missing
convolution with the spectrum of the Dirac comb is not conducted as the infinite sum
would remain in the result making it unfeasible to implement in numerical procedures.
As an approximation arbitrary numbers of summands according to this infinite sum can
be added making this equation arbitrarily precise. A short discussion is given in the

appendix (Sec. A.1).

2.4.1.1 Derivatives for the implementation

Similar to Section 2.3.7.2 the derivatives are calculated. This is straightforward usage of

the chain rule. The derivative of the Erf function is:

d 2 22
aErf[cw] = ﬁxe (2.64)
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d 4 1 1 i —irT(2v—2v9—
dT)OSRpOS(V) —i ZAO%e %o ((1/— vp) — e~ iTT(2v=2v0 boT)(,/_yO+boT))
]. 1 . 2 fa
3 (bo — 2im(v — 0)*) SRpos () (2.65)

d . Ao . 2 .
—C 8Rpos(v) = 1260 (1 — e T @ =20-00T)y 1=y SR (v) (2.66)
dvg 2by bo
R (1) = 1 SRy (1) (2.67)
d(b() pos pos .
R (1) = SR (v) (2.68)
44, pos(V) = Ao pos(V .

Regarding an implementation, factoring out ngos which is already evaluated brings an

advantage regarding the calculation effort.

2.4.1.2 Summary for this approach

The presented results are suitable to fit and subtract sines with linearly changing frequen-

cies. Two major disadvantages should be mentioned:

e At this point the convolution with the Dirac comb is missing because its infinite
repetitions of its content would lead to a infinite sum expression (see Sec. 2.3.4)
making it inappropriate for applications. However, the single expression converges
to zero at its sides so as an approximation one could add some of these repetitions
manually in an arbitrary number to compensate the ignored component. A sys-
tematic analysis of the rate of convergence and its dependencies on the parameters
would be necessary to predict how many repetitions are needed to achieve a certain

precision (a brief introduction is given in Sec. A.1.3).

e For by — 0 the differences between the error functions for the peaks at the positive
and the negative frequencies (e.g. see Eq. 2.61) also tend to zero and therefore the
complete expression does. This is non-physical and an implementation would be
necessary to switch to the usage of the monofrequent expression if by, is below a

certain threshold.

An advantage could be a fast runtime (depending on the added number of repetitions for
the Dirac comb).

In the following section an expression is derived that is complete (including the Dirac
comb) and is valid for all parameter ranges. In comparison to the runtime, an easier

approach is rated as much more important. This expression is used for all applications
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shown later on this work. Nevertheless the Fg.¢ approach could outmatch the complete
but slow expression for real applications. An introduction to its application and some
plots demonstrating the mentioned disadvantages are given in the appendix (Sec. A.1

incl. subsections).

2.4.2 Complete expression for the LFS sine

This approach changes the order of calculation for SRHD (Eq. 2.46). The convolution of
the rectangle and the Dirac comb is performed first: R(v)*D(rv) = RD(v), this is already
described for the monofrequent sine, Equation 2.24. Like in the approaches above, the
convolution with the spectrum of the Hann window, H(v), is regarded by summing up
shifted arguments at the very end. We will see that the continuous spectrum of the sine
(S(v), Eq. 2.78) does not exclusively consist of Dirac delta functions (in comparison to
S(v), Eq. 2.11) so its convolution with the also continuous function RD(v) has to be

performed by solving the integral (Eq. 2.20).

2.4.2.1 The continuous spectrum of an LFS sine

Equation 2.57 can be used with different limits: Instead of a rectangle from 0 to T the
general Fourier transform covers the complete real axis. Again the substitutes a = wby,

b=m(vp—v) and ¢ = ¢g are used and the evaluation is restricted to positive frequencies:

A Ay [T
Spos(V) :a \/2a(

cos (bQ_ac> C { 2 (az+b)

o0 b2_ r 2 oo
+ sin( ac)S \| — (ax +b)
a aT

a am - -
2 9 e 2 _ i 9 1%°
—I—icos(b CLC)S[ — (ax+0b) —isin(b ac)c \| — (ax+D) )
a am . a | Var .
(2.69)

The values at infinity are also given in [34]; Equation 7.3.20:

and the symmetry relations [34] Equation 7.3.17 are useful:
C[—z] = —Clz],S[—%] = —S[#] (2.71)

leading to:
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A AO ™
Spos(’/) :a %2 (

a

cos (221 (C o)~ Cloe] 13(o0] 15 o)

b —ac

2
+sin ( ) (S[oo] = S[—o0] —iC[o0] +iC [—oo])) (2.72)

a

T ?—ac 2 _ac
:1;110\/;(005(5 . )(1+i)—l—sin<b . )(1—1)). (2.73)

The arguments of the trigonometric functions are negated and the imaginary unit i is

factored out for the term with the sine in order to combine them to an exponential

Spos (V) = 1;1;) \/Z(cos (“C;b2> (141) +isin (ac;b2> (1 +i)) (2.74)

_ 1;1? \/ZQ _}_j)ei(_’f +C>. (2.75)

The expression for the spectrum of a continuous LF'S sine for the positive frequencies is

expression:

gained by insertion of the substitutes:

. A 1 ren?
SPOS(V) - 70 (1—1) QT)Oe T ¢0, (2.76)

The calculation for the negative frequencies is very similar. The result is:

1 .71'(1/0+1/)2_.
20 (144) Q—boelibo . (2.77)

" R . A 1 . (Y +1/)2_. .y —y)2 .
S(V):Sneg(y)+spos(y):70\/271)0(14‘0 (el L T +l¢0> (2.78)

is the spectrum of a general, LF'S sine.

2.4.2.2 Sine with rectangle and Dirac comb

Equation 2.78 has to be convolved with the rectangle and the Dirac comb (Eq. 2.24).

Again either the positive or negative frequencies can be used:

A~ 1 —2inTv AO 1 . iﬂ'(l/;‘,;l/o)Q _1¢0
RD(v) * Speg(v) = {21 (1 —e ) -cot (m/At)} ey T (I1+i)e % e :
(2.79)
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To avoid the later convolution with the cotangent, it is replaced by:

Cot(z) B COS(Z) B %(eiz+efiz) B il+e—21z (2 80)
osin(z) 211(e12 emiz) 1 —e2e’ '

which leads to:

RD(v) = 211 (1727 - cot (rvAt) = o (1— e 2TNAY). (2.81)

1_ o 2imvAt”

N —

The bracket in combination with the denominator forms the geometric series ([33], p. 19):

1_2 N-1

=3 2k (2.82)

2imv At

Temporarily z =e™ is substituted:

1+ 67217rI/At 1 N-1

(1 — zN> . — _ 5 (1 +e—2im/At) kgo o 2ikTrAL

N)\»—t

l\:)\l—

k=0 k=0

N-1 N-1
e*2lkﬂ'l/At Z ef2l(k+1)7r1/At

N—

>_.

k+1 )
e—21l7rl/At (283)
k=0 =k

N-1 ) N )
e—21k7rl/At + Z e—21k7r1/At

k=0 k=1

l\D\»—t

l\')\»—t

N-1
k=1

[\:)M—t

Because it is less computational work to do, Equation 2.84 will be used in the implemen-
tation section. For the convolution to be done here, it is reasonable to reduce the terms
with v dependencies (Eq. 2.83).
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With C' = % 1/% (141) the convolution (Eq. 2.79) is performed:

SRDypeq (v

Z Z e—21l7r1/At

k=0 I=k

(2.85)

N—1k+1 NI 2,
] et @O]

/OO N—-1k+1 m(v— M+ w(v—ptrg)“

Z ZC =2l pAt+H——m——

X k=0 I=k

—1¢0 dpu (2.86)
B Z ZCei%(H2+(721Atb0721/721/0),u)ei%(1/2+Vg+2l/l/0)*i¢0 d/L (287)

The last exponential factor is p independent. Completing the square and substituting
p=(—=lAtbg — v —1p) leads to:

N— 1]€+1 i . ©.9] s
SRDneg< Z Z Ce b (l/ +V0+2VVO 4 ) ido . / Ooe IT(.U"'P) d/i (288)
k=0 =k -

It is the complex Gaussian integral (b,c € R):’

1
00 N2 (—D2a/7

aelt@=)" qp =+ Z VT 2.89
LOO Vb (2.89)

and thus: N

Jr
SRDyeg(v) = 3 3 Ce'lo (v +itavo—p®)=ido [y (2.90)

k=0 =k

C and p are inserted, SRDneg(l/) can be calculated similarly:

N—-1k+1

SRDneg(V) _ 17 Ap - e—l¢0 Z Z e—mlAt(lAtbo—FQu—&—Qm) (291)

k=0 i=k

A 1 N—1k+1
SRDpos<V) ——i-.Ag-e ig Z Z il At(IAtbg—2v+21p) (292)

4 k=0 I=k
SRD(v) = SRDpos (1) + SRDyeg (V) (2.93)

where

gRDneg(A(b o, b07 ¢07 V) = SRDpos(_Am -1, _b07 _¢07 V)' (294)

The complete spectrum results by convolving this result with the spectrum of the Hann
window (Eq. 2.19); an example for single summands and the complex sum is given in

Figure 2.5.

"Can also be solved if represented as combination of Fresnel integrals; [33, p. 718]
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Magnitude
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Figure 2.5: Example plot of the summands and the sum corresponding to the appli-
cation of the Hann window function, shown are the respective magnitudes. N = 512,
At = (1/N)s, thus T'=1.0s and Av = 1.0Hz; Ay = 1.0, 9 = 200.0Hz, ¢ = 0.0 and
bp = 10.0Hz/s. Colour codes for the summands: green: v —1/1, red: v+1/T, blue: v.

The sum of the three complex summands is given in black.

SRD % H = SRDH(Ag, v, ¢o, bo, T, At,v) =

1 A 1
- Z S]R]Dpos< AOa Lo, qua bOa Ata T7 vV— T >
1 4
+5 SRDpOS( Ao, wo, ¢o, bo, A, T, v )
1 4 1
-7 S];{])pos Ao, v, ¢o, bo, At, T, v+
4 T
Larp A b0, —bo, At, T 1
4 pos 0, —10, 0, 0, ) y vV T
1 4
+§ SRDpos <_A07_V07_¢07_b07 At? T7 v >
1 A 1
_Z SI{]:)pOS <_A07_V07_¢07_b07 Ata T7 V—i_f )

= Fgum (295)

This expression contains all components of the theoretical function thus it is perfectly
accurate and precise. For large N it takes some computational effort especially if numerous
values (for bigger by) are fitted or a complete theoretical spectrum with some 1,000 values
is calculated. For the implementation used for this work, the latter is accelerated by

calculating the FF'T of the time-domain signal of that sine.

2.4.3 Implementation

As mentioned above computation effort can be reduced by avoiding the same calculation

done multiple times; it is reasonable to solve the inner sum of Equation 2.92 analogously
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to Equation 2.84 by extracting the summands occurring twice:

N-1
SRDpOS — _lj'l -Aoei% Z (eiﬁkAt(kAtb02l/+2V0) +eiﬂ(k+1)At((k+l)Atb021/+21/0)) (296)
k=0

N-1
— _1i 'Aoei(i)() (1+2 Z eiﬂ'k}At(k‘AtbO*%ﬁi’Ql/o) +ei7TNAt(NAtb02I/+2Z/())) ) (297)
k=1

2.4.3.1 Derivatives

As mentioned above (Sec. 2.3.7.2): When using the expressions for the positive frequencies
to calculate the derivatives and then utilise the symmetry to gain the ones for the negative
frequencies, the sign must be changed because of the inner derivative of the parameter
(which is always —1).

d 4 SRD
mSRDpos = Aopos (298)
d . R S N .
7SRDpos — ﬂ_AtAOelgbo Z kemkAt(kAtb()72y+2uo) + 7elrrNAt(NAtbof2u+21/0) (299)
dyg = 2

N-1
iSRDpos — lwAtQAoeiqﬁo (2 Z k2At2ei7rkAt(kAtbO—2V+2VO) +N2ei7TNAt(NAtb0—2V+2V0)>
4

dbo =
(2.100)

d . .
0 SRDpos =1 SR (2.101)

2.4.3.2 Substitutes for an efficient implementation

Every expression used more than once should be calculated in advance.®

The colours mark different levels where a certain value can be calculated; green is a
marker for values that need to be calculated only once per spectrum: 7 = wAt, blue
marks parameter dependency: d =2(vg—v), 5= Atby, r = iAoeid’O and red values have

kT (kB+d)

to be calculated every summation step: x =e In a second step the following

8i is not treated as a factor, as its implementation consists of setting the value as imaginary part of a

number.
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parameters are calculated: e = ¢ NTWVO+d) o — o7 ) — 7 A leading to:
N-1
SRDPOS =—ir (1 + 2 Z /~£+6> (2.102)
k=1
d SRD
——SRD P 2.1
d . N-1
d—SRDpOs =r|2¢ ) krk+Nge (2.104)
Yo k=1
d ~ N—-1
—SRDpos =7 [ 2p > k*k+ N?pe (2.105)
dbg =1
d - A
%SRDPOS =1 SRDpos- (2106)

2.5 Further Remarks

Beneath the monofrequent approach (Sec. 2.3.7), the equations given in the last section

(Sec. 2.4.3.2) are the ones implemented and used for any application described in the

following chapters. Nevertheless some additional insights in these calculations are infor-

mative — like alternative representations or the limit case for by — 0 — and given in the

appendix (Sec. A.2).
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Chapter 3

Evaluation of the expressions

3.1 Introduction

3.1.1 Number of samples per spectrum

In this work a very easy implementation of the Fast Fourier Transform is used ([30], ported
from Pascal to C/C++) requiring the number of samples used to calculate a spectrum to
be N = 2" with n € N;. For this work a few hundred up to several thousand samples are
typically used. The number must not be too small: The following considerations will fail

if N is chosen to be < 2 for example.

3.1.2 Periodogram and Hann window normalisation

The peak height in a spectrum should represent the power in a certain frequency band. In
particular, for a stationary signal it should be independent of N. A representation fulfilling
this requirement is called periodogram [18, p. 212ff]. Additionally the multiplication
with the Hann window function decreases the time domain values. This "energy loss" is
approximately compensated by dividing the values (in the time domain before or in the
frequency domain after the FFT) by the area under the Hann function. Therefore, all

functions derived in Chapter 2 are multiplied with

3

fNorm = WS (31)

in the implemented procedure.

3.1.3 Coordinate transformation to unitless numbers

In general the curve progression in a spectrum (resp. the values in the array of the discrete
Fourier transform) depends on the number of discrete values used for the DF'T and the

density of samples with respect to the progression of the signal in the time domain but
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is independent of the absolute time and sampling rate.! This means that scaling in the
time domain is allowed as long as the frequency domain is adapted accordingly. For the
next sections it is reasonable to divide all frequency variables by Av and thus all time
variables by T', the proof that this scaling combination is allowed is done in Equation 3.2.
The major advantage is that the parameters vy and by become independent of the DFT
specific parameter Av. Another advantage is that dependencies with respect to the dis-
crete raster become easily observable.

Let r be the "continuous index" in the frequency domain. The available discrete values are
located at 7 =i-Av withi € N| 0 <i < N.? A certain frequency can be located anywhere
between two discrete values: The digits before the decimal point now give the information
between which ones it is located exactly. The digits after the decimal point describe how
far it is to the closest discrete frequency.

The following transformed variables are used (it is: Av-T =1 (Eq. 2.3)):

—
* Yr= Ay

e Because the unit of by is frequency per time it has to be divided by % = (Av)? —

bOJ’ = (Abg)Q

e Division of the comb of discrete frequencies by Av leads to: - Av/Av =i so the
scale of the index becomes identical to the one of the frequency (r =v).

e The time t, = % generally runs from 0 to 1.

The transformation is shown for the sine (Eq. 2.45) and the rectangle (Eq. 2.15); the Hann
window function (Eq. 2.16) and the Dirac comb (Eq. 2.18) are transformed analogously

to the rectangle — all their ¢ dependencies are divided by 7', transforming to ;.

b t 1
S'h£Sh(A07b07V07¢07T7t) = Apsin <27T <V0+20t) t+¢0> H(T_2)

b 1
= Agsin <27T (VOJ + % .tq> tq_|_¢0> I (tq _ 2)
:Sh(‘AO)bOﬂ”aVO,Taqu?lvtq) (32)
The mean frequency (and consequently the maximum of the peak in the continuous spec-

trum) is located at ryax = (10, +b0.7/2). We shall see that peaks in the magnitude spectra

are symmetric with respect to the values left and right if ryax € N.

'E.g. the pure values (the amplitudes in a time series) are the same both if a sine with 10Hz is
sampled with 100 Hz and if a sine with 1 MHz is sampled with 10 MHz. Therefore the same applies to its
spectrum as long as it is transformed with the same number of samples.

2In this work an implementation of the DF'T from [30] is used. The negative frequencies are located
above the positive ones (indices run from 0 to g for the positive frequencies; from % +1 to N —1 for the
negative frequencies).
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For artificial signals such as the ones in this chapter the DFT parameters can be chosen in
such a way that Av = 1Hz by setting At = % s, in this case the values of the transformed

and untransformed parameters are the same anyway.

3.2 Curve progression and parameter dependencies

3.2.1 Some plots for demonstration

Some examples are shown to demonstrate the continuous curve progression of the Fguny
expression and the values that are available if the DF'T is performed on an array of values
calculated from an LFS sine with the same parameters. The plots are limited to the
peak in the magnitude spectrum (at positive frequencies) and the surrounding.® Figure
3.1 illustrates the magnitude spectrum of a sine fulfilling the property for a symmetric
peak (v, +0bo,r/2 € N). The ordinate presents the magnitude values |A| of the spectrum,
the division by N clarifies that the proportionality to the number of samples used for the
DFT is cancelled (Parsevals’ theorem). Figure 3.2 shows phase spectra:* The topmost one
belongs to the magnitude spectrum of the previous figure. But also the one in the middle
has the same magnitude spectrum because swapping the begin and end frequencies of a
time interval keeps the mean frequency the same and does not even change the spectral
magnitude. Because of the strong progression between two neighbouring discrete values in
the phase spectrum, the symmetry in the discrete values is clearly visible here (compared
to the magnitude spectrum, Fig. 3.3). The sine of the last plot is shifted by 0.5 Hz to the
right; the discrete points are no longer symmetric.

Figure 3.3 shows two examples demonstrating the influence of by on the spectra. The
bigger |bo| gets, the broader the peak in the magnitude spectrum becomes and the smaller
the oscillations caused by spectral leakage become. In the phase spectra, bigger |bg| make
the blue line to be wrapped more often because of the standardisation to [m; —][.

The phases of the complex spectral values bear valuable information e.g. about the sign
of the start value for by (will be used in Sec. 4.6.2) and to estimate the start value for
¢o (Sec. 4.9) but it is very sensitive to small changes of 1y and by (e.g. see Fig. 3.2).
The next two sections (Sec. 3.2.2 and 3.2.3) show a few systematic plots revealing useful

dependencies for the subsequent start parameter estimation.

31 is the frequency at the beginning of the time interval. For by # 0Hz/s the end frequency after the

time interval T is different. The peak has its maximum at the mean frequency in 7. As mentioned in
Section 3.1.3, in these examples Av is chosen to be 1Hz. Because T'= ﬁ it is 1s and the mean frequency
simply is vg+ 0.5 bg.

4Note that the phases of the complex values vary — there are N phase values in a spectrum with N
samples — and are not identical to the initial phase ¢g of the sine. In the following sections the influence
of the initial phase parameter ¢g on the phases of the complex values is demonstrated and used for start
value estimation later on.
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Log,, (IAI/N)
10/
—1.5;— A 1.0
_210; vg 200.0 Hz
: N 0.0 rad
_25; bp  10.0 Hz/s
3 0 Av 1.0 Hz
““““““““““““ ® V/AV
200 205 210 215

Figure 3.1: Magnitude spectrum of Fg,;,, with the given parameters. Here and in
the following figures the blue dots show the values known by DFT, the red line shows
the continuous function Fgym.
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Left:  the phase of the com-
plex values of the previous plot
(Fig. 3.1). One can recognise
that the continuous function de-
creases monotonously with increas-
ing steepness, but the discrete val-
ues (at integer multiples of Av) are
symmetric with regard to the sides
of the maximum in the magnitude
spectrum at 205.

Left: the spectrum after time inver-
sion (not exactly: the ¢g is not set
to the end phase of the previous ex-
ample, but this would only give a
constant offset):

A 1.0
vg 210.0 Hz
00 0.0 rad

bp —10.0 Hz/s
Av 1.0 Hz

The magnitude spectrum is the
same as in Figure 3.1.

Left: spectrum with slightly differ-
ent start frequency 1 is 200.5Hz,
the other parameters stay the same
(bg is positive).

Figure 3.2: Plots of the phases of complex spectra.
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Log,, (JAI/N) Log,, (|AI/N)
_1; -10
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Figure 3.3: Magnitude and phase spectra with two more peak widths. Left column:

Ap=1.0, 19 =200.0Hz, ¢9 = 0.57, bg = 2.0Hz/s; Av =1.0Hz. Right column: the same
but with by = 18.0Hz/s.
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3.2.2 Details on the spectrum of monofrequent sines

Like before, in the following figures parameters are chosen in such a way that Av = 1Hz,
so the discrete frequencies lie exactly on integer values of v (see Sec. 3.1.3). This also
means that the frequency with a value of (V/2) Hz is also the Nyquist frequency vnyquist,
behind which the negative frequencies begin; further behind 2 - vnyquist = N the spectrum
is repeated completely. A few more frequencies behind that point are shown here for
clarity.

Figure 3.4 shows some interesting facts:

e At the positions of the peak (a), the phases flip three times with exactly 7 (b)-(d).
This behaviour is unique for by = 0, for broader peaks the phase changes between
two discrete values become smaller (or broader which is the same because of the

wrapping to a 27 wide range), see the following section.

e (c) and (d) show the spectrum corresponding to peak located at the positive respec-
tively negative frequencies; their sum is (b). In the separated plots the phases are
constant except for the three values at the peak itself and a single 7 jump exactly

N/2 points (half of a spectrum) behind the peak.

e The initial phase of the sine, ¢g, contributes linearly to the phases of the complex
values:” Because 1 is chosen to be exactly between two discrete values, the phase
spectrum (c) does only consist of the values ¢g and ¢g+ 7 (resp. —¢g and —¢g + 7
for (d)).

e (c) and (d) merge smoothly into (b) corresponding to their magnitude spectra:
Each magnitude peak is symmetric with monotonous increase/decrease meaning
that its weight in the superposition decreases. From some point the weight of the
neighbouring peak gets stronger. At the frequencies: 16 +n-32Hz and 0+n-32Hz
the magnitudes are equal and so the resulting phase is zero because the phase angles

have inverted signs at the same absolute value.

Figure 3.5 (a), (b) shows the behaviour of the spectrum if v is exactly on a discrete
frequency. (a) shows the magnitude spectrum with a linear ordinate scale (for reasons of
comparability to Fig. 3.4 (a), the following figures have a logarithmic scale), so spectral
leakage is hard to see here in general. Anyway, the discrete values (except for the three
values of the peaks) lie in the zeros, which is the reason for the random phases (numerical

6

errors) shown in (b).” Generally changes in vy shift the continuous curve through the

SEquations 2.91 and 2.92 show that ¢g does only rotate the spectrum in the complex plane linearly.

6The samples for plotting the continuous function are obviously gained without ever hitting
VPlot sample = 1 - Av, where discontinuities occur. Otherwise, the phase of the complex value 0+i-0
would show the same noisy behaviour at frequencies on the raster like the discrete values that are taken
exactly at the points meeting this condition. This could have happened already for the plots on the last
figure (Fig. 3.4) as the curve progression is the same (shifted by 0.5 Av).
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raster of discrete frequencies: A comparison of Figure 3.4 (b), and 3.5 (c) shows that the
progression of the continuous phase (red curve) has the same progression but is shifted
by 0.5 Av. Figure 3.5 shows a plot done for 1 very slightly shifted off the raster making
the phases of the discrete values balancing right on a drop by 7.

(d) is a demonstration of the influence of N on the phase spectrum; the curve progression
is very similar. The Nyquist frequency is half of the spectrum above (c) so the distance to
the right between the peak at positive and negative frequencies is reduced. The difference
to the left remains the same because the spectral resolution and the frequency of the peak
remain. This results in periodic repetitions of regions looking the same as before (e.g.
25-39 Hz).

Note that the height of the highest discrete value of a peak in the magnitude spectrum
depends considerably on the distance between 1y and the closest frequency of the raster.

This fact will be picked up in the upcoming chapters.
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Figure 3.4: (a) gives the absolute values of Fgy, with the parameters: Ag=1.0, vp =
5.5Hz, ¢pg =7/8, bg = 0.0Hz/s, N =32, At = (1/N)s; (b) the phase, (c) the phase if only
the peak for positive frequencies is taken, (d) respectively with negative frequencies.
Note that the spectrum is periodic with period 32 Awv.
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3.2.3 Linear frequency shift

In this section only positive by are shown, which simplifies the pairwise comparison. In-
verting the sign of by just inverts the curve progression with respect to v (see Fig. 3.2;
the peak in the negative frequencies has inverted signs for the parameters, so every plot

shown here for a complete spectrum is also an example for a negative by).

Figure 3.6 shows the spectrum of an LFS sine (Fgyy) for symmetric peaks (because
Av = 1Hz, the mean frequency vg+1/2-by/Av is integer and thus on the raster of discrete
frequencies: n-Av; n € N). (a) shows its magnitude spectrum. First of all one can
observe that the magnitudes never become zero (in contrast to the case when by = 0,
for vy =n-Av, Fig. 3.5 (a)). However, the continuous spectrum indicates that spectral
leakage is significant (with growing by the sidelobe peaks get relatively smaller while the
peak itself broadens, see magnitude spectra in Fig. 3.3). (b) shows the phase spectrum,
the spectra at the bottom are shown for reasons of clarity: (c¢) contains only the peak at
positive frequencies, (d) has a different phase in order to shift most of the values closer
to zero to avoid the wrapping at +m. It is important to notice that the phase is never
really constant, behind the three peak values the phase smoothly merges into a plateau.
Comparing (c) and (d) also illustrates that the progression does not change if the phase
parameter is changed; ¢g acts just like an offset to the phases (already mentioned in the

last section).

Figure 3.7 shows two more examples of phase spectra for larger by. Because of the small N
(= 32) one can easily recognise how the phase spectra superpose: The phases are weighted
with their magnitudes; no matter whether the surrounding peaks of the negative spectrum
are present or not, the curve progression close to the peak at positive frequencies looks
very similar (compare e.g. (a) and (b) at £6Hz).

The larger by becomes the slower the decrease in the change of the phases gets (see Fig.
3.7 (¢), (d)). Because the phases are 27 periodic, one can add or subtract an arbitrary
integer multiple of 2. Thus, in (a), one can take the three phases of the discrete values
around the first peak (5.0, 6.0, 7.0Hz) and subtract 27, analogously 27 can be added to
the phases around the peak in the negative frequencies (behind N/2); the result is shown
in Figure 3.8 (a). The phase spectrum below (fig. 3.7 (c)) is treated in the same manner
and is shown in Figure 3.8 (b). If the peaks become broader, multiples of 2 7 are required
to unfold the peak in the phase spectra and the following rule is applied for positive by:
Subtract multiples of 2 7 as long as it is smaller than the previous value and as long as the
difference to the previous value is smaller than 7. For negative by all signs are negated.
For the subsequent values the complete rule can be inverted meaning that with differences
< 7 the phase unfolds similar until it asymptotically reaches the same constant value as
previous to the peak. In this way the broad peek, which was already shown in Figure 3.3,

is unfolded (c). (d) includes the same spectrum, but here the inversion is omitted — no
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matter the actual value, (for positive by) multiples of 2 7 are subtracted as long as the
current value is smaller than its precursor. The phase continues to drop monotonously

" The property, that the phase

to reach asymptotically the constant slope: 2w per Av.
spectrum (of a peak in the magnitude spectrum) can be unfolded to form a single peak
whose direction depends on the sign of the by and that grows with increasing |bg| will be

important to gain the start values (Chap. 4).

"This means that (for a pure LFS sine signal) around a peak in the magnitude spectrum two neigh-
bouring values never have small phase differences. Note that in magnitude spectra, even equal values can
occur by the combination of v, and bg . if the theoretical maximum of the peak is exactly between two
discrete frequencies.
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Figure 3.6: (a) gives the absolute values of Fgy, with the parameters: Ay = 1.0,
vo =4.75Hz, ¢9 = /8, bp = 0.5Hz/s, N =32, At = (1/N)s; (b) the phase, (c) the phase
if only the peak at positive frequencies is used, (d) is like (¢) but with ¢g = 9/87.
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Figure 3.8: Utilisation of the 27 periodicity of the phases of complex values; partially
unwrapped phases of the first N values (dashed lines): (a) and (b) is equivalent to
(a) and (c) in Figure 3.7. (c) is an example of the phase spectrum with a large by
(= 18Hz/s;, Ag=1.0, vp =200.0Hz, ¢9=0.57, N =512, At = (1/N)s) shown in Figure
3.3. (d) shows what it looks like if the phase is not reversed at the frequency of the
peak in the magnitude spectrum.
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Chapter 4

Start values for the sine fitting

4.1 Introduction

For a successful fit good start values for the parameters of the sine expression are required.
These have to be estimated from the (complex) spectrum. In the same way as time-domain
signals superpose linearly, spectra do. Assuming a typical spectrum, the highest values of
a peak are the least influenced by noise or the tails of other peaks, so it is reasonable to
evaluate the strongest values of the strongest peaks first. This must be balanced against
the fact that the influence of noise statistically becomes less the more values are included
in the evaluation.

It is reasonable to begin with the start value for by, because all the other parameters
depend on this one: The amplitude corresponds to the power in a peak; the peak width
is needed to estimate the spectral values contributing to the peak and therefore need to
be summed up. By construction, the frequency is taken at the beginning of the interval,
whereas the maximum of the peak is at the mean frequency, so again the width is necessary
to determine 1. Finally, the phase strongly depends on the parameters, as shown in the
preceding chapter (Chap. 3).

In order to systematically construct test data Gaussian white noise (GWN) will be utilised.

Its implementation is described at first.

4.2 Gaussian white noise

Later on, the start value estimation must be proven to be stable with respect to noise.
For this reason, different levels of Gaussian white noise GWN will be added to the data of
a pure sine. The fit will be performed to the strongest values of the peak. In this section
it will be shown that the magnitude of a peak is not only proportional to the amplitude
of the sine, Ag, but is also a function of the linear frequency shift by (and on a small scale

even of 1). It is reasonable to conduct the evaluation with frequency independent noise
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that is roughly adjustable to a certain magnitude with respect to the peak height of the
sine.

The GWN for the time domain is created by filling an array with complex values of
the same magnitude but random phases and transforming it via inverse fast Fourier
transform (IFFT) without subsequent multiplication with an inverse window function.
Consequently, the spectral density is constant but the phases are random.

For all signals in this work the FFT is applied after multiplication with a window function.
In order to get a comparable spectrum of the GWN, the time domain array is multiplied
with the Hann window function before the application of the FF'T. Because the applica-
tion of the Hann window function causes each spectral value to become a weighted sum
including its direct neighbours (Sec. 2.3.3), the resulting magnitude for this value depends
on the phase relations among these three summands. Therefore, the resulting magnitude

spectrum is not perfectly flat but fluctuates with a fixed maximum magnitude.’

4.2.1 Adaptation of the noise level to achieve a fixed ratio to
the peak height

In order to analyse the influence of noise, its strength should be adjusted relatively to the
peak magnitude of the spectrum of an LFS sine. For this the dependency of the peak

height on the various parameters has to be estimated at least.

The peak height in the magnitude spectrum is obviously proportional to Ag (cf. Eq. 2.95).
Thus, as the dependency on this parameter is known, it does not need to be analysed any
further. The same argument is valid for the initial phase ¢g: For a single peak, ¢y causes
rotations of the values in the complex plane and does not change the magnitude spectrum
(cf. Eq. 2.11). The N dependency is removed by the periodogram normalisation. The
dependencies on the parameters by, and vy, are shown in Figure 4.1 (a). Larger values
for |by,| cause the power of a sine to be spread over more spectral values, reducing the
height of each. 19, determines the peak position on the raster of discrete frequencies,
causing the spectral leakage to distribute more or less power into side lobes. Its influence
is reduced with increasing |bg | (Sec. 3.2.3). Because of the symmetry with respect to the
sign of by, the negative values can be joined to the positive ones, resulting in plot (b).
The adaptation does not need to be of high quality which is why a function for a rough

compensation is gained from a simple exponential fit:

A(bg,) = Ag-0.32 - Exp[—0.061 - |bg.|] +0.091. (4.1)

1One could be confused by the way the spectrum of GWN is gained here: An artificial spectrum
is created and transformed to the time domain, only to transform it back to the frequency domain.
The detail is: Only for the second application of the FF'T a window function is used, therefore the two
transformations do not cancel each other.
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This equation gives a roughly adjusted amplitude for the GWN. In the by, range shown
here, the adjustment reduces the variation of the peak magnitudes from a ratio of around
6.0 to 1.3.2 The compensation is implemented in such a way that the noise amplitude
can be adjusted for each value of the linear frequency shift so that the factor between the
highest value of the peak and the noise background is roughly constant.?

The adaptation is demonstrated in Figure 4.2. Here, three examples are given; the ratio
between the level of the GWN and the highest value of the peak is roughly the same,
independent of the number of samples used or the amount of the linear frequency shift.*
The initially mentioned influence of the Hann window function on the GWN is clearly
visible; without the Hann window, the level of the GWN would be constant (except for

regions with significant overlap with the values of the peak).

2The value of 6.0 results from a comparison of a spectrum with |bg ,-| = 100 (magnitude of 0.07) with
bo,» = 0 (magnitude of 0.42). 1.3 is the strongest quotient of the fit function and the values (]bg,-| = 100:
0.09/0.07).

3A detail to keep the statement given in this work consistent with the implementation in our evaluation
software: To get the real amplitude of the GWN, the function A(bg ), Equation 4.1, is additionally divided

by 1/%. This includes two factors: Firstly, the general normalisation used in this work (namely the

periodogram and the Hann window, Sec. 3.1.2). Secondly, the inversion of an additional normalisation
(by the division by /N, in the function SetGWN()).

4The magnitude of the generator spectrum is constant at a certain value A. The resulting spectrum
is the same but convolved with the spectrum of the Hann window function, meaning that each spectral
value is divided by 2.0 and becomes superposed with a quarter of each of its two neighbouring values.
Depending on the three phases, the resulting magnitude value is in the range [0.0; A]. Therefore, the
upper limit A can still be used to describe the level of noise.
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Figure 4.1: Spectra of pure sine functions are generated with the given parameters.
14 values for the frequency (4 fixed, 10 random) and 205 values for the linear frequency
shift (5 fixed, 200 random) are combined, resulting in 2,870 plot points. The scattering
for small values of |bg | is the result of spectral leakage. (a) depicts the magnitude
of the spectral value at iyfax (the highest value of a peak) as a function of the linear
frequency shift by ,. (b): The symmetry allows the forming of the absolute value for
bo . The fitted function (Eq. 4.1) is illustrated in green.
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Figure 4.2: Demonstration of the magnitude adaption for Gaussian white noise
added to the LFS sine: The level parameter is set to 10%, which means that the
strongest magnitude values of the noise should roughly be 0.1-|A[ipax]|- The mantissa
holds no frequency values because for all the plots the data is illustrated to vNyquists
that is 512Hz for the black and the red lines and 4,096 Hz for the green line. The
green and the red line have the same linear frequency shift so their peak height is
the same; nonetheless the green peak appears to be narrower because of the increased
frequency density. A comparison of the red and black line demonstrates that the same
seed for the random numbers is used.
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4.3 The peak width

There is no obvious definition for the width of a peak as it stretches infinitely; nevertheless
it is a fundamental property of a peak, which will be used repeatedly. In this work, the
peak width is defined as the difference between the two frequencies enclosing the peak and
fulfilling the condition that the magnitude at the boundary frequencies has dropped by
50% compared to the peak value at imay. This choice of the full width at half maximum
is relatively arbitrary. The function will be fitted to the spectral values in this range.
Setting this threshold to lower levels would increase the number of values for the fit,
possibly increasing its quality. But the additional values are of lower magnitude and will
be more strongly influenced by noise and potential neighbouring peaks, thereby reducing
the fit quality.

Typically, in the discrete magnitude spectrum, the frequency values at which the mag-
nitude has dropped below 50% have to be interpolated. A linear interpolation between
the value below and above this threshold gives the virtual continuous index values (r,
Sec. 3.1.3) for the left (ro.5 1cf,) as well as the right (7.5 rignt) passages through the thresh-
old value. The peak width is:

TW = 70.5 right — 0.5 left (4.2)

In addition to the inaccuracy produced by the linear interpolation, another error occurs
when determining the 50% level: The magnitude at imax depends on vy ,; this dependency
is illustrated in Figure 4.3. Its strong influence on narrow peaks suggests a compensation
for a by estimation from the peak width, whereas its decrease with increasing |bg | allows

a simpler approach for broader peaks.
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Figure 4.3: Plots demonstrating the peak width (Eq. 4.2) as a function of by ,. (b) is
a detail of (a) illustrating that for small |bg | the peak width depends on its position
with respect to the raster of discrete frequencies. Variation of vy ; shifts the magnitude
peak linearly on the frequency axis, leading to periodically fulfilled symmetry relations
which is clarified by the demonstration of three examples: Red: v, = 256.0, green:
v, = 256.25 and black: vg, = 256.5 (for by, = 0, the two extreme cases have already
been shown: Fig. 3.4 (a) demonstrates the broadest possible peak with its maximal
influence of the spectral leakage (black), whereas Fig. 3.5 (a) comprises the narrowest
peak with vanishing sidelobes (red)).

4.4 Interim remark on start value determination

During the development of this algorithm a sign flaw occurred in a deviation, leading
to a more unstable behaviour of the fit routine. This could be compensated by using
exceptionally good estimates for the start values. For this reason, additional effort was
invested, making the start-value estimation much complexer. As we shall see later, the
fit — assuming the correct equations are implemented — is very stable and most of this
additional effort is of reduced usefulness. Additionally, the old approach estimates the
parameters by evaluating only the strongest three values of a peak; approaches using a
flexible number of values are much more robust when applied to noisy data. For real data,
the old and complexer approach performs better only for small values of |bg |, that is for
narrow peaks. Nevertheless, since these complexer procedures were already implemented
and since they increase the accuracy, they are still used in the final algorithm. Considering
that the description of the procedures is interminable and they are at the same time only

used for narrow peaks, they are briefly explained in subsections where needed.
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4.5 The parabola approach

Figure 4.4 shows three examples with different values of by. A Gaussian function and
a parabola are fitted to the highest magnitude values. One can see that the Gaussian
fit models the highest magnitude values significantly better. Nonetheless, the parabola
is used in the following because a direct calculation of its parameters — without another

non-linear fit — is possible and the deviation is compensated for afterwards.

4.5.1 Parabola calculation

The parameters are calculated with the objective of minimising the sum of squared devi-

ation.” The expression for the parabola is:
y=a-2’+8 v+~ (4.3)
Then the error of the i-th value is:
ei =yi—(a-zi+ Bz +7) (4.4)

The latter expression is squared and summed up for all values. The derivatives with re-
spect to the parameters must be zero (minimise deviation) so three equations with three
parameters can be used to calculate the best values easily.® For most of the upcom-
ing applications, the transformation to the vertex form is advantageous, providing the

appropriate parameters:
y:a(:v—l—b)2+c (4.5)

Applied to data in Figure 4.4, —b represents the frequency of the vertex and c its value;

a is a measure of the width of the parabola.

5The template for the implementation can be found in [35].

6Squaring causes summands with powers of = up to four which can become big for high frequencies
(z is the frequency, or to be exact it is the frequency in units of Av as the fit is done in the index space).
To avoid summing up values with strongly different magnitudes, in this approach an offset is added in
the form of a reduction of each frequency value (by the frequency of the maximum iyfax) and therefore
this calculation is centred around zero. Concluding, the result is transformed into the vertex form and
the offset is added.
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Figure 4.4: Magnitude spectra: Fit of a Gaussian function (orange, dashed) and
a parabola (green, dashed). Red: The continuous function Fgyy,, blue: the discrete
points. Especially in (b) the Gaussian curve fits significantly better to the data.
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4.6 Start value for by

According to the definition of the peak width (Sec. 4.3), the range of magnitude values
at discrete frequencies within rvw is chosen and the parabola parameters a, b and ¢ are
determined. a. = a/c can be understood as the "normalised curvature” and is used to
estimate |bg,|.” Figure 4.5 shows a. as a function of the input |bg,| for synthetic data
without noise. For |bg | <5.0 a parabola is fitted to the data, for larger |by .| an exponen-
tial fit is done with the objective of minimising the deviation for the logarithmic values,
in order to get a good result, especially for small values of a.. This is reasonable because
of the small slope for big |bg,| and the small absolute value for a. in that region. Since
ac is known and the start parameter for |bg .| is to be estimated, the equations in Figure
4.5 are inverted, including the threshold values distinguishing the equations used:

0.0 ae > 0.4509
bosl =+ /22 + 5 — £ — \/GI50— 143.05-a, +0.11302 0.4509 > a. > 0.2840
exp (La;*d) = exp (—0.5001 - In a. + 1.0596) ac <0.2840

The value of 0.2840 is used as the inverted threshold (|bg .| = 5.0, Fig. 4.5) to decide which
curve is to be used.® This approach is appropriate for broad peaks because it includes all
spectral values within the peak width and thus should be reasonably robust with respect
to noise. It was demonstrated, that the influence of the peak position on the raster of
discrete frequencies on the peak width increases with decreasing |bg,| (Fig. 4.3). The

next section describes an approach for compensating this effect.

4.6.1 A more accurate approach for small peak widths

If rw (Eq. 4.2) is <4.0, a different approach to estimate the start value for |bg,| is used
in order to compensate the increasing influence of the spectral leakage for decreasing
|bo.»|. For narrow peaks, Figure 4.3 (b) shows that two curves are modulated: Mainly, a
quadratic increase of the peak width with |bp .| is observable. Additionally, a modulation
with a triangle wave of decreasing amplitude is visible. The latter (as opposed to the

former) depends on the position of the peak on the raster of discrete frequencies (see the

"The parabola parameter a is proportional to the amplitude, which is not useful. A norm height
would be more suitable. As this is not available, the vertex height of the parabola proves to be the best
alternative. Therefore a is divided by c for this application.

81t shall be described that for narrow peaks a different approach is used but just in case that a. > 0.4509
occurs, by, is set to zero to avoid invalid solutions (negative value under the square root in the middle
equation) within the implementation. This case could occur since the two calculations are different: if
the peak width is so wide that the parabola approach is used, the subsequent determination of parabola
parameters could principally produce a big value for a..
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Figure 4.5: Normalised parabola curvature versus normalised LF'S parameter. 3,564
spectra of sines are generated by combination of 11 x vy, € [199.5;201.0], 54 X by, €
[—100.0;100.0] and 6 x ¢g € [0;27]. Ag=1.0, N=1,024, T = (1/N)s — Av = 1.0Hz.
According to the peak width (Sec. 4.3), the magnitude values of each peak are eval-
uated to obtain the parameters of a parabola (Sec. 4.5.1). The continuous coloured
lines belong to the two functions which are fitted to the curve progression. The errors
of the fit parameters are gained by GnuPlot (standard error of the regression).
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Parameter ‘ Fit results

m 33.503 + 0.255 (0.76%)
a -64.792 £ 0.416 (0.64%)
b -0.39657 £ 0.03252 (8.2%)

Table 4.1: Fit results for the function: |by,|(r{F™) = /m-r{H™" +a+b.

different curves in Fig. 4.3 (b)). By evaluating the degree of asymmetry of a peak, a
correction to the real position of the peak (ry\ax) can be estimated.
The difference between the magnitude values of the two neighbours closest to the peak is

calculated and normalised by a division by the magnitude of the maximum value itself:

dNorm _ |A[imax—1]| — |A[imax+1]|

Mag — |A[imax] | (46)

Since the positions on the discrete raster lie equidistantly, d%%%m is a periodic function
with respect to shifting the peak on the frequency axis. Furthermore, with an increasing
peak width the two neighbours tend to become equal — meaning that
dyfoa™ ——— 0. (4.7)
|b0,r|ﬁoo
These two properties are exactly the ones needed to approximately compensate the tri-

angle modulation by linear addition of the correction:
P =rw (10— scate- A" (438)

For synthetic data, all parameters except for xgcae are known and thus it can be deter-
mined by rewriting the Equation 4.8: xgeale = 5.9746.”

Finally, the quadratic increase of |by | with increasing r{{"" has to be handled. For real
data the |bp| parameter is unknown, so — compared to Figure 4.3 — the axes are swapped
and a square-root function is fitted. Table 4.1 gives the fit results. Consequently, |bg | is

set to

[bo.r| = /33.503 g™ — 64.792 — 0.39657 (4.9)

if 7901 > 1.9386 or, if otherwise, to |bg | = 0.0 in order to avoid imaginary solutions.!”

9The scaling is independent of the parameters, but for the sake of completeness, the following parame-
ters are used: N =1,024, At =0.1-(1/N)s, therefore: Av=10.0Hz, o =100.25- Av, ¢ = 0.0, Ag = 50.0,
bo is systematically varied in steps of 2.0Hz/s, in the range of [0.0Hz/s;1,000.0H2/s]. The value of zgcale
was gained before the analysis was performed with transformed coordinates (Sec. 3.1.3), for by ,, this
corresponds to a step size of 0.02 and a range of [0.0;10.0]. For the 501 values the mean value for zgcale
(according to Equation 4.8) is gained.

10This is an additional case demanding |bo,»| = 0.0. This is not in conflict with the description given
in the last section (Sec. 4.6): there, the parabola parameters are analysed, whereas here, the peak width
(Sec. 4.3) is evaluated. Typically, both follow the same trend, but to avoid invalid solutions or even
software crashes, this condition is double-checked.
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Figure 4.4 indicates that the parabola fit in order to estimate the mean frequency of a

peak is imprecise for narrow peaks. With the estimated value for |bg ,| and a quantitative

measure for the symmetry of the peak dlltl/[‘;rgm, a corrected position of the peak is gained
by a parabola fit:'!
Vax = (—0.026793 |b0,r’2 +0.055348 |bg,-| —0.63619) dﬂ%@m + I Max; (4.10)

which will be useful when estimating the start value for v .. The correction to the discrete

IMax amounts to tenths of Av.

4.6.2 The sign of by

In Section 3.2.3 (p. 67), it was described that the slope of the phase as a function of
frequency is exactly 7/Av at the mean frequency of the LF'S sine. Furthermore, it was
demonstrated that the slope of the surrounding values deviates the more from that value,
the bigger |bo | gets. And finally, that the sign of by, determines the sign of the deviation
of the slope. Because the phases are 27 periodic, it is somehow absurd to discuss whether
the slope is greater than w. But, assuming the slope is always in the range of m, 7
can be subtracted, leading to a rather flat curve, where it is meaningful to analyse its
progression. This is demonstrated in Figure 4.6: Starting with the phase of the strongest
value in the magnitude spectrum (at imax), the two differences to the neighbouring values
are taken and averaged. 7 is subtracted and the result is a point-symmetric curve with
the important property that the sign of the value is the same as the sign of the by used
to create the spectrum. Random parameter combinations are used; (a) is without noise
and limited to a range of by, = £30. For this case, this works reliably. In (b), 20% GWN
is added; the spreading of the values can lead to the wrong sign: The black dots have a
low absolute value by themselves, especially for large values of |bg |, and thus a relatively
small amount of noise can change the three phases of the spectral values at the maximum
in such a way that the wrong sign would be assumed (the cloud of black dots extends to
both sides of the zero line). In the section referred to above and especially in Figure 3.8,
one can see: The farther one veers away from the maximum, the greater the difference in
the slope of m/Av becomes. Thus, for broader peaks, it is absolutely advisable to include
more values. In the same way, differences between the neighbour and the following next-
neighbour values are taken: 7 is subtracted and the average is plotted. This yields the
red and finally the green values in (b).

Since a correct estimation of the sign for bg is crucial for the fitting, relatively more
effort is put into its reliability. In order to estimate the most probable sign of by, all
values in the range of the peak width rw (Sec. 4.3) are taken into account. Each phase

difference between two neighbouring values is weighted by division by the magnitude of

U The relative errors are: quadratic term: 40.025%, linear term: +0.39%, constant term: 40.23%.
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the respective outermost value. These differences are added (with inverted signs for the
results gained from the right side of the peak) and finally, the sign of this sum is used as

a reliable estimation of the sign of by.
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(a) demonstrates the mean of the two differences between the phases
at inax—1 and iyax as well as between iyax and inaxs1 as a function of the input
bo,r. 10 random frequencies (100.0 < v, <120.0) x 10 random phases (0 < ¢ < 27)

x 100 random linear shifts (—30 < by, < 30) are combined (10,000 dots)

. The sign
of their values is the same as the sign of by,. Analogously, the values for (b) are

generated. Here the range for 54 random |bg,| is enlarged to (—100 < by, < 100),
additionally, Gaussian white noise with a relative level of 0.2 is superposed. The
black dots are similar values to the ones in (a). If one more step to each side is taken
into account (namely the phase difference between neighbours of the maximum and
their neighbours) and the mean is taken, the red dots occur. Green is again one
step further and therefore the mean value from six differences. For narrow peaks this
means too many values are evaluated — the outer values are dominated by noise —
which is why the green points spread greatly for small values of by,

Figure 4.6:
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4.7 Start value for v

If the condition allowing for the employment of the parabola parameters is met (ryw > 4.0),
then the vertex of the parabola (parameter b) is utilised as an estimation for the maximum
of the peak in the magnitude spectrum and ryp,y is set to —b (Sec. 4.5.1). Otherwise, for
narrow peaks, the spectral-leakage corrected rifts. (Eq. 4.10) is used to estimate the start
value for the frequency:

1
T (a1)

4.8 Start value for A

Parseval’s theorem can be interpreted as: the total energy contained in the time-domain
signal summed across all of time 7T is equal to the total energy of its spectrum summed

12" Consequently, all magnitude

across all of its frequency components [11, Sec. 8.12].
values in the spectrum should be considered ideally. But if the data consist of more input
than just a single sine, the lower the magnitude of a value is, the more will noise and
other signals contribute. Like before, it makes sense to focus on the highest values. In
this work, the magnitudes of the highest three values are summed up as a basis for the
spectral power of a peak.'® The broader the peak is, the relatively less of its power is
considered in this approach. 30 v x 500 by values (up to |bg,| = 300) were calculated
and used to fit expressions to their progress (similar to Fig. 4.5). In Figure 4.7 a small
fraction of these values and the fitted function are illustrated.'

Figure 4.8 depicts the corrected values versus the real by, values. Ideally, all values are
1.0, instead the error is less +3 % or -5 %. However, this is absolutely sufficient for the

robust fit parameter Ag.

121f a window function is used, this holds at least approximately if the spectrum is additionally nor-
malised by the window integral, see Section 3.1.2.

3Due to the character of the Hann window, there are always at least three high values (Sec. 2.3.3 or
Fig. 3.2.2). The estimation accuracy for broader peaks could probably be increased if more values were
included. The parabola parameter ¢ (Eq. 4.5) seems to be particularly promising. But since no single
case could be found in which an improved start value for the amplitude improved the fit result and (at
most) only a few iteration steps could be avoided, a further optimization is not pursued.

M Pirstly, the range for |bo, | is limited to 30, secondly, only every seventh value is represented in order
to limit the amount of dots in the figure. (Seven is chosen because it is coprime to 30 and 300. Thus,
one can be sure that every by and vy value shows up if it is combined systematically)
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Figure 4.7: The sum of the magnitudes of the three highest values |A;,, —1]+
| Ayl + [Aiyae+1] s plotted versus the input parameter by,. 500 by, values
(€ 10.0;300.0]) and 30 vy, values (€ [100.0;120.0]) are combined for the fit (for all
combinations, the sine input Ag = 1.0 and ¢ =7/2, N =1,024). For by, < 10.0 a
polynomial of second degree is fitted, for greater values an exponential decline.



90 Start values for the sine fitting

1.03 T T T T T T T T

1.02 |, .

101 f

0.99 ¢

Start Input
AO / AO

IS N
0.97 | v

096 | .

095 I I I I I I I I

0 5 10 15 20 25 30 35 40 45 50
bInput
0,r

Figure 4.8: This plot demonstrates the estimated start parameter Agtart as a func-
tion of |bg,|. The corrected start values for A5 (Fig. 4.7) are normalised by division
by their corresponding input Ay.
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4.9 Start value for ¢

4.9.1 Parabolic phase fit

In Chapter 3 (esp. Fig. 3.8 (d)) it was demonstrated that a realignment of the phases can
lead to a monotonous, smooth progression with the slope continuously changing from 0
to 27/ Av (or vice versa, depending on the sign of bg). At the point where the frequency
is exactly vy, the slope is 17/Av. An example in which a straight line with the slope
1w /Av is subtracted from the phase spectrum is given in Figure 4.9. The easiest way how
this can be achieved is by adding (or subtracting) 7 to every second value. In this figure
the phase at iy is subtracted from the phase spectrum for clarity.'” Beginning with
the value for ipfay, the nearest values to the sides are decreased by 2 if the difference
is bigger than 7 (resp. increased by 27 if smaller than —m). This is represented by the
blue lines. By comparing the altered values with the original phase progression one can
see that the altered curve is smooth. For bigger values of by, the smooth interval can be
used to fit a parabola to it: The position of the vertex may be used to determine vy, its
width to determine by (see also 4.6.2). The phase may be determined by the height of the
vertex. Therefore, the slope of the phases may also be appropriate to find all the start
parameters except for Ag.

In this work, only the phase is estimated by the above mentioned approach because fitting
a parabola to the magnitude values is more reliable; the phases are very susceptible to
noise and other superposed signals and, in particular, this approach fails for by ~ 0 (see
Fig. 4.9 (c)).!0

A parabola cannot represent the real shape of the curve progression: for positive by the
slope of the phases increases from 0 to 27 /Av (vice versa for neg. bg), so to the left and
right of the peak it becomes asymptotically constant (e.g. see Fig. 3.8 (d)). Subtraction
of a line with with the slope 17/Av does not change this behaviour. Per definition, a
parabola has a linear increase of the slope. Therefore, the fit will contain a systematic

error; its suppression is described in the following.

1. A line may be added to a parabola only to result in another parabola. Therefore,
the addition of 7 to every second phase value is omitted. This was done only for

the plots in Figure 4.9 to clarify the ansatz.

2. Beginning with the phase closest to ryax (usually close to or exactly the same as

iMax: the location of the local magnitude maximum in the given spectrum) the

15Tn doing so the ¢g dependency is eliminated. The phase parameter ¢g contributes linearly to all
phases in a peak (if the peak at negative frequencies is neglected, otherwise they superpose, Fig. 3.4 (b)).

16The mentioned approach could be used as a second, very sensitive way to estimate the start param-
eters. In the future multiple approaches may be implemented in parallel to increase the start parameter
quality, potentially reducing computational effort during the fitting.
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Figure 4.9: Spectra with N = 1,024 samples; the abscissa depicts the frequencies
in units of the value index after subtraction of iyj. The magnitude (right axis) is
illustrated in black, it is normalised to the magnitude at iyjax. The red lines represent
the phase (left axis); the blue lines represent the phase after the application of the
realignment as described in the text. The green dots show the phase, with the phase
at the magnitude maximum subtracted, in the region without phase jumps, where
admissible (in (a) and (b)), a parabola is fitted.
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phases to the sides are aligned by addition of +n 27 (n € N) in such a way that they

monotonously rise to the sides.!”

3. The fit is done as described in Section 4.5.1. The line with a slope of 17/Av
ignored (item 1.) is now considered by adding 7 in Equation 4.3 to the linear
progression: 3 — Norm[3+7].'® Subsequently, it is transformed to the vertex form

2
y=a(r+b)" +c.

4. Assuming the slope in the direct vicinity to rypax is at a constant 17 /Av, the adap-

tion to the raster is done by linear interpolation:'”

ngemp =C— (TMax - LTMaX + 05J) x (4'12)

5. Finally, a linear by dependency is compensated. The derivation of the following
equation is shown in Figure 4.10. Corresponding to the freedom to add n- 27 to the

phase, the axis intercept is reduced to smaller values:?’

GTemp + 0.784523 - bitart 4 0.878841 if bt >
6 = (4.13)

D Temp +0.784221 - bt +2.255041 it pftart <

The axis intercept for either one of the cases results in approximately 7 minus the

axis intercept of the other one.

For signals without noise, this works well as demonstrated in Figure 4.11. In the ideal

case, the points would lie on a line through the origin with slope 1.0.

4.9.2 An approach for small |b, |

In Figure 4.9 it is demonstrated that the parabola approach as described above (Sec. 4.9.1)
fails for narrow peak widths. This subsection gives a brief description of the procedure
used in this case.

One can use the phase at iy, to estimate the one at ryax, using the slope of the phase

here. Especially for small |bg | values, the slope (phase shift per Av) varies and a parabola

"They can also be aligned to monotonously falling. However, this does not change the result.

18 Arbitrary multiples of +27 can be added to the phase without changing the mathematical meaning.
In this context the Norm|[¢] function limits the range of ¢ to | — m;n].

19The Gaussian bracket (or "floor”) gives the largest previous integer to ryrax (0.5 is added to round
off correctly, the common "rounding” function includes this correction). This is subtracted from rypax
itself, meaning that only the digits after the decimal point remain. As r is the ”continuous index” of
the frequency scale, this is the direct measure for the deviation of the ryax from the raster of discrete
frequencies.

20When looking at figure 4.10, the y-intercepts appear to be identical or at most have an insignificant
difference. However, the phase values of the ordinate may be limited to a range of 27, thus, in relation,
the difference in the y-intercepts is not at all insignificant.
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b = 242539 £3.437-107% (0.01417%)
If bor > 0.0: G5 = rernp — (k- b5 + 1)

ko =—0.784221 =+8.541-107° (0.01089%)

I = 228777 +4.011-107% (0.01753%)

Figure 4.10: Plot demonstrating the linear dependency of ¢remp on by . Ag = 1.0,
¢0=0.0, Av=1.0Hz, N =1,024; 8 vy, values are combined with 50 by ; values within
intervals of a width of 5.0 at four different regions. Because of the freedom to add
n- 27 t0 ¢Temp, the right alignment of these values would be a lengthy process. One
could write a procedure for this task but I rely on the linearity. Firstly, the bg
values were chosen so contiguous that no hidden dependency should remain unrecog-
nised. Secondly, a second package for each linear fit was used, exhibiting excellent
correspondence to the fit curve progression. Thirdly, subsequent tests confirmed the
correctness. Utilising packages allows the usage of few different alignments for sev-
eral values. Both lines are plotted in both fit intervals to demonstrate their parallel
curve progression. In this representation the intercepts appear to be similar, but their
difference is significant.
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Figure 4.11: The estimated phases are plotted versus the input ¢g. For this purpose,
11 ¢, 18 bo » (|bo,r| <100.0) and 11 v, values are combined to generate 2,178 spectra
of sines. If the peak width (Sec. 4.3) results in more than four values representing a
peak, the described parabola approach is used to estimate the phase.

can be fitted to this progression (see Fig. 4.6 for small positive or negative by, values).
Due to the symmetry, only positive values are evaluated, the fit ranges from 0 < by, < 8.

The result is a function for the local slope mj.:

Mioc(bor|) = a-|bor|? +b-|bor| +c with:
a =—0.0114008 +8.113-10F (0.07116%)
b = 0137131 +6.478-105 (0.04724%)

¢ =-314773  +1.176-107% (0.003736%)

The deviation between the closest discrete frequency and the estimated peak location is

(analogous to Eq. 4.12)
rdiff = "Max — ["Max +0.5] (4.14)

The phase at r\ax can be estimated by linear interpolation:
¢TMax = ¢iMax + Tdiff - Mioc- (415)

Analogously to Equation 4.13, the start value for ¢q is gained by compensating for the

linear dependency on by ;:
QbTempZ =m:- bOﬂ“ +b (416)
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Figure 4.12: Plots demonstrating the estimation and fitting behaviour for the phase
parameter under the influence of noise. The input value is fixed at ¢g = 0.0, 15 values
for bo, and 11 values for vg, are chosen randomly and combined (resulting in 132
dots). (a) 5% Gaussian white noise; (b): 20 %.

with

m = —0.768408 =+£1.157-107% (0.1506%)
b = 234881 42.019-102 (0.08596%).

This approach was developed before the parabola one (Sec. 4.9.1) in which two linear
fits are applied depending on the sign of by,. Here, one common fit is conducted and a
correction with respect to the sign of bg is performed subsequently. This is less accurate

but sufficient for the small range of |bg | this approach covers.

—0.428352 if bgtart > 0

¢8tart - ¢TM3X - ngempZ + (417)
0.286399 if bRt <0

4.9.3 Subsequent phase adaptation

Figure 4.12 shows examples for the start parameter estimation and results of actual fitting
of ¢g with two levels of Gaussian white noise. One can see that this approach is highly
vulnerable to noise. Ideally, all values should be centred at (0.0;0.0), because the phases
of all input sines are zero. Two results should be pointed out: Firstly, even for low levels
of noise the estimated phases are likely to differ from the input ones and these differences

seem to have no impact on the fit result (if the fitted ¢g is # 0.0, one could expect an
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alignment along the line through the origin with slope 1.0). Secondly, the fitted values
are likely to be remarkably different from the input values.

The parameter ¢ is the initial phase of the sine function in the time domain, whereas the
start parameter estimation can only be performed in the spectral domain, which includes
the complete data interval. Small changes of either vy or by will hardly change the first
period in the time domain, but, if the spectral domain is fitted, especially the peripheric
regions in the time domain will change. The higher the level of noise, the less precise
these parameters will be estimated and therefore the more the phase is going to change
during the fitting process, regardless of how well the start value fits to the estimated set
of the other start parameters.

To better understand this this behaviour, it was analysed how the start phase influences
the fit result by taking a GWN level of 20% and the estimated start values as described
in this chapter. Additionally, the fixed phases n - %’T, neN, [0 <n <7 are also used
as start phases. 56,144 fits were analysed and the estimated phase did not perform any
better than the equidistantly distributed ones. Figure 4.13 includes three examples for
fitting and LFS-sine removal, demonstrating different effects: (a) shows the fit with the
least difference with respect to the RM Sa value of the pure noise before the sine has been
added and the RM S value after the sine has been added, fitted and subtracted.?’ This is
desirable for all fit results. (b) illustrates a very common behaviour: The complex values
of the noise add to the ones of the sine in such a way that the sum is similar to a sine with
different parameters. The fit algorithm cannot discriminate between the contributions
from the LFS sine and the GWN and, by minimising x?, will result in the parameters for
their superposition to produce the corresponding spectral peak. Consequently, if a sine
with these parameters is subtracted, it will leave a notch in the spectrum (particulars of
notches are given in Sec. 5.6). Finally, (c) reveals the reason for these plots being shown

in the section about start phase estimation: The fit result is very different from the start

paraumetelrs:22
Input Start Result Input Start Result Input Start Result
A Aj Ap v vy vy by by by

1.0 0.84496 —0.62886‘200.500 199.764 171.198‘66.124 70.984 132.931

2In order to quantify the influence of the LFS-sine subtraction on the data (in anticipation of Section
5.2.1.1) the RM Sa value is used as a measure for the energy difference between the original signal and
the signal after subtraction of a (LFS) sine. For artificial signals, the signal without (LFS) is known and
can be compared with the signal after a (LFS) sine is added, fitted and subtracted. These two signal are
subtracted and the root mean square (RMS) value is determined in the time domain; ideally it would be
zZero.

22For the sake of completeness, but with little usefulness: ¢ = 4.2112, g™ = 5.2679, ¢5tart = 0.9457.
Because of the difference between input parameters and fit results, the statement that the phase is wrong
by only q%npm — 5 = 1.0567 is wrong; multiples of 27 lie between them (compare phase swapping
for broad peaks, e.g. Fig. 3.3). Ap has become negative; this indicates, that the poorly estimated
phase is compensated for by decreasing the amplitude through zero and up to its negative value. It
also demonstrates the ability of the algorithm to evolve parameters systematically to values far from the

starting ones.
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Figure 4.13 and, in addition, Figure 4.14 show the LFS sine components for these fits
and demonstrate what a wrong start phase can induce:>® If the phase is close to being
maximally wrong, then the x? (Sec. 2.1.1) value at the first iterations is very high, even
higher than without any sine function at all. Whatever parameters the gradient drives
the algorithm to, they will most likely be accepted as an improvement because the 2
value is likely to decrease. Multiple acceptances in a row increase the step size of the
algorithm by orders of magnitude. Therefore, the algorithm may perform long steps in
the four-dimensional parameter space and subsequently end up in a secondary minimum —
with very different parameters from the estimated ones.

A solution is to pin down the fitting algorithm at the best local y2 minimum which can be
found with reasonable effort. For this, a first step is introduced in which four phases are
tested: The first is the one that is estimated like before; furthermore, successively 7/2,
and 3/27 are added. Within the peak width, the complex values for sines with these phases
(and the conventionally estimated other three parameters) are calculated and subtracted
from the spectrum at hand. The sine producing the lowest sum of squared values, ¢pest,
in this range should have the best set of parameters of the four sets. Assuming a smooth
topology, the resolution is improved by repeating this procedure with additional phase
variations: Centred between this best phase so far and its two neighbours (in this case the
ones at Ppest £ 7/2) two additional nodes are calculated and again ¢peg is set to the phase
producing the lowest sum of squared values. With each repetition two sets of parameters
need to be calculated for each duplication of the resolution. In this work the process stops
after two more halvings so that the best 16" part of the phase cycle is selected.?* In sum,
the additional effort yields the need to calculate Fgu, for all discrete values within the
peak width rw (Sec. 4.3) for eight phases.?” The calculation of the pure values is less
computational effort than if the derivatives are included. According to a rough estimate

this additional effort is in the range of six iteration steps and thus quite high.?%

23Note that, in opposition to the statement in Sec. 2.1.1, the maximum number of iterations is 400
here.

24Showing another plot with e.g. ¢§tart versus ¢énput is dispensable: the differences between the input
and the start values of vy and bg are typically big enough to alter the phase spectrum of the input values
compared to the start values significantly (the phase shift per Av is up to 7, e.g. Sec. 3.2). It is important
for the start phase to fit to the other start parameters in order to begin the fit procedure with a low x2.
The potentially big difference between ¢t and q%nput is unproblematic and gets cancelled out during
iteration.

25Four steps on the whole circle yields a resolution of a 1/4 circle, then twice with halved angles each
further doubling the resolution.

26For future applications, one could introduce a parameter to decide whether this phase testing is
reasonable; e.g. for low levels of noise the introduced estimation approach works very well, therefore
a peak-height-above-noise level could be estimated and used with a threshold. Another approach could
include the evaluation of the parabola fit quality in the phase spectrum (presumably based on a threshold
for the RMS value of the difference between the parabola and the real values).
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Figure 4.13: LFS sines superposed with GWN (20%) in the spectral domain.
Turquoise: underlying sine, green: fitted sine, blue: input data (sum of noise and
sine), red: data after peak subtraction, black: pure noise. (a) shows the best fit with
the lowest RM S value (0.0116) of the difference between the pure noise (black) and
the data after addition, fitting and subtraction of a sine (red), indicating that the
data remains highly unchanged. (b) is still successfully fitted, but the manipulation
of the underlying data is quite strong. By comparing the red and the black curve pro-
gression, one can see obvious deviations: The fitting procedure leaves a deep notch in
the spectrum, (RMSa = 0.531). (c) shows the most improper of all fits, its RM S
value is 0.785 when the fit is stopped unsuccessful after 400 iterations (Fig. 4.14 shows
additional plots).
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Figure 4.14: Additional plots to the spectra exhibited in Figure 4.13 (c). (a) illus-
trates the three sine functions: the start values are represented by the red line, the fit
results by the green and the input values are given in black. The three start values for
Ap, v and by are neither good, nor exceedingly bad. (b) shows the complex spectrum
(zoomed in): For the sake of clarity only the start and input curves are given, pointing
out the reason for a very high x? at the beginning of the fit. The start value for ¢
causes most of the values to have negated signs in comparison to the input spectrum.
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4.10 Conditions for failure

The correct estimation of the width of a peak is the more challenging, the higher the level
of noise becomes in combination with big values of |bg,|. Figure 4.15 shows one example
where the start-value-estimation algorithm fails completely: Because of the high level of
GWN, the superposed signal shows deep notches and the algorithm sets the borders of
the peak width (Sec. 4.3, 50% decrease in magnitude to the sides of iypax) very close
to the maximum (see red marked region in (b)). Additionally, the extreme peak width
induces a very small slope. Combined with an unfortunate superposition with the noise,
the parabola calculation (Sec. 4.6) results in an inverted sign for the parabola orientation
a. for bg. When the parabola opens upward the peak is per se skipped in the sense that

no attempt to fit is done.
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Figure 4.15: Example for a spectrum where the start parameter estimation fails.
(a) shows the complete spectrum, (b) is zoomed to the peak (interval marked with a
bar), eleven complex values were used around the absolute maximum (the rightmost
peak of the red values). The values given are the input parameters. Due to the fact
that the start value estimation fails, no fit results are shown.



Chapter 5

Fit results with synthetic sines

5.1 Introduction

This chapter quantitatively evaluates the performance of the Levenberg-Marquardt algo-
rithm (Sec. 2.1.1) fitting the parameters of the derived continuous equation for an LFS
sine (Fgum, Eq. 2.95) with the start parameters as described in the last chapter. Real
signals tend to be complex and the exact parameters of supposed LF'S sines are unknown.
One cannot but rely on the parameters returned by the algorithm and has to accept that
some peaks remain in a spectrum and others, such as small peaks which look like noise,
are subtracted. Real signals will be treated in Chapter 6. In order to allow a quantitative
analysis of fits with comparison of the fitted with the original parameters and a statis-
tical evaluation, this chapter uses synthetic signals. Their input parameters are varied
(systematically and randomly) and the fit performance is documented. A spectrum of a

LF'S sine superposed with GWN (Sec. 4.2) is defined by many parameters:

e In general, the spectral parameters are: T, At and N, for which T'= N - At. For
synthetic signals, the At can be chosen to be (1/N)s according to the coordinate
transform (Sec. 3.1.3). Therefore, the number of parameters can be reduced to
a single one, here N is chosen. It stipulates the number of values of a spectrum
without influencing any general property. The smaller the N, the more likely it
is to find a peak located at a region where the corresponding peak located within
the negative frequencies contributes significantly, which cannot be handled by the
start parameter estimation procedure and therefore can indeed influence the fitting
performance. !

e The GWN parameters are: The level (relative to the amplitude of a LFS sine,

Sec. 4.2.1) and the seed number of the pseudo-random noise for the phase.

IThe Fgum expression includes both types of contribution, the one from the peak located within the
negative frequencies, as well as the one from the infinite repetitions of peaks. The issue described here
exclusively applies to the start-value estimation.
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e The LFS sine parameters are: Ao, 1o, bo, and ¢9. Agp can be neglected and is
mainly set to 1.0 in this work. ¢q is the initial phase of the LF'S sine and contributes
linearly to the rotation angle of the complex values in the spectrum of this LE'S
sine. In a signal with GWN it determines whether the values of the peak superpose
constructively or destructively. Therefore, varying the ¢g is somewhat similar to
varying the seed of the GWN.? Thus, if the phase dependency of superpositions of
(LES) sines and GWN is to be analysed, it is reasonable to combine both, the seed
and the ¢g, although in limited numbers.

— In order to keep the number of calculations manageable, for most of the evaluations
shown in this chapter, the parameters vg,, by, ¢o and GWN seeds are combined

systematically.

5.2 Parameters for the quantitative evaluation

5.2.1 For known input parameters
5.2.1.1 The RM S, value

This measure was used in the last sections to sort the examples. RM S is the RMS value
of the difference between the underlying signal without LFS sine (here the GWN) and
the signal after addition, fitting and subtraction of an LF'S sine in the time domain. This
is reasonable as it represents exactly what the intention of this work is: The subtraction

of an LFS sine without the manipulation of the underlying signal.?

5.2.1.2 The four-component error vector

The error vector consists of the four differences between the parameters of the fit result
and the ones of the input signal as components. Its magnitude is a mathematical measure
for the accuracy of the fit: How close are the values, reproduced by the fit algorithm,

to the input values? Rough scale factors have to be identified to render comparable

2For a certain GWN seed, all values of the noise are determined; changing the seed (pseudo-) ran-
domly sets completely new phases. The GWN can show combinations of neighbouring phases which —
in combination with different LF'S sines with similar peak positions — produce superpositions, which are
more often hard to fit for the algorithm than other combinations no matter the ¢y parameter. In contrast,
¢p acts like an offset to the phases of the LF'S sine spectrum; changing its value does not necessarily
influence the quality of the superposition with the underlying signal.

3The disadvantage of the RMSa measure is its dependencies on the LFS parameters. Firstly, it
is proportional to Ag, which is cancelled here by setting Ag = 1.0. Secondly, for a fixed GWN level,
the actual amplitude of the GWN is a function of |bg .| (Sec. 4.2.1). For increasing values of |bg |,
the absolute power in the signal decreases, resulting in lower RM Sa values and leading to a superior
evaluation to fits of smaller |bg | and similar quality. In principle, an additional division by the RMS
value of the pure GWN signal could be used to avoid a scaling with the peak width. Instead of excluding
these dependencies, the following plot shows this elementary measure; the upcoming plots will use the
more suitable one: |Pryy]-
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Difference Factor
AAy = AOFit _ A})nput 5.0/Aénput
A¢g = Norm[gf* —¢g™™"] | %/x
Ayg = VOF it _ I/(I)npm 1.0
Abg = bEit — pPH 0.5

Table 5.1: Calculation specifications for the components of the error vector. The
factors weight the components in order to adapt the influence of each component
on the overall result equally. A¢g is normalised to the range | — m; 7|, otherwise the
subtraction of similar values could lead to big results (e.g. for qbgit = 0.997 and

Input
o — —0.997).

parameters (e.g. the amplitude may have any order of magnitude — therefore the same
is true for the difference — whereas the phase is always on the same scale). Figure 5.1
shows the input values subtracted from the resulting fit values; the sorting is from bad to
good with respect to the RMSa.? One can see the ranges of the deviations; the derived
scaling factors are given in Table 5.1. The factors are chosen in such a way that most of
the values are below 1.0. The accuracy of a single fit can be described with the Euclidean

norm of the difference vector:

3} 5.0-AAy\’
|pErr| =0.5 (AInputO> —|—(Q/W~A¢0)2—|—(AVOJ«)Q—F(Q.O-AZJQJ)Q (5.1)
0

The factor 0.5 provides for the mean of the values under the root. Therefore, the result

should be as small as possible and, in case it approaches 1.0, the fitting might have failed.

5.2.2 For unknown input parameters: X%

In real applications, one does not know the pure underlying signal and the approaches
described above are not available. Instead, the only information available on the peak
lies in the (complex spectral) values that are used to perform the fit. As described in
Section 2.1.1, x? is the value used internally by the Levenberg-Marquardt algorithm to
evaluate whether or not an iteration step improves the parameters. y? is evaluated in the
spectral range comprising the values the fitting is applied to; for very small peaks these
are only three or four complex values, for broad peaks their number can be in the order

of 100. Because x? (already normalised by the spectral magnitudes) consists of a sum, it

4 An annotation to this figure: The plots (b) to (d) show a split, meaning that (at least for these 51,040
combinations) as soon as one of these parameters evolves to far the others will follow. This behaviour
makes sense: At this GWN level (20%), the peak is still pretty well located at the mean frequency. If
e.g. by increases, the peak gets broader, making the vy decrease to keep the mean frequency. For ¢y one
can assume that the phase at the begin of the time interval changes if the other parameters change, in
order to retain the best fit.
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Figure 5.1: : Deviations (fit result minus input value) for the four parameters.
16 x vp, 29 x by (|bo,r| < 20.0), 11 X ¢, 10 X GWNgeeq are combined, resulting in
51,040 points. The entries are sorted by RMSa; from left to right the fitting results

improve. On the ordinates the deviations (fit result minus input value) for the four
parameters are plotted.
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is reasonable to divide it by the number of complex values n in order yield comparable

results for different fits:
— = (5.2)

The probability of the fit producing quite a good x? value if the underlying signal does
not contain an LF'S sine is noteworthy. The distinction between false-positive and false-
negative is crucial; adjusting the receiver-operating characteristic is an important task

and described later on.

5.2.3 Comparison of the parameters

Figure 5.2 (a) shows a histogram comparing the RMSx with the |pg| (for all input
LFS sines: Ag =1.0): In the lower left both parameters indicate a successful fit; if the
fitted LE'S sine parameters were exactly the same as the input parameters the result
would inevitably be |pgy| = RMSa = 0.0. For most fits both parameters are similar,
therefore a kind of diagonal line from the zero point to the right top is formed by the
data. Nonetheless, the deviation can be quite significant.” Two groups of parameter
constellations are interesting: A high RM S and, at the same time, a low |pg.;| (right,
bottom) and vice versa. The former consists of cases where parameters are reproduced
well while even small parameter changes produce significant signal variation.® The latter
is the other way around.

Figure 5.2 (b) contains the same data as (a), but compares |pg,| with x2, the parameter
which will also be available for real data. Both parameters tend to correspond to each
other, but with a high variance. Two cases are likely to occur: short vectors (good
reproduction of the input parameters) and quite bad x2 (conformity of data and fit
function) at the same time and vice versa. Figure 5.3 includes similar plots for different
levels of noise and with double-logarithmic scale in order to give an overview about the
ranges of the parameters. Additionally, N was changed, without noteworthy influence
on the outcome. (a) demonstrates that the fit always ends in the right minimum and
that the subtraction removes the LE'S sine completely. The procedure is implemented
with double precision in floating-point variables. The deviations of the results are in the

same order of magnitude as the numerical resolution (~ 16 decimal digits).” Figure 5.4

5Two examples: For a given |pg,| of 0.5, the RMSA value can be in the range of 0.2 —0.5 or for a
given RMSa = 0.2 the |pg,r| can be anything between close to perfect and up to 0.5, which indicates a
poor result.

60ne could ask whether one parameter is particularly responsible and whether a different scaling of
the components of error vector would lead to more consistency. But there are indications that constant
factors could be insufficient to describe the parameter dependencies. For example: if by or v are slightly
different from the input ones, the period lengths in the time domain do not match with the ones of
the input signal. If the T is long or the local frequency is high, the phase deviation can locally lead
to constructive superpositions instead of reductions of amplitudes which can result in significantly high
values of RM SA.

"The horizontal lines which are visible in Figure 5.3 (a), in all probability, stem from the numerical
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Figure 5.2: Comparison of evaluation parameters.

The same data as in Figure

5.1 are plotted in the form of two dimensional histogram over 51,040 values. Grey
scale: The number of entries in a certain x?2/|pg,| bin. Ordinate: |pg.| (Eq. 5.1),
Abscissa: (a) RMSa, (b) x2. E.g. the worst result in (a) (RMSa = 0.70, ordinate:
|PErr| = 0.88) occurs once, the highest number of occurrences is 455 at RM Sa = 0.14,

|Fee| = 0.175.
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illustrates a typical fit for a pure LF'S sine. Beyond the sixteenth digit of the fit result
basically random digits follow. For non-pure LF'S sine signals several examples of spectra
are demonstrated in the upcoming sections.

The given plots provide an insight in the typical range of Y2 values if an LFS sine with
different levels of noise is fitted. Before the receiver operating characteristic can be set,

the false-positive rate needs to be analysed as well.

resolution, that is they represent the steps between two values of a certain parameter.
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Figure 5.3: For three different GWN{yeve: (a): 0.0, (b): 0.1, (¢): 0.5, the combi-
nations of 16 x vg, 29 X bg, 6 X ¢g, 5 X GWNgeeq values are illustrated for N = 1,024
samples (for GWNpeve = 0 the seed variation is replaced by a quintupling of each en-
try to keep the plot comparable to the other ones), resulting in 13,920 samples each.
Grey scale: The number of entries in a certain x3;/|pgr| bin. For (c), 642 values are
discarded because no reasonable start values could be gained.
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(128 Hz) the negative frequencies are arranged. Especially the phase spectrum (top)
suggests that the remaining signal mainly consists of random numbers.



112 Fit results with synthetic sines

5.3 Receiver operating characteristic

In order to investigate the problem of false positives, the algorithm is applied to spectra
generated from pure, Hann-windowed Gaussian white noise.® The analysis of the fit
results will allow for the determination of thresholds or conditions if a certain proportion
of false positives is to be allowed. Figure 5.5 shows the proportion of false positives as a
function of 2. In order to obtain comparable statistics the results of different numbers
of spectra (with varying GWN seed numbers) are merged in such a way that the same
number of spectral values (in each case 4,096 for the positive frequencies) are taken into
account in the form of one set. Five sets for each N are generated to demonstrate the
degree of variation. This plot provides an overview of the progression. The table shows
how many local maxima were evaluated and gives an insight on the spreading of numbers.
It also shows that approximately N/8 local maxima occur.” Keeping in mind that only
N/2 values form the positive-frequency spectrum analysed, this means on average every
fourth spectral magnitude value is counted as a local maximum.

Figure 5.6 illustrates that the threshold for x2 should be chosen based on the number
of values used for the fit; for example: If the threshold for x?2 is chosen to be 0.01, then
7% of all fits with 4 values are counted as successfully fitted, but also 43 % of all local
maxima with 3 values. Thus, for big values literally no false positives would occur. For
three different percentages of allowed false positives the dependency of x?2 thresholds on
the number of used complex values is given in Figure 5.7. Using this curve progression
one can set different thresholds for every number (or range of numbers) of values used; the
corresponding function is called X%hres(npit). In the program code, this is implemented
as a lookup table with the values shown in Figure 5.7. For bigger numbers, the values in
between two points are interpolated linearly.

Analogously, thresholds are set for the monofrequent approach (Sec. 2.3.7). Because of

the limited peak width, single values are sufficient:

False-positive proportion Y&y, es(7Fit)

1% 0.00356
2% 0.00610
5% 0.01173

Plots similar to the ones in Figure 5.5 are given in appendix A.3.

8This analysis lives on the effect, that using a window function on GWN values results in local maxima
in the spectrum due to superposition of sines: Every value in the spectrum without a window function
could be considered as the spectrum of a sine function. Applying the Hann-window function implies a
convolution with three § functions at the same and the direct neighbouring positions, so every single
resulting spectral value is influenced by its direct neighbours, resulting in a spiky magnitude spectrum.
Without the window function the GWN magnitude spectrum would be perfectly even without any local
maxima‘and therefore useless for this approach.

9 A maximum is counted as valid if the magnitude drops below 50% to both sides (Sec. 4.3); the smaller
the N, the relatively more spectral values are close to the borders of the spectrum where this condition
may not be fulfilled.
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8,192 1 1,050 1,053 1,068 1,073 1,054

Figure 5.5: Summed histogram of the x? outcome from fits to local maxima in
spectra of pure Gaussian white noise (for each spectrum the GWN seed is changed):
Green: 5 sets, each consisting of a single spectrum with 8,192 samples, blue: 5 sets,
each consisting of 8 spectra with 1,024 samples, red: 5 sets, each consisting of 64
spectra with 128 samples. The abscissa shows the quality of the fit: x? discretised into
200 steps between the extremes. The ordinate holds the proportion of how many fits
have a certain x2 or better, normalised to the number of local maxima. E.g. one can
see that 30% of the local maxima are fitted with a x2 = 0.1 or better. Local maxima
where the algorithm failed to estimate start values are assigned an artificial y2: The
maximum value plus one increment step, therefore the proportion value jumps to 1
right after the biggest valid x2 value, indicating the proportion of non-fitted maxima.



114 Fit results with synthetic sines

(a)
0.9

0.8
0.7
0.6
0.5
0.4
0.3
0.2
0.1

Proportion

0.1
0.09
0.08
0.07
0.06
0.05
0.04
0.03
0.02
0.01

Proportion

1073

solid ‘ dashed
No. values\Au 3 4 5 67 \11-15 16-25 26-55 56-100

Figure 5.6: This plot shows the same data as Figure 5.5, but here the 15 sets are
combined to a single input and separated respectively classified by the number of
complex values that are taken into account for the fits. The proportion refers to the
overall number of fits performed within e respective class. (a) full scale, (b) zoomed
in to the lowest 10 %. Intercepts with horizontal lines give reasonable x2 thresholds
to allow a certain rate of false positives for each line width. E.g. for an intended
proportion of 0.02, these thresholds are: For three complex values: 2.3-107%, four:
5.6-1073, five: 0.0132 and so forth. The three curves implemented in the software are
plotted in Figure 5.7.
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Figure 5.7: For three different proportions of false-positive fits (1%, 2%, 5%) in pure
noise, the corresponding x2 values are demonstrated (see Fig. 5.6).

5.4 Further potential issues

5.4.1 The LFS sine spectrum modified by underlying signals

We have seen that, as soon as there is more than one (LFS) sine in the data, the spectral
values are superposed. It is likely that this superposition with the underlying signal
modifies the sine in a way that the fitted sine parameters are slightly different from the
original ones. As described (Sec. 4.9.3), the subtraction is likely to leave a notch in
the underlying signal.The more complex values are used for the fit, the smaller is the
chance that the sum with the underlying signal forms a fittable sine (consistent with
monotonically increase of X%y .. (7Fit), Fig. 5.7). Therefore, a bigger number of values

used in a fit reduces the mean power taken from the signal by mistake.

5.4.1.1 The sine spectrum modified by neighbouring sines

The spectrum of a sine typically has contributions not only at its mean frequency but
spreads infinitely to both sides.'” As soon as there is more than one sine in the data
the spectral values are superposed as described above. The algorithm fits (and subtracts)

multiple sines one by one starting with the one with the highest magnitude. So the

10The only exception is: by =0 and v is an integer multiple of Av (see Figure 3.5 (a), (b)).



116 Fit results with synthetic sines

current fit can be superposed with contributions of other sines (plus remains from non-
ideal fits/subtractions of higher peaks done before). In general, this problem is the same
as above (sines superposed with GWN noise) but peaks of other sines are typically in
the same order of magnitude and if they get too close the peaks merge completely. As
described in Section 2.3.3, the Hann-window function causes even the smallest peaks to
have a maximum consisting of at least three high values. Therefore, any other sine within
approximately 3 Av influences a peak significantly. A reasonable solution to this problem
is fitting the sum of multiple sines to such superposed peaks. First steps could be done
relatively easily by starting with two monofrequent sines.!! This could be sufficient for
a case that appears frequently: A spectrum consists mainly of two series of sines and
a few of the respective harmonics lie close to each other. As this work is mainly about
the linearly time-shifting sine, this is not treated here. In contrast, the case of two LF'S
sines is most probable very complicated: At least two more parameters (2 x bg) need to
be fitted and the start value estimation is expected to be intractable as the slopes of the
phases are functions of by, so an approach with a relative phase as fit parameter should
not work out. This seems to be a complicated field for additional research.

Just as an example, one special case is introduced in the following.

5.4.1.2 Opposing sines

The magnitude spectrum is the same whether a sine with a certain start frequency and
shift, ending at a certain frequency (after interval time 7T'), or a sine with exactly this
end frequency and the inverted shift is used; the difference exists exclusively in the phase
(Fig. 3.2). Figure 5.8 shows a superposition of two opposing sines in the time domain
(a) and the resulting magnitude spectrum (b); for comparison the spectrum of the single
sines is shown in red. By construction, both the time-domain signal and the peak in the
spectral domain, are symmetric; the smooth single spectra add up to a rippled combined
spectrum due to the phase. The sine parameters are chosen in such a way so that the
time domain has a point symmetry in the origin, therefore the spectrum has to be purely
real (Fig. 5.9). By this construction, the sines have the same real part and negated
imaginary part. As the combined spectrum shows a (rippled) peak similar to a single one
it is interesting to see how the peak-fitting algorithm behaves here. Figure 5.10 shows the
results. Due to the point symmetry the original curve (black) approaches zero at 0 Hz

and at the Nyquist frequency (512 Hz). Note that the ripples cause the algorithm to fit

HThe fitting of two monofrequent sines at once has been pioneered by Jiirgen Altmann ([36]).
Monofrequent-sine fits were performed in the magnitude spectra, implying that only two parameters
(Ap and vg) were fitted. The two phase parameters were gained later by evaluation of the phase at imax
and the degree of asymmetry of the neighbouring magnitude values (to some extent similar to Sec. 4.9.2).
In order to fit two peaks at once, a relative phase difference is needed, because the magnitude spectrum
depends strongly on the phases, as the superposition can be from constructive to destructive. There-
fore, the fitting required five values in the magnitude spectrum, potentially bearing issues concerning the
number of degrees of freedom versus the number of values.
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only 17 complex values (according to ryw, Sec. 4.3). Nonetheless, the algorithm has no
chance to find a satisfactory result due to the fact that the imaginary part vanishes which
cannot be achieved by Fgumwith by # 0.2 Regardlessly of the invalidity of the fit result

the subtraction is done for demonstration with the expected bad result (red curve).

I2The real part of the spectrum of a single sine vanishes if, and only if the time-domain signal is point
symmetric. This is the case if the frequency is a multiple of Av and the phase is n-7. If the phase
is shifted by 7/2 then the signal becomes mirror symmetric and the imaginary part of the spectrum
vanishes. As described in Section 3.2.3, a by # 0 results in phase changes per Av different than 7, which
in turn means that it is impossible to create a single spectrum with either real or imaginary part equals
zero. Consequently, a broad peak in one single complex plane is not fittable by a single sine in principle.
However, in this section two sines are added, both have non-vanishing real parts but exactly negated
ones.
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Figure 5.10: Fit attempt for two opposing LF'S sines, magnitude spectra. Due to the
notches close to the maximum, only ngj; = 17 complex values are fitted. The algorithm
stopped after reaching the limit of 120 iterations. y2 = 0.397 at X,.(17) = 0.172.
The black line is the original spectrum, blue is the theoretical curve of the fit result,
red is the spectrum after subtraction.
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5.5 A real signal superposed with synthetic sines

Before analysing completely real signals with periodic disturbances, synthetic sines are
superposed with a real signal: This signal is a coal-mine-induced event in the area of
Hamm-Herringen, Germany ([37])'% acting as a model for a substantially non-periodic
aftershock signal (Fig. 5.11). It is superposed with artificial sine functions of different
frequencies, amplitudes and phases as an example for periodic disturbances. The sampling
rate for these data is 200 Hz and the segment length is 15s; all examples will be performed

with 1,024 samples containing the centre part of the signal.

5.5.1 First example

The signal of Figure 5.11 is superposed with a single sine;'* the input parameters and fit
results are shown in Figure 5.12. 1,024 samples are used for the FF'T, then a sine is fitted
to the highest maximum. In this example, the algorithm stops after 39 iterations with:
X2 =7.646-10~*, the number of complex values used for this fit is N = 28.

By applying the inverse FF'T| the signal is restored with very few changes (b); the strongest
changes occur at the beginning of the time interval in the order of 5% peak-to-peak,
referred to the maximum of the event. In this case a few more plots are given: Figure 5.13
(a) shows the deviation between the original signal and the signal after the sine is added,
fitted and subtracted in the time domain. By performing the subtraction, everything
of the original signal disappears: What remains is an added sine and a subtracted one
with slightly differing parameters, where a subtraction is nothing else than an addition
with a phase-shifted sine. However, the result can only consist of the sum of two pure
LFS sines. The magnitude spectrum is shown in (b); real and imaginary part in (c). A
test is performed:'> The green line shows the result when another fit is applied to the
remaining spectrum; as expected this fit fails completely. Nonetheless, it is subtracted

here for demonstration; the result is shown in red.

5.5.2 Bigger amplitudes

The sine of the example above is increased in amplitude, while the procedure remains
the same. Two examples for the factors 100 and 10* are demonstrated in Figure 5.14. In

the spectra one can see fluctuations in the regions where the spectra of the LF'S sine and

13Data kindly provided by Monika Bischoff and Sebastian Wehling-Benatelli (Institut fiir Geologie,
Mineralogie und Geophysik; Ruhr-Universitdt Bochum). Measured: 1. February 2007, 19:18:28 UTC
during the "HAMNET" acquisition period. Location depth is 1,056 m, distance between source and
sensor 1,441 m, Mercalli intensity: -0.48, vertical component of a 3D-velocity sensor.

14 An example of a real signal containing a seismic event and mains hum is briefly described and
published on a poster [38].

5The spectrum (b) looks similar to other spectra with a broad peak; unique though is the pronounced
asymmetry of its flanks. The question arises: What happens if the algorithm is run on these data?
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Figure 5.11: Test signal from a coal-mine-induced event. (a) shows the time-domain
signal of the 1,024 samples which will be superposed with artificial sines to test the
algorithm. (b) is the magnitude spectrum of the same signal.
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Figure 5.13: Test signal from a coal-mine-induced event superposed with an artificial
LES sine. (a) shows the difference of the time-domain signals: The original data minus
the data after sine addition, fitting and subtraction (the difference between the two
curves is given in Fig. 5.12 (b)). The black curve in (b) and (c) is the corresponding
spectrum. Additionally, the green curve is the result of a peak fit to this result, red
is the difference (black curve minus green one).
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the underlying signal are in the same order of magnitude. Although both curves have a
smooth magnitude spectrum, their phases fluctuate strongly, causing ripples if added. In
all other regions the spectrum of the signal dominates, so the sum spectrum shows the
respective smoothness.

The superposition is achieved by adding two complex values: As long as the sine is
considerably stronger than the other signal, a further amplitude increase does not change
the phase significantly. Therefore, no significant changes of the shape of the difference
signal can be expected, as long as the fitting and subtraction quality is sufficient to
lower the sine peak below the level of the superposed signal. Figure 5.15 compares three
examples of different amplitudes: The x2 becomes better — pretty much in the same way
the amplitude increases: X’?L contains the squared differences; for every amplitude increase
by a factor 100, x? decreases approximately by a factor of 10%. On the one hand the fit
quality increases, on the other hand relatively more has to be subtracted to reach the
same level of remaining signal.

To conclude: There is no such thing as a proportionality of the amplitude of the sine
and the error that remains in the data. As long as the peak of the sine is clearly higher
than the underlying signal, the deviation is more or less the same. Instead, the biggest
contribution to RM S stems from a notch which is likely to remain in the spectrum after
subtraction of the sine. Its "size” depends mainly on the phase spectrum of the underlying
signal (in the range of the fitted values, Sec. 4.3) in combination with the sine parameters

— with very little influence of the amplitude (as shown in Fig. 5.15).

5.5.3 Bigger linear frequency shift
5.5.3.1 Positive shift

This example demonstrates the performance of the algorithm, if the added sine has a very
strong linear frequency shift. The parameters and results are given in Figure 5.16; further
fit properties are: x2 = 1.6530- 1079 after 38 iterations; 211 complex values are used,
centred at index 261. As described, the sampling rate is 200 Hz, 1,024 samples are used in
the FF'T, therefore the frequency increases from 10 Hz to 10Hz+16.0H2/s-5.12s =91.92Hz
in the chosen time interval. (a) and (b) demonstrate that the deviations from the original
signal are low and in the same order as the narrower peaks in the last section (RMSx =
1.48781-10~7). By this procedure, smaller magnitude values are altered relatively more
than big ones; this is reasonable as for the y? parameter in the fit procedure, the squared

differences, which are all weighted the same, are minimised.

5.5.3.2 Negative shift

As a last example, the former one is shown with an inverted time course of the sine: The
frequency decreases from 91.92Hz to 91.92Hz — 16.0Hz/s-5.12s = 10.0Hz in the chosen



126 Fit results with synthetic sines

~ =
10 (a)
3 3
N 4
~ —
-
o -
>3
=) =
] 0—
n E
-5 E
-10
T T ‘ L L ‘ T LI T T ‘ L L ‘ L T T ‘ T
27 28 29 30 31 32 Time/s
Start: 19:18:27.000
on: 01.02.2007
~ =
é 10 (b)
3 —
= E
=54
o 3
>3
B0
© 3
-5 E
-10
T T ‘ L L ‘ T LI T T ‘ L L ‘ L T T ‘ T )
27 28 29 30 31 32 Time/s
Start: 19:18:27.000
on: 01.02.2007
2 ©
N
~
©
>
ks
wn
G
o
(=3
wn
=
B,
g
<
Z

Frequency / Hz

1073

1070

1070

10—12

N. Amplit. Sp. of Soil Vel. / (m/s)

0 50 100

Frequency / Hz

Figure 5.14: Test signal from a coal-mine-induced event superposed with an artificial
LFS sine. (a) and (b) illustrate the same original and restored signal as Figure 5.12
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show the corresponding spectra (similar to Fig. 5.12 (c)).
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Figure 5.15: Similar to Figure 5.13 (a) the deviations between the reconstructed
and the original signal are shown. The curves are pretty much the same.

time interval. The parameters and results are given in Figure 5.17, further fit properties
are: x2 = 1.7713-1079 after 37 iterations; again 211 complex values are used, centred
at index 261. The deviations from the original signal (RMSx = 9.7122-107) are sig-
nificantly lower than in the inverted case, even though the y2 value is slightly worse.

This variation depends on the current superposition with respect to the phase spectra
(Sec. 5.2).
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Figure 5.16: (a) shows the time-domain signal of the original signal and after sine
addition, fitting and subtraction. (b) shows the difference between the two signals.
(c) shows all four spectra, just like in the former example.
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Figure 5.17: (a) shows the time-domain signal of the original signal and after sine
addition, fitting and subtraction. (b) shows the difference between the two signals.

(c) shows all four spectra, just like in the former example.
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5.6 Notches and sums of sinusoids with the same fre-

quency

In multiple situations in this and the last chapter, an effect termed "notches” occurred
in the remaining spectra after sine subtractions. Here an analysis of this phenomenon is
given.'0

By fitting sine parameters to superposed spectra, the algorithm tends to subtract more
power (not mandatorily equal to a bigger Ag) than the power of the pure sine contained.
As a consequence, notches show up in the remaining spectrum. These notches can be
interpreted as missing frequencies, needed to compose the original spectrum.'” If the
fit is "very” successful'® notches appear in the spectrum but never spikes. The reason
comes from the nature of superposing a sine, i.e. every signal in the time interval can
be interpreted as a sum of sines, and one can imagine that one of these sines has the
same frequency as the sine which was added to the signal. Sines with the same frequency;,
but possibly of different amplitude and phase, are summed up to another sine with this
frequency, but with a different amplitude and phase. No matter if the sines sum up
constructively or destructively, it will be their sum that is handed over to the fit function.
If the superposition is destructive, the fit algorithm converges to a set of parameters with
an Ag which is smaller than the one of the sine, which was added to the signal, and
produces a notch in the spectrum. The other way round, for a constructive superposition,
the fitted Ag is bigger than the input one — likewise producing a notch in the spectrum.
The fact that multiple sines with the same frequency sum up to another sine with this
frequency is important because signals are often reflected and interfere with themselves.'”
If the conditions for the superposition change over T, the signal may exhibit strong

frequency dependencies for the investigated magnitudes, which can complicate the general

16T turned out that this phenomenon may be unintuitive and people may think that these notches are
errors of the fitting algorithm and that there should be equivalent ”spikes” remaining in the spectra in
other cases. In order to clear up this misconception, this small section describes the problem in detail
and with more examples.

"Imagine the spectrum of a sequence of equal rectangular pulses. The spectrum would consist of a
fundamental frequency and its harmonics. In order to match the constant parts of the rectangle, each
higher harmonic is used to suppress the sine shape of the lower ones. If one harmonic would be removed,
of course its frequency goes missing. As a consequence, this wave would not suppress the shapes of the
lower frequency sines and higher harmonics would be adjusted to suppress oscillations not present in the
signal. As a result, these oscillations would be visible in the time-domain signal — in form of a sine with
exactly the missing frequency. That is what happens with the notches: They produce the wavy shape of
the inverse-transformed data (e.g. Fig. 5.15) and typically slightly reduce the peak-to-peak value of the
underlying event.

18A fit is successful mainly if x2 < x2y .(nrit). If the sine has a big amplitude and the y2 value is
barely sufficient but not superb, it can happen that not the complete power of the peak is subtracted and
thus, a peak at this frequency can remain in the spectrum. This is different from the notch phenomenon
which occurs even for "perfect” fits.

9F.g. a microphone in a certain height over the ground used to measure air-vehicle sound also records
the waves that were reflected from the surface. For seismic measurements additional superpositions occur:
E.g. the boundary surfaces of different soil layers can cause reflections.
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analysis of the signal. However for this work it is important to note that the peak shape
does not change by interference with itself, the algorithm would be applied to this sum
signal and return the resulting amplitude and phase. On the contrary, in the next section
(Sec. 6.5) cases are discussed which can negatively influence the fit progression.

Notches become apparent especially for narrow peaks. Figure 5.18 shows the fit results
when a monofrequent sine is added to a flat region in the "THammNet” spectrum and ¢g
is varied. It can be observed that the notches proceed similarly if 7 is added to ¢g. In
this case, the signals are superposed very similarly — a phase shift by 7 is the same as an
inverted sign of Ag — this, in turn, can be interpreted as a sine addition in the one case,
in the other it is a subtraction. Because of the high amplitude of the sine, the underlying
broad-band signal can be neglected in the region of the peak and so both fits are virtually
the same. This results in very similar y2 values as well as in the cases where one fitted
amplitude is slightly higher or slightly lower than the input amplitude of 5.0000000 mm/s.
In every case a notch is produced.?’

If this procedure leaves notches in the spectra, one could raise the question whether
common notch filters can perform comparably in removing certain peaks. In [39] we
demonstrate an example in which the result of the application of highly adjusted Black-
man finite-impulse response (FIR) filters is compared with the one the fit procedure for
monofrequent sines produces. It seems that both approaches produce suitable results, in
which the Fyiono approach reconstructs the spectrum better, but as we are not trained in
analysing seismic signals, we do not want to assess the changes done to the time-domain
signal.?!’ One has to keep in mind that, in order to manipulate the underlying signal as
little as possible, the peak width and its location need to be estimated as accurately as
possible. Additionally it might be reasonable the adjust the "amplitude” of the filter.
This indicates that — without the phase — well estimated parameters are required for a
precise filter application. Filtering cannot replace the fit algorithm, at most it is a kind
of substitute for the subtraction part: without precise characterization the removal will

be in- or overcomplete.

20Tf the correct parameters were set by hand, no notch would occur because the spectra of signals
sum up linearly and therefore, a subtraction of exactly the same signal, which was input before, would
perfectly reconstruct the underlying signal.

21For broader peaks, the notch filters would have to suppress wider frequency bands, increasing the
width of the notches, whereas, for the Fgyuy, approach, the notch depths are typically reduced (e.g. in
comparison of Fig. 5.12 (c¢) with the plots in Fig. 5.18). The probability for the complex values within the
peak width of the LF'S sine to superpose consistently with the ones of the underlying signal is smaller when
more values are taken into account. In the future, systematic parameter variations could be evaluated in
order to quantify the mean power loss of a signal per subtracted sine. Figure 5.15 indicates that (at least
for strong peaks) it is essentially independent from Ag. The examples given in Fig. 5.18 show narrow
notches with depths of 0.5 —1.0 orders of magnitude.
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Chapter 6

Analysis of real data

6.1 Introduction

In this chapter, sine subtractions from longer time intervals of data are demonstrated.
For this purpose, sequences of complex spectra are generated from the data that shall
be cleaned from periodic disturbances. Yet, no spectra-overarching analysis is provided,
and the single spectra are processed separately.! For each time interval, the spectrum
is calculated and the locations of the local maxima (the peaks) of the magnitude are
extracted. These are sorted by amplitude (in decreasing order) and again processed one
by one: the start values are estimated and if the subsequent fit is successful, an (LFS)
sine with the fit parameters is subtracted from the single, complex spectrum.? If all
peaks in all spectra are processed, the sequence can be transformed back into the time
domain. Much effort was spent to make the processing run automatically and provide

clear presentations of the outcomes.

6.1.1 Description of the final algorithm for removal of (LFS)

sines

In the implementation some measures have been taken. It turned out that for sequences
of real spectra additional constraints are productive and have been implemented. For
instance, if the mean frequency (VMean = V0, +bo,r/2) of the fitted parameters is located
outside the interval of fitted data (the peak width, Sec. 4.3), the result is categorically

marked as failed fit and no sine is subtracted.

L An optimised algorithm should use fit results of at least one spectrum and expect a similar sine in
the neighbouring time intervals. Checking for consistency can also help to discard false positives that
occur in just one spectrum.

2For the generation of a complete spectrum via Fsum, (Eq. 2.95) the computation effort is quite high: A
spectrum consists of IV values and each one is calculated by summing up approximately 6V trigonometric
terms. Instead, a sine with the corresponding parameters is generated in the time domain and in the
usual way transformed with Hann window via FFT.
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For the sake of completeness it should be mentioned, that in this chapter, the maximum
peak width is limited to rw < 100; peaks estimated to be even broader are excluded.?
Beside these rarely occurring, easily handled cases, four important, additional measures

are described in this section.

6.1.1.1 A special approach for small peak widths

Admittedly, the Fg,, expression can handle monofrequent sines but it has one parameter
(bp) more than the Fypono expression. The probability, that the underlying signal / the
noise fits well to the spectrum of a certain sine by chance if very few spectral values
are used, is considerably higher if one more fit parameter is available. This fact leads
to an increased rate of false positives for the Fgyuy expression compared to Fyono (see
also Sec. A.3). Lowering the X%y . (nrit) (Fig. 5.6), however, leads to an increased false-
negative rate; the better approach is to use Fyjono in the case of narrow peaks. On the
other hand, small values of |bg | can also produce narrow peaks.* Therefore a categorical
approach, namely the usage of Fyiono for each narrow peak, is not reasonable. Instead,
in the case where the start-parameter estimation suggests to use three complex values for

the fit, the following sequence is carried out:
e The Fyiono fit is done.
e The Fgyy fit with three parameters is done with its strict Xy, o (nFit = 3)-

e The Fgyy, fit with one added value to the right is done with the weaker threshold

for npi; = 4.
e This is done with an additional value to the left analogously.

For any fit fulfilling its specific threshold criterion, the resulting x2 value is divided by its
individual threshold. The lowest value indicates the best result and an LE'S or monofre-
quent sine with these parameters is subtracted.

As described in Section 3.2.2; depending on the position of the 1y on the raster of dis-
crete frequencies, a monofrequent sine can have three or four strong magnitude values.
Therefore, if four complex values are chosen by the start parameter estimator both — the
monofrequent as well as the Fgy,— expressions are fitted to these four points. Again, the

one with the better relative ratio (X2 /X%pyes(TFit)) is chosen.

3This is not a hard limit for bg; instead it excludes really flat regions in the spectra. This condition
means: If a local maximum is detected within a region, where it takes more than 100 spectral values for
the magnitude to drop below 50 %, then this region is not expected to be a valid peak. This case occurred
in very few spectra in regions of pure noise. Its computation time for a single peak was in the order of
2min (same hardware as in Sec. A.4).

4The peak width of narrow peaks depends not only on bo,» but also on the position of the mean
frequency of the peak on the raster of discrete frequencies (Fig. 4.1 shows that the narrowest peak for
|bo,»| = 5 has approximately the same width as the broadest monofrequent peak).
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6.1.1.2 Avoidance of fit results for much broader peaks than expected

In rare cases, the fit was performed successfully starting with few complex values — which
suggests a narrow peak — but ends up with a very high value for |bg|. With increasing
|bo,»| the magnitude of the peak drops (Sec. 4.2.1), thus sets of parameters with high
values for Ap and |bp | can be observed. The subtraction of the corresponding broad and
strong peaks from the spectrum, in which only few data points fit, causes the surrounding
values to increase in magnitude much above the original ones, yielding a marked increase
of power in the spectrum. Such a case should be avoided by all means. If this fit result
was correct, its peak should fit on its whole width. Therefore, if the fitted by does not fit
to the estimated peak width, the fit is rerun with a higher number of complex values.” An
example of a broad peak, where a narrow peak width is estimated, was shown in Figure
4.15; if the start value estimation did not fail, then this case would have been a typical
example of the described situation. If this fit was successful, it would have been repeated

with a corrected peak width corresponding to the fitted bg.°

6.1.1.3 Uncovering of hidden peaks

If a peak is subtracted, its complete spectrum is subtracted. Significant changes occur for
the values of the peak and the surrounding. Within these values new peaks might occur or
peaks, which could not be fitted successfully before, might now be subtractable. The safest
way is to restart the complete procedure for the remaining spectrum after the subtraction
of the single peak has been performed. This approach is very time consuming.” Due to
the monotonous decrease of magnitude of an LEFS-sine peak, its subtraction manipulates
the values of the spectrum the less, the more distantly they lie from the centre of the peak.
Assuming that this manipulation becomes insignificant at a certain (relative) magnitude,
it is more sensible to analyse only a small spectral interval again. It was presented
(Sec. 4.3) that the strength of the decrease of magnitude is basically a function of |bg ,|.
Briefly, the following steps are performed to roughly estimate the interval of spectral

values in which the peak analysis should be repeated — this is similar to the estimation of

5The implementation is: if: |bg,| > 2.5 npig, then: overwrite the left (L;) and right (L,.) limits of the
peak with L; ;. = rmax F |b07r\/2.5. Subsequently, the fit is repeated. This is not optimised at all and the
value of 2.5 is chosen mostly arbitrarily after the analysis of failures and the understanding that extreme
cases should be avoided.

6The left and right limits of the fitted interval is set to 7yax +bg,r/2.5 before the fitting is repeated.
If and only if this last fit is successful, an LF'S sine with the current set of parameters is subtracted.

"In this chapter the nghres(nFit) are set to allow 5% false positives. If a spectrum consists of 4,096
magnitude values (at positive frequencies) and approximately every fourth is a peak (Sec. 5.3), then there
are around 50 subtractions in each spectrum if it consists only of noise. For signals containing different
fundamental frequencies with several harmonics, this number can drastically increase. Assuming that 50
peaks, which will be successfully fitted, are equally distributed in a list of 1,000 peaks in total, then a
restart is performed after every fit of one of the 50 successful fits, meaning there will be one late restart
for every early restart. Thus, the average number of fits between two restarts will approximately lie at
half of the complete number, namely 500. Consequently, for 50 restarts, the computational effort will be
25 times higher compared to the procedure without restarts.
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the peak-width parameter (Sec. 4.3), but does not need to be precise.

A linear dependency of |bg | on the width of the interval that should be re-analysed, w",

is assumed (in accordance with Fig. 4.3 (a)):®

W' = 0%+ 5™ - by . (6.1)

In order to find the margins of the range to be re-analysed, it is assumed that the value
has to fall below the maximum divided by a certain factor f*¢ (fictitiously, irrespectively
of the actual spectral background).” Systematically, the full width at a certain fr (by
analogy to full width at half maximum (FWHM)) is gained as a function of |bg | (the
plots and fits are not shown here; the procedure is very similar to the ones used for the

start value estimation, Sec. 4.3). It allows the derivation of the offset parameter:
0™ = 1.803- Exp|0.7531 - log; [ ]| — 2.321 (6.2)

and of the slope:
s =10.07373-log;o[f"] 4+ 0.7570. (6.3)

All peaks located in the interval imax £ Round[0.5 - w™] which are still to be processed
or have been processed unsuccessfully are erased from the list of (LF'S) sine candidates.
Within this interval, the new magnitude values are calculated and peaks are detected
and added to the list. Finally the modified list is sorted by amplitude and processing

continues with the strongest peak.

For all spectra analysed in this chapter, the factor is f*¢ = 104.1

6.1.1.4 Reconstruction of the time-domain signal

As mentioned in Section 6.1, longer time intervals are analysed in this chapter, for this
purpose sequences of spectra are processed. A longer time interval is apportioned into
multiple short ones, according to the chosen number of samples per FFT (N). The
application of the Hann-window function sets the first sample of each time interval zero

before a FFT is performed; thus, after inverse FFT and even after the application of

8The deviations from linear behaviour for small |by | (Fig. 4.3 (b)) are ignored here because this
interval estimation may be imprecise.

9The complete algorithm proceeds without knowledge of parameters inherent in the data. This should
not be changed for this small optimisation; therefore the estimation of a value for a parameter such as
the general background of a spectrum is not introduced, even if it could somewhat optimise the length
of the re-analysed interval, e.g. for low SNRs the interval being re-processed could be reduced because it
is unlikely that peaks become valid in the vicinity of the peak if the band of frequencies is dominated by
the underlying signal.

0Two examples: For |bo,r| = 0, w™ = 35.40, thus the range [imax — 18; imax + 18] is re-analysed.
w'(|bo,»| = 30) = 65.40.
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the inverted window function, this first value would remain zero.'' If multiple intervals
would be recombined, the result would show periodically missing samples. Furthermore,
the window function decreases the weights for the outer-most values, giving the most
weight to the middle. A particular reason for using considerable overlap is the trend of
the errors (stemming from the notches after sine subtraction) to increase to the margins
of the time interval (e.g. figures in Sec. 5.5). By merging spectra and suppressing their
outermost values, this effect can be reduced strongly. In this chapter each single spectrum
overlaps by 25 % with its precursor. Thus, in the sequence plots, the time shift between

two beginnings of subsequent spectra is given by:
ATspect = 0.75- N - At. (6.4)

If transformed back to the time domain, the overlapping parts are weighted in such a
way that the amplitudes of the last spectrum decrease linearly and the amplitudes of the
current spectrum increase in the same way over the time of overlap. Thus the preceding
spectrum is faded out in the same way as the next spectrum is faded in, keeping the

proportions right.

6.1.2 Real, measured data

Real, measured data are a composition of real signals with real environment background
noise (and noise produced in the measurement system) as well as manipulations caused
by the involved hardware and its transfer functions. Ideally, one tries to separate all
these manipulators from each other and study their characteristics independently. For
the purpose of this work, the background signals themselves are not evaluated in a way
that, for example, the amplitude is used to draw conclusions about properties of its source;
instead, if certain properties (namely periodic components) are given in the data, the data
are manipulated and ideally, the given background is left as it is.

Important requirements are:
e the signal is sampled equidistantly,'?

e the transfer function is independent from the frequency. Otherwise, the Fgum, ap-

proach could fail for by # 0Hz/s. Tt is assumed that the recorded value is proportional

1 This is an issue only concerning the first value. The annulment of the window function for other
values is unproblematic: For these numbers of samples per FF'T, the calculation precision at every point
is significantly higher than the range of weights resulting from the Hann-window function. Even at 8,192
samples the precision is several orders of magnitude higher than the quotient between the highest (1.0)
and the lowest (1.47-10~7) non-zero value of the weight function — except for the first sample which will
always be zero.

2In our measurement systems there is a slight drift of the time base, on the order of 1075 relative,
that does not matter over the time periods considered.
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to the voltage at the ADC which itself is proportional to the actual physical quantity

taken up by the respective sensor.'?

6.1.3 Seismic and acoustic data

Even though the work is motivated by subtracting periodic noise from seismic signals,
most of the following examples use acoustic data. It is much easier to find or generate
periodic acoustic than seismic signals.'® If acoustic signals couple to the ground, a signifi-
cant amount of energy is reflected or absorbed causing the SNR to be considerably higher
in acoustic data. Typically, compared to acoustic signals, seismic signals are complexer in
the time domain (mainly because of reflections at soil-layer boundaries'”, additional seis-
mic wave types'® or, for surface waves in a layered medium, even a significant influence
of dispersion); mainly, they show multiple arrivals of an event, caused by the multiple
propagation paths and different propagation speeds of the wave types. However, the cor-
responding spectra remain relatively simple; the mentioned effects influence the spectral

amplitudes and phases, but the frequencies stay the same.'”

As described in section 5.6, the interference between the directly measured signal and
signals propagating along indirect paths can be destructive or constructive, depending on
the differences of their path and wave lengths. The self-interfered signal will show time
dependent variations in its magnitude if either the relative path length or the frequency
changes significantly within 7'; both cases are not covered by the algorithm.

The present approach works with all kinds of data, including the acoustic or seismic ones,
recorded in our group. Because of the better SNR most of the evaluated signals shown in

the following sections stem from acoustic measurements.

13To be precise: The transfer functions in principle have no influence on the fitting procedure, as long
as their frequency dependency is insignificant within the peak width of a single peak. If a sine had a
high frequency shift and the transfer functions would have a strong frequency dependency, then of course
the fit quality would decrease because of a missed requirement: in this model the amplitude of the sine
is expected to be constant within 7. It will be argued that this requirement is most likely not fulfilled
adequately for some situations (Sec. 6.2.2.3).

4 One can use a sound card with a speaker and play a simple audio file. Beneath possible non-linearities
in the transfer function of the hardware, a weak disadvantage of acoustic signals is the fluid propagation
medium: the speed of sound (measured on the ground) can be time dependent (e.g. wind). Acoustic
waves excite seismic waves if hitting surfaces — but with reduced amplitudes. The direct excitation of
strong periodic seismic waves is more complicated; typically, special devices are operated, like vibrator
trucks or smaller plate vibrators.

15The seismic-wave propagation depends on many factors, among others the kind, porosity and layering
of the soil, the groundwater level etc. [40, Chap. 9]. Changes in the wave speeds between different layers,
reflect and refract the wave.

16Compressional and shear waves, surface waves (Rayleigh, Love waves), [40, Chap. 2].

17Signals may become complicated if the interfering sines change their frequencies independently, e.g.
if one propagation path hits a moving reflector (not moving exactly parallel to the source-sensor axis),
it becomes Doppler-shifted and the superposed spectrum consists of doubled peaks, which can cause the
algorithm to fail. A changing angle of incidence and fixed reflecting surfaces can cause the same problems
(e.g. a geophone in layered soil and an overflight as signal source).
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6.1.4 Number of samples per spectrum

The number of values forming a peak in the frequency domain increases quadratically
with the number of samples of the Fourier transform: For a bigger number, the elapsed
time 7' is longer, meaning that the end frequency has evolved farther away from the start
frequency. In addition, the resolution in the frequency domain increases linearly with N,
so more values are available in a given frequency interval.

As long as there are no significant changes of the frequency higher than to the first order,
there are two arguments for a high number of samples: Firstly, the algorithm for broad
peaks is to be tested with priority, therefore challenging conditions (with high values of
bo,) are preferable. Secondly, the peaks have to be well separated; for this a suitable
spectral resolution is required.

The precondition that the signal is sufficiently homogeneous usually is appropriately ful-
filled if the time interval per spectrum is less than 1s. Our standard sampling rate is

10kHz, so it is reasonable to perform these evaluations with N = 8,192 samples.

6.1.5 False-positive rate

In the following evaluations 5 % false-positive fits are accepted (this means: in a spectrum
of Gaussian white noise 5 % of all peaks are classified as originated by sines and subtracted,
Sec. 5.3). As a consequence, many peaks will be subtracted (will be best visible in
the plots of the fit results or the theoretical spectra, e.g. 6.2). Reasonable limits and
conditions could be thought of for sorting out candidates for sines and to strongly reduce
this percentage. Their implementation would result in more parameters that had to be
described and motivated which would go beyond the scope of this thesis. Ideas are listed
in Chapter 7. To demonstrate the performance of the fit algorithm this rate of 5% false
positives is accepted. Furthermore, the cursory analysis of the influence of sporadically
subtracted erroneous (LFS) sines from data shows that the resulting modifications seem

to be insignificant to non-periodic events in the data.'®

6.2 Synthetic signals in a real environment

As a first step for the evaluation of real signals, sound files of (multiple) LEF'S sines are
played via sound card and speaker. The main advantage is, that the input parameters

are known and comparable with the fit results. For this purpose, a small procedure was

18We are not trained in analysing seismic wave forms. Details might get lost, but by visual inspection
the worst case that happened is: a decrease in the order of a few percent of the peak-to-peak value in
the time domain at the time of an event accompanied by small additional oscillations increasing to the
margins of the time interval, see e.g. Fig. 5.12 (b) in Sec. 5.5. The small decrease of the peak amplitude
in the time domain can hardly be seen. If multiple subtractions are performed within the frequency range
of the (broadband) underlying signal the effect increases.



140 Analysis of real data

Initial Initial Sweep  Sweep | Resulting

# Start End frequency phase Amplitude duration limit bo
/s /s /Hz  /rad integer /s /Hz Hz/s

1 0.0 110.0 150.0 0.0 5-10° n/a n/a 0.0
2 10.0 80.0 160.0 0.0 5-10° n/a n/a 0.0
3 20.0 90.0 180.0 0.0 5-10° n/a n/a 0.0
4 30.0 100.0 500.0 0.0 5-10° n/a n/a 0.0
5 0.0 110.0 1,000.0 0.0 5-10° 10.0 0.0 —100.0
6 50.0 110.0 2,000.0 0.0 5-10° 100.0 1,500.0 —5.0
7 20.0 110.0 500.0 0.0 5-10° 50.0 1,500.0 20.0
8 0.0 50.0 500.0 0.0 5-10° 50.0 700.0 4.0
9 20.0 60.0 1,000.0 0.0 5-10° n/a n/a 0.0

Table 6.1: Sine properties of the analysed sound file (Sweep4.cmd). The amplitude
values are chosen to be high numbers to minimise discretisation effects and avoid noise
production by strong amplification (the highest possible number is 223, this number
should not be exceeded even if all sines sum up constructively). The real amplitude is
determined by the volume setting of the hardware amplifier used which was adjusted
subjectively to a quite high level which, on the contrary, was not too annoying for
the environment. Important in this column would be the relative differences, but
all amplitudes are the same. The "sweep duration” is the duration until the LE'S
parameters are reset to their initial values in contrast to the duration in which this
LFS sine is played (”Start” — "End”). bg is not an input value but results from:
("Sweep limit” — "Frequency”)/”Sweep duration”.

written for the Eingabe software which produces sound files in the RIFF/WAVE format.
For the experiments described below, the sampling rate of the played files is 44,100Hz
with 24 bits per value. The measured signal of one of the files is analysed in the following
and its input information is given in Table 6.1. The procedure was written in haste in
the field after a day of measurements on the last evening of a measurement campaign in

order to run the experiment the next morning. Two mistakes were made:

1. The sweep-duration parameter did not work: there are no resets of the frequency

to its start value when the sweep-limit frequency is reached.'”

2. There is no local time for each sine i.e. all sines propagate from the beginning of

the sound file with the parameters given.?"

These experiments could be repeated but, as the created file includes all properties of the
intended file, the data are used here. The mistakes were described to allow a connection

of the following plots with the input parameters shown in Table 6.1.

E.g. sine #5 decreases from 1kHz through 0 Hz to "negative" frequencies, in effect increasing for the
next 100 s to more than 5kHz. The measurement is done at 10 kHz with a low-pass filter at 3kHz. That
the amplitude does not decrease sharply at this frequency is a consequence of the not very steep filter
characteristic. The "reflection” at 5 kHz, the Nyquist frequency, is caused by aliasing.

20E.g. sine #7 should start after 20s with 500 Hz and 0 phase. Instead, because of the mistake, at
the time of its onset, its frequency increased already for 20s according to the slope given by the sweep
duration and the v°" parameters. Thus, the start frequency is not the intended one.
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As mentioned above, these sweeps are analysed with N = 8,192 samples per spectrum for
two reasons: Firstly a good spectral resolution is required to separate the monofrequent
sines with 150, 160 and 180 Hz (Table 6.1). Secondly, this analysis should demonstrate the
behaviour of the fitting algorithm if confronted with broad peaks; the number of complex
values used for a fit grows quadratically with N (Sec. 6.1.3). One instructive example:
For 8,192 samples, T" is 0.8192s and Av =1/7 = 1.22Hz. Sine #5 has a by = —100Hz/_100s,
in units of Av /T (Sec. 3.1.3) it is bp, = —67.11. For 1,024 samples with 7'=0.1024s and
Av =9.77Hz it was just by, = —1.05. The first one represents a very broad peak, whereas

the second one could even be fitted acceptably with the monofrequent approach.

6.2.1 The seismic data

The experiment was conducted near Miinster (Westphalia) from the 13" to the 17" of
May 2013.2! The data processed in this section were measured by a geophone buried
15 cm under the grass of surface.??

Figure 6.1 shows a sequence of 194 magnitude spectra implying 120s of data (time on
the mantissa). The complete frequency range (0 —5,000Hz, 4,096 frequency values) is
plotted on the ordinate; the density of spectral values is accordingly high; especially small
peaks (horizontal lines if the frequency is constant), consisting of very few strong values,
are barely visible. Nonetheless, it gives an overview of the complete processed data. The
magnitudes of the spectral values of the soil velocity are given in the grey scale: With five
orders of magnitude almost the full range is presented.?® (a) demonstrates the original
data. Bright lines stem from sines: The nine sines of the played sound file are visible as
well as mains hum with all its harmonics at odd multiples of 50Hz. (b) shows the same
plot after (LF'S) sines have been fitted and subtracted.

Figure 6.2 gives details on the fits. (a) is the sequence of the subtracted spectra. (b) is a
different illustration: Each subtracted sine is represented by a circle (under the condition
that its amplitude is at least 10™* times the strongest of all amplitudes) at the mean
frequency of the peak (vg+0.5-by/Av).?* The colour codes stand for the different paths
the fit procedure can take: Black circles indicate that the estimated peak width includes
at least four complex values and the fit with the Fgy,, expression was successful. If the

fit results in a |bp,| much broader than expected, it is rerun with more complex values

21 At the same experiment, aircraft signal were measured. For information on the measurement, see
[41]. A more detailed publication by Mattes Liebsch is in preparation. Some more details related to
aircraft measurements are given in Section 6.3.

22Vertical geophone #15 Sensor Nederland SM-6, eigenfrequency: 4.5 Hz, sensitivity: ~ 26 V/mys, fac-
tor of amplification: 100, connected to channel #21 of a 4-box combination of Data Translation DT
9841 ADCs, sampling frequency 10 kHz, cut-off frequency 4.53 kHz.

23Within these five orders of magnitude all significant values are presented. Showing the full scale is
not conducive: By chance arbitrarily small values can occur, reducing the resolution on a logarithmic
scale of the grey scale likewise arbitrarily.

24 Again, this limitation of visualised results is reasonable to focus on the strongest peaks with the
highest impact on the signal.
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(Sec. 6.1.1.2), this case is shown in purple. The other colours (explained in the figure
margin) mark the different outcomes for narrow peaks (Sec. 6.1.1.1); in most cases the

t.25 The amplitude is given in the

monofrequent approach (Fyono) produces the best resul
diameter (also here with logarithmic scaling), so bigger circles have a higher relevance.

One can see that many sines are subtracted. They mainly are aligned along straight
horizontal lines, according to the mains hum. Figure 6.3 is a small cut-out and gives a
detailed view of the found sines. At positions where lines cross each other the results
tend to become worse or the algorithm even fails. Although the probability of a failure
increases, the 550 Hz line shows that a crossing line does not necessarily make the algo-
rithm fail (around 20s both sines are subtracted in two stages, Sec. 6.1.1.3); on the other

hand the fit for the same sine (at around 31s) can fail even if no other lines are close.

6.2.1.1 Single-sine tracking

The list of fit results can be analysed and sets of parameters can be assigned to a certain
evaluation sequence in order to get deeper insights respectively. Presently, this is done by
hand — however, with the support of assistant suggestions.”® Figure 6.4 shows two of the
sequences of sines in separate plots. In order to get the frequency plot in a good resolution,
the linear slope is subtracted by fitting a straight line to the mean frequencies. Its slope
is in good agreement with, on the one hand, the by values of each spectrum, on the other
hand with the input parameters in Table 6.1. The time when a specific frequency is passed
is not easily accessible because of the fast change with time and unknown time delays in
the chain of signal production and measurement; therefore, the agreement between the
actual input and fitted frequency is not evaluated. This effect is even stronger for the
phase parameter.

In (a) two classes of outliers can be seen: First of all, there are two by values close to zero,
these are probably wrong picks: especially the third circle (at 05:47:22.5) seems to belong
to the peak of sine #2,°7 which should have a constant frequency of 160.0 Hz. Another

Z5Because of the low x2 threshold for Fg,y, as a result of one fit parameter more compared to Fyiono
(Sec. 6.1.1.1), green circles are very rare in general.

26 A note for the software users: The procedure (Extract Single Line (Seq), Eingabe: Menu:
6.66.1) allows the extraction of fit parameters for single peaks from the file containing all fit results.
After one set of parameters is chosen for a certain spectrum, the position of the next peak is interpolated
and the parameters of the best fitting set of the next spectrum is suggested. Additionally it shows the
two next neighbours to both sides and allows further scrolling through all sets if the suggestion is not
accepted. Returning to previous spectra is possible. If certain parameters (mean frequency, amplitude,
bo or x?2) fit, they are highlighted. Note that wrongly picked fit results typically have the lowest impact
on the mean frequency — compared to other parameters — because the mean frequency itself is the basis
for the suggestion of the next peak to pick. Other parameters (like by) can have strongly different values
compared to their last pick; if the mean frequency of their peak matches the expected one, it will be
suggested to the user if no better matching peak is available.

2"The ochre colour indicates that it was originally proposed to be fitted with three complex values,
meaning this peak is very narrow. The best result is gained after fitting four values (one is added to the
right). The exact mean frequency of the corresponding fit result is 160.106 Hz which matches sine #2
(further fit results: by = 2.2661Hz/s, x2 = 0.00516).
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Figure 6.1: Seismically measured synthetic sines played via loudspeaker. To give
an overview, the complete frequency interval over the complete time (universal time,
coordinated (UTC)) over which this experiment was conducted is shown. LFS sines

are visible as sloped lines. (a) before subtraction of peaks, (b) afterwards.
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Figure 6.2: Additional spectrograms for Figure 6.1. (a) shows the subtracted spec-
tra, (b) the amplitudes of the fitted sines and the types of fitting which led to the
shown results. These plots show the whole range of the measurement; for better
visibility a part of it is extracted in Figure 6.3.
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Figure 6.3: Small cut-out of Figure 6.2 (b). 50 Hz and odd multiples as well as the
beginning of the monofrequent-sine triplet (150, 160 and 180 Hz, onsets at different
times) show up as horizontal strings. Two lines with a slope are shown: One with a
low positive slope starting with around 500 Hz and one with a strong negative slope
which passes 0 Hz and continues with a positive slope, this one shows up as the black
77V’7'
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bp outlier is at (approx.) 05:47:42. It is fitted with by = —123.79Hz/s; here already the
start value was wrong: bt = —100.48Hz/s. Obviously, the width was estimated fairly
well but the procedure that determines the sign of by failed. As described in Section
4.6.2, the sign is calculated from small, systematic deviations from a slope of 7 per Av in
the phase spectrum. With a low probability the sign estimation can fail, and afterwards
it is virtually impossible for the algorithm to get to the right values by iterating. It is
interesting that even with this failure in the start values the algorithm ends at a point
where the x2 value meets the threshold.?®

It is not surprising that in (a) all fits were done to more than four complex values because
of the big frequency shift per time which results in broad peaks (purple circles indicate a
prior run with a lower peak width, Sec. 6.1.1.1). Whereas, in (b), the peaks are narrow
and in many cases three values are proposed to be used for the fit. In this case the fit is
repeated three more times with the linearly-changing frequency expression (Sec. 6.1.1.1):
once with the same three values and a very strict xy, ..(nrit = 3) and with one more value
added to the left or the right. The colours of the circles show that, after comparing the
four fit results, the Fguy expression outmatches the monofrequent expression by fit-result
comparison in every spectrum, except for one. This makes sense as the sine changes
linearly in time and an added value increases the 2 threshold. The mentioned single
deviation (05:48:41) is fitted with the monofrequent approach and is not wrongly picked;
its frequency is 1,563.49 Hz and therefore not very close to a harmonic of the mains hum.
It is more likely that the underlying noise consists of just those values, which, by chance,
superpose with the sine in such a way, that the Fyiono approach, boosted by its lower
threshold for x2, produces a better result than the Fgy,, approach.?’

Inexplicable is the predomination of the right-hand-side added values in comparison to
the left-hand-side added ones.?’

28 Fit details: 50 complex values are fitted, resulting in X2Thres =0.642. After 120 iterations it returns
with: x2 = 0.329. As the algorithm rarely gets to satisfactory results after reaching the limit of 120
iterations one should think about classifying its result under this condition as false (this has also been
mentioned in Sec. 2.1.1).

29Tf cases like this appeared more often, the procedure ranking the results to compare the fits should
be revised.

30Probably, this is a result by chance: For other sequences, this imbalance vanishes or shows the
inverted direction (e.g. Fig. 6.17).
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Figure 6.4: A pair of tracked sines, each with a plot of the fitted by and one with
the mean frequency (in order to get a good resolution, a linear progression is assumed
and subtracted), different time intervals. Top: The sine with the strongest increase
of the frequency (sine #5). Bottom: The sine with the negative by (sine #6). The
equations for the subtracted lines are: (a): 100.07Hz/s-¢+33.81 Hz. (b): —5.0021Hz/s.
t+1,742.78 Hz. In contrast to the fits above, in plots like these, the circle radius gives
the x2 value. The smaller the circle, the better the fit.
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6.2.2 The acoustic data

Analogously to the seismic signal of the last section (Sec. 6.2.1) a microphone signal
measured 6.5cm above ground is presented here.*! This is the same measurement (at the
same time, but a different channel of the ADC). Because the signal is produced acoustically
by a speaker suspended by a crane and thus uncoupled from the ground and the SNR
is much better than the one for the seismic sensors, consequently, the following figures
show that the peaks in the spectrum are orders of magnitude above the underlying noise.
This clarity makes this example appropriate for discussing additional effects, resulting in
a series of supplementary plots and descriptions compared to the last section. Initially
and in analogy to the seismic data, Figure 6.5 (a) demonstrates the sequence of spectra
of the original data. Because of the good SNR, vertical lines are visible at the beginnings
and ends of some (LFS) sines. These stem from spectra the periodic signals ends within
the time interval 7.%? Figure 6.6 firstly shows the lines described in Table 6.1. Secondly,
weak additional lines are visible which seem to be linked to the intended lines as they are
most likely linear combinations of the main ones. The additional frequencies are probably
produced by non-linearities in the speaker, the amplifier or even the digital-analogue
converter (DAC) in the laptop computer used to play the RIFF/WAVE files. Thirdly,
mains hum with low amplitude can be observed (best visible at frequencies of around
1,400 — 2,000 Hz).

The horizontal lines are subtracted very successfully. Figure 6.6 indicates the same for the
fastest linearly changing frequency, but a comparison with Figure 6.5 (b) makes clear that
on the one hand the sines are fitted and subtracted successfully, but on the other hand
not the complete power of the peak is subtracted (this phenomenon will be discussed
in Sec. 6.2.2.3). The broadband excitations at the beginnings and ends of the sweeps
remain in the signal which is reasonable as the algorithm is not designed to handle these
cases. Because of their strong amplitude they also mask the underlying LF'S-sine signals,
preventing the fitting of other peaks. This phenomenon shows up in the dark vertical

lines in Figure 6.6 (a).

6.2.2.1 Single sine tracking

Analogously to the tracked sines for the seismic data, the same two lines are presented

for the acoustical measurement in Figure 6.7. For both lines every single sine is fitted

31 Microphone BK6, Briiel & Kjzer 4198, sensitivity: 0.0519V/pPa, factor of amplification: 60, con-
nected to channel #30 of the same 4-box combination of Data Translation DT 9841 ADCs as for
seismic measurement, sampling frequency 10 kHz, cut-off frequency 3.0 kHz.

32Ending a signal is like multiplying it with another, shorter rectangle (additional to the rectangle
limiting the time interval to T'). As shown in Section 2.3.2 the Fourier transform of a rectangle is a sinc
function; its width (in the spectral domain) is determined by the length of the rectangle (in the time
domain). The shorter the rectangle, the wider the sinc function that is convolved, often resulting in strong
broadband excitation around the current frequency of the (LFS) sine. More information concerning this
issue will be given in Section 6.2.2.3.
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Figure 6.5: Acoustically measured synthetic sines played via loudspeaker (in analogy
to Fig. 6.5). (a) shows the spectrum before subtraction of peaks, (b) afterwards.
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Figure 6.6: Additional spectrograms for Figure 6.5. (a) shows the sum of the
subtracted spectra, (b) the amplitudes of the fitted (LFS) sines and the types of
fitting which led to the shown results. In order to warrant transparency, the range of
magnitudes in (b) is limited to four orders of magnitude which is much less than in
figure (a) where considerably more results are shown.
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Sine #5 Sine #6
bo / (Hz/s) V\fean / Hz bo / (Hz/s) V\ean / H2
Seismic | 100.07+9.19*  0.00040.876* | —5.002 £ 0.452** 0.0000 £ 0.0485**
Acoustic | 100.0404+0.344 0.0000 +0.0683 | —5.0018 +0.0342  0.00000 £ 0.00625

Table 6.2: Summarised results of the acoustic and seismic peak tracking of the
sines #5 and #6 (seismic: Fig. 6.4, acoustic: Fig. 6.7), with programmed by of
exactly 100.0Hz/s and -5.0 Hz/s, respectively. Since for vpjean the linear progression is
subtracted it is called Vﬁee‘in and varies around zero. The errors are the standard-
deviation values. The peaks that are obviously wrongly picked are excluded here (*
means one excluded peak, ** three excluded peaks) — they should not be included in a
statistical evaluation as they do not represent the precision of the fit algorithm. In the
seismic data the mains hum contributed significantly — its peaks are fitted successfully
but do not belong to the LFS sine, whose peaks were intended to be tracked. These
peaks are not an error of the picking suggestion algorithm because these peaks are at
the right frequencies. It might be up to the user (or to an additional algorithm) to
decide whether a peak belongs to the mains hum or to the tracked sine. In this case it
would be simple to decide on the basis of by — the discrimination between by &~ 100 Hz/s
and by ~ 0Hz/s was unproblematic — but for sines with low LF'S or even monofrequent
sines, additional parameters to classify the peak would be necessary. In order to avoid
this, the peaks remain in the tracked sequence in this work, but are rejected for the
statistical evaluation.

precisely and reliably. In comparison to the same tracked peaks in the seismic data (Fig.
6.4) no obvious outliers are picked or fits converged to secondary minima.

For signals of real sources with unknown emissions of noise, quantitative evaluations
of the fitted parameters are difficult if not impossible. In contrast, the played sound
files contain sines with at best linearly with the time changing frequencies. The mean
frequency of the peaks, pfean, should be constant after subtraction of a fitted straight
line and the by should be constant anyway. Table 6.2 gives measures for the deviation
from the straight line respectively from the constant value. Obviously, fits in the acoustic
data are significantly more precise. The ratio of standard-deviation values reaches from

approximately 8 for ped

Moan Of sine #6 to more than 25 for by of sine #5. It is presumed

that the better SNR of the acoustic data is mainly responsible for this discrepancy.

6.2.2.2 RMS values in the time domain

RMS values were calculated in the time domain over intervals of 0.5s.%> Plots of these

slowly sampled data give a measure for the progression of the power content. Figure

33Note that the measure RM S introduced in Section 5.2.1.1 is the RMS value of the difference between
the underlying signal without (LFS) sine and the signal after addition, fitting and subtraction of an (LFS)
sine in the time domain. For real signals this measure is not available and only the pure RMS value of a
time-domain signal can be specified.
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Figure 6.7: A pair of tracked sines in the acoustic spectra (analogously to Fig.
6.4), each with a plot of the fitted by and one with the mean frequency after a linear
progression is assumed and subtracted. The line equations are: (a): 100.04Hz/s-¢ +

34.32Hz. (b):

—5.0018Hz/s -t 4-1,742.73Hz. The smaller the circle, the better the

fit. For broad peaks the number of fitted values npj; is greater than 4, meaning that
exclusively the Fg,, approach is used, therefore only black circles are present in (a).
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Figure 6.8: Time course of RMS values calculated from 0.5s data intervals. During
the sweeps the mean RMS value is reduced to the level of times with background noise
only (first and last seconds in the shown interval). The spectra in which a single sine
begins or ends, and thus this sine is not subtracted, show up as peaks. Colour codes:
black: original signal, green: subtracted signal, red: signal after subtraction.

6.8 shows the three progressions: the original data (black), the sum of the subtracted
(LFS) sines (green, gained from the inverse FIF'T of Fig. 6.6 (a)) and the processed data
(red, corresponding to Fig. 6.5 (b)). The original curve shows steps as (LF'S) sines are
switched on or off. In addition, in some parts, the black curve shows a complex behaviour,
which is likely to demonstrate a consequence of the characteristic of the speaker: in the
interval of approximately 05:47:12 - 05:47:18 sine #5 decreases in frequency from 1kHz.
The RMS value increases slightly but more than linearly: the speaker seems to produce
lower frequencies with higher efficiency. A kind of notch follows: typically the generated
power of speakers collapses for very low frequencies, depending on the membrane size.
In the following interval, the sine frequency increases again, which mirrors the described
behaviour. However, an abrupt and lasting increase in the RMS amplitude is visible at
05:47:22: this stems from the onset of sine #2 (160 Hz). For frequencies well above 1 kHz,
the speaker characteristic seems to decrease very slowly. After 05:47:30 the steps in the

RMS amplitude can be used to identify onsets and ends of additional (LFS) sines.

The red line illustrates that in regions where no switching takes place, the processed data
is approximately on the same background level as the data before and after the sound
file is played, that is the (LFS) sines have been completely removed. Spikes occur at
regions where at least one sine is not satisfactorily subtracted because one (LFS) sine,
when switched on or off, does not last over the full time interval of one spectrum; this
is analysed in Section 6.2.2.4. In this example the simulated periodic disturbances have
been removed very well and the RMS amplitude is reduced by approximately one order

of magnitude.
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6.2.2.3 Imperfect peak subtraction

Figure 6.9 (a) shows the lower 1,500Hz of a single spectrum (the 46" starting at
05:47:33.00). This time period is chosen because here the played sound file contained
relatively low frequencies, allowing a plot with a good resolution on the v axis. All
the sines of the audio file are fitted successfully and subtracted accordingly. The broad
peak centred at 1,325.059 Hz is subtracted with a x2 = 5.1-10~* which is three orders of
magnitude below its threshold.

By visual inspection, one can question this fit result: Although a reduction of 1.5 orders
of magnitude has been achieved, the red curve is not as low as the surrounding. Could
it be possible that the values for the fit parameters are not the optimal ones? Could it
be possible that the start values make the algorithm run into secondary minima while
minimising 27 If it were possible to find a set of parameters that — by subtraction of
the corresponding sine — reduces the remaining spectral power more strongly than the
fit result does, it would indicate that the algorithm has run into a secondary minimum.
In order to analyse this issue, the LFS-sine parameters are systematically varied, the
corresponding sines are subtracted and the remaining power in the frequency interval
dominated by the peak, in this case 1,281 Hz — 1,373 Hz, is determined.

Firstly, a reasonable step length for each parameter needs to be estimated. Since Fgum
is proportional to Ag, this parameter can be determined independently from the other
parameters and is even left out in this case; the value used for Ay is the fitted one.?*
The most influential parameter on the curve progression is by, as it defines the curve
progression of the phase spectrum (Fig. 3.8). Finally, v defines the position of the peak
(Sec. 3.2.3).

If the fit algorithm runs into secondary minima, a combination of the latter two mentioned
parameters should be the reason. To get an overview about the dependency strengths, one
can set three of the parameters to their fit results and only vary the remaining one, in order
to evaluate the spectral power after subtraction of an LF'S sine with this set of parameters.
Intersections through the four dimensional space and the variation parameters are given
in Figure 6.10. If the steps between the values are chosen densely enough, the resulting
curve is smooth. One can designate the values at which a threshold for the mean spectral
magnitude in the interval of interest is passed, in this case it is a threshold for the mean of
the magnitude values in the mentioned frequency range; it is reached at 1.5 times of the
value gained by the set of fitted parameters. Combined with the demand that at least at
two steps the values should be below this threshold, a rough estimation for the maximum

step length for the variation of this parameter is possible. Table 6.3 shows these step

34The sum of squared magnitudes of differences of complex spectral values is to be minimised. In polar
coordinates, for fixed magnitudes, each single difference becomes the smaller; the better their phases
match. Therefore, the magnitude values, proportional to Ag, can be treated independently from the
other parameters.
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Figure 6.9: A typical small data interval of the acoustic measurement of the audio
file. (a) shows a magnitude spectrum, (b) and (c) the time domain, the colour codes
are: black: the original data, green: the subtracted signal, red: the result. In (b), the
green line mostly masks the black one because the (LFS) sines are fitted very well.
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Parameter Step length Start End  Fit result ‘ Unit

Av 0.01 1,283.0 1,285.0 1,284.1630 | Hz
A¢ 0.1 30.0 41.0 36.6659 | °
Abg 0.001 99.5 100.0 99.8435 | Hz/s

Figure 6.10: Intersections through the four-dimensional parameter space tested:
three parameters are fixed at the fit optimums, one is varied: black: 1y, green: by,
red: ¢g. The step length and the start and end values are given in the table. Addi-
tionally, for each variation the exact fit result for the respective parameter is included,
ensuring that the best result of the fit algorithm is part of every curve. The ordinate
contains the mean magnitude value (of the spectral range: 1,281 Hz— 1,373 Hz) after
the subtraction of an LE'S sine with the current set of parameters. In order to allow a
combined graphic, the abscissa is normalised: between zero and one the range given
by the start and end values is displayed. The curves are extended to the left by the
same range (abscissa values —1 to 0) to demonstrate how the curves continue — es-
pecially in the case of by, where the values at the regular margins become constant
or even decrease again; this plot demonstrates that no similar minimum is close. The
horizontal line is at 1.5 times the value produced by the set of fitted parameters; it is
used to determine a minimum step size for each of the three parameters (Tab. 6.3).
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Parameter  Fit result Step length Start End | Unit | No. steps
AAy 0.025499 - - -| Pa 1
Av 1,284.1630 0.04 1,282.0 1,286.0 | Hz 102
Ao 36.6659 4.0 0.0 356.0 | ° 90
Aby 99.8435 0.1 99.7 100.3 | Hz/s 8

Table 6.3: Combination information to subtract the broad peak in Figure 6.9 (a)
without fitting. The values of the fit result are appended to the lists of values that
are to be combined.

lengths, the parameter intervals and additionally the original fit results.

With given step lengths, the parameter intervals are critical because having long intervals
strongly increases the number of combinations. Although the input is known (it is the
sound file), this information can only be used partly — the precision of the hardware
and software responsible for playing the file is unknown, therefore the current frequency
can only be estimated and the phase is probably indeterminable at all. But, as the by
parameter should be constant in time, it can be strongly limited (Fig. 6.7 (a) shows
that b is fairly constant). ¢g should include its complete range. vy remains as a slightly
unclear parameter, therefore the most values are used for this one.”

The mean magnitudes of a total of 73,440 combinations are compared: The set of parame-
ters, reducing the power best in this frequency interval, is exactly the fitted one. The only
potential explanation I have for this result — that the best-fitting theoretical curve does
not fully coincide with the real peak — is a slight frequency dependency of the transfer
function between the sound file on the computer and the measured data that becomes
the more relevant the higher |b,.| is. A precise LE'S sine is input to the sound card — but
it seems to be changed after re-recording.®® This does not seem to be a problem of the

fit algorithm.

6.2.2.4 Abruptly ending (LFS) sines

Figure 6.11 illustrates the effect of hard transitions between presence and absence of
signals. The spectrum (a) presents two broad peaks stemming from the convolution of
the (LFS) sines with the DFT of the rectangle limiting the periodic signal to the time
before (approx.) 05:49:01.37 These cannot be handled by the fitting algorithm: fits finish

351f it should be the case, that the best set of parameters is not covered in this analysis, it is prob-
ably beyond the limits of the vy parameter even though there is no indication if one plots or sorts the
combination results.

36Where in the chain DAC — amplifier — speaker — sensor — ADC the distortion occurs is unclear. In
Section 6.2.2.2 it was noted that the amplitude of the speaker decreases with increasing frequencies. This
of course deforms the shape of the peak, distorts its symmetry and is likely to reduce the fit quality.
However, this has not yet been analysed and is beyond the scope of this work.

37Sine #1 is visible in both spectra: Fig. 6.11 (a), where it is broadened by the convolution with an
additional sinc function (additionally to the limiting the time interval for the spectrum), and Fig. 6.9
(a), where the peak is narrow as typical for monofrequent sines.



158 Analysis of real data

with a high x2, so the peaks remain in the signal.*®

In the preceding spectra of the sequence all (LFS) sine signals are subtracted. In the
following spectrum this signal is no longer present. Thus after inverse transformation to
the time domain one expects a short interval in which the sweep signal is still present.
This is shown in Figures (b) and (c¢). The ramp is a result of the linear fading of spectra
after inverse transformation (Sec. 6.1.1.4). One can also observe that the time domain
looks similar at both margins indicating that the (LFS) sines are subtracted without
obvious changes of the data. Intervals like this cause the RMS values (Fig. 6.8) to show
peaks.

38The X?L/XQThres(nFit) ratios for the ending (LFS) sines are: sine #1: 7.02, sine #6: 6.30, sine #7:
1.29.
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Figure 6.11: An analoguous structure but different time than in Figure 6.9: In this
time interval three sines end simultaneously (at 150 Hz, 1,451 Hz and 2,697 Hz (not
visible)). (b) and (c) show the transients between spectra in the time domain (grey
bars indicate the intervals of single, overlapping spectra). At around 05:49:00.57 the
inversely transformed data of the spectrum shown in (a) — in which all three sines are
not subtracted (see also: Fig. 6.6 (a)) — fade in. Again the colour codes are: black:
the original data, green: the sum of the subtracted sines, red: the result.
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6.3 Single-engine propeller aircraft

One expects nuclear test explosions to be conducted in very rural areas with limited
infrastructure. Main sources of anthropogenic noise could be: Traffic on through roads,
aeroplanes and quarry blasts (the latter even for distances of hundreds of kilometres
and probably far outside of the inspected area).?” If an explosion should be conducted
clandestinely, provisions could have been made. Related to this work, these could include
construction or earth-moving sites and increased traffic of all kinds. Additional sources
of noise might stem from the inspectors themselves: an area of up to 1,000km? is to be
covered with sensors which have to be set up and maintained on a daily basis. For these
purposes off-road vehicles will be operated. Furthermore, different kinds of flights will be
undertaken by helicopters and small aircraft e.g. for visual inspections of the destination
area or airborne gamma spectroscopy and aeromagnetic field mapping [42].

Typically, small surveillance aircraft are propeller driven, producing primarily periodic
noise; the same holds for helicopters. In this example the overflight of a single-engine
propeller aircraft is processed.*’

The signal was measured on the 16 of May 2013 at 10:56 UTC south-east of the airport
Miinster-Osnabriick,*! Germany, with a Briiel & Kjaeer 4198 microphone.*?> The aircraft
is a PIPER PA-28R-180 Cherokee Arrow [43] at an altitude of about 300 m.

Figure 6.12 gives an overview of the data and their processing results. First of all: These
data seem to have strong contributions of low frequencies, showing up in the sequences
as an irregular bright line for the smallest frequencies.*> Most probably, gusting winds
with fluctuations slower than 1Aw are responsible for the low-frequency contributions.
Since the fitting procedure can handle any frequency without exceptions, even the direct
current (DC) value could be fitted and subtracted. However, the start-value-estimation
procedure is not capable of handling this case. Firstly, for small frequencies the problem
becomes similar to the one of neighbouring sines because the peak at negative frequencies
merges into the one at positive frequencies. Secondly, for very small frequencies (and in
particular the DC value) the procedure would estimate wrong peak widths because it does

not wrap to the other side of the data array (to negative frequencies), ending the peak

39Quarry blasts or the like produce pulsed signals whose shape can be similar to those of aftershock
signals. The typical approach is to locate their origin and discard the corresponding time intervals from
further investigations if the origin lies outside of the area of interest.

40\ ultiple-engine propeller aircraft have rotors with similar but typically most of the time slightly
different revolution rates. Their signals could be used to analyse double peaks for instance — as this
feature is not yet included, a single-engine propeller aircraft is chosen intentionally.

4ITATA airport code: FMO, GPS coordinates of the measurement site: latitude: 52° 7 16" N, longitude:
7° 36’ 16" E, altitude: 105.8m, located approximately 4 km from the end of and in line with the runway
so aircraft passed nearly vertically above the sensors.

42Membrane height above ground: 6.5cm. In this measurement, this sensor is connected to channel
#32 of a 4-box combination of Data Translation DT 9841 ADCs with: home-built amplifiers, sampling
frequency 10 kHz, cut-off frequency 3 kHz.

43The microphone is specially suited for outdoor applications and low-frequency measurements.
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at the first index (= 0Hz). Such a peak is discarded from processing if the magnitude of
the 0-Hz value is not smaller than 50% of the maximal one. In particular, a DC peak
will be discarded. If low-frequency peaks are successfully fitted and subtracted here, it
means that the peak was centred at 1 Av at the very least. For these reasons most of the
lowest-frequency peaks are not subtracted (best visible in the missing bright dots at the
lower margin of the theoretical spectrogram in (b)). Their high magnitudes also explain
the rare times with strong RMS-value reduction respectively the very low reduction at all
other times (c).

Figure 6.13 shows details of one of the few cases when a peak at low frequencies is sub-
tracted.** One harmonic series is marked — in all probability it belongs to the revolution
rate of the propeller — here, peaks with an even index tend to be stronger. This indicates
that a nearly symmetric state is reached in half of the time of one revolution, indicating
that this aircraft is equipped with a two-blade propeller. Most of the strong peaks of the
rotor series are subtracted, the remaining ones are low in magnitude or show an unusual
shape.®® (b) and (c) illustrate that most of the signal (including the strong, low-frequency

variation) is subtracted.

4Fit details: After 46 iterations, the mean frequency is 1.77 Hz, by = 5.54Hz/s. 2 = 1.64-1073 at
XApres (MFit = 4) = 8.61-1073.

45The peak at 328 Hz (multiple 18 of the fundamental frequency of 18.26Hz) has two shoulders which
could indicate that there are closely neighbouring sines (the higher one at 1/5 of maximum could have
influenced the peak shape). The shape is also unusual for the peak at 438 Hz: it is too narrow at the
top to be fitted successfully — even a monofrequent sine has three to four strong values caused by the
convolution with the spectrum of the Hann window (Sec. 2.3.3 and 3.2.2); in addition, it seems too broad
at its flanks.
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Figure 6.12: Evaluation of a propeller aircraft. The subplots are analogous to the
former examples: (a) includes the subtracted peaks, (b) the three sequences of spectra:
sum of subtracted sines, processed and original, (¢) the corresponding RMS values
(black: Original data, red: sum of subtracted sines, green: processed data).
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Figure 6.13: The data of a short time interval of Figure 6.12 at 10:56:37.25. (a)
shows the lower frequencies of the 62 spectrum with one marked harmonic series,
note the low-frequency fit centred at 1.77 Hz. The peaks mentioned in the main text
(328 Hz and 438Hz) are marked with vertical dashed lines. (b) and (c) present a
small interval of the time domain. Colour codes: black: original data, green: sum of
subtracted sines, red: processed data.
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6.4 Main battle tank

We fortunately have access to seismic and acoustic data of passing military vehicles. These
data had been measured between 1989 and 2001 by the Bochum Verification Project
(BVP) which is continued as the Group Physics and Disarmament at TU Dortmund in
which this work has been done. Ground vehicle noise and vibration are a second source of
disturbing signals expectable during OSI. In particular on military ground tracked vehicles
may be used. Compared to wheeled vehicles, tracked ones have an additional strong source
of periodic noise: Beside the engine in general, the interlocking of the driven cogwheels
into the track produces a second fundamental frequency and harmonics. And the rolling
of the wheels over the track elements with corresponding variable forces to the ground

produces seismic vibration at these frequencies directly.*6

In Amersfoort (1992) the BVP together with several partner scientists from NATO and
WTO countries measured the seismic and acoustic emissions of military vehicles. Here,
an example of a Leopard-1 tank driving with 11.161m/s on a straight road (paved with
smooth asphalt) is analysed at a distance of 11.78 m from the designated middle of the
lane.*” The acoustic spectra consist mainly of two fundamental frequencies and their
respective harmonics, stemming from the exhaust and the track-drive. 4,096 samples
corresponding to 0.5622s are used for each spectrum as a compromise between spectral

and time resolution.

Figure 6.14 gives an overview about the complete time interval that is analysed: (a) shows
the (LEFS) sines that are subtracted. One can see that the amplitudes are highest around
11:58:19. At this time the tank had passed the sensor. This matches the visible change
of the Doppler shift: The horizontal lines progress like an negated arctangent, caused by
the source during its linear trajectory moving towards, passing and moving away from the
sensor. Since the tank signals are strongest at low frequencies and for the sake of clarity
(b) shows the lower 500 Hz of the sequences of the spectra: before (bottom) and after
subtraction (middle) of sines. Like before, the theoretical spectrum (top row) is the sum
of the subtracted sines and the sum of the two top spectra is equal to the bottom one.
(c) demonstrates the RMS values as a measure of the power in the data. Two times are
marked by vertical lines: Here the factor for the reduction of power by sine subtraction
is minimal and maximal, respectively. The sequence of theoretical spectra (b, top) is
especially suitable for understanding the curve progression of the RMS values. When
the former has many bright dots, much power is subtracted. The spectrum marked first

(at 11:58:17.8) contains some of the strongest peaks even after the subtraction of sines,

46Wheeled vehicles can also produce a second series of peaks caused by a coarse the tyre profile, but
with much lower amplitude [44], [23].

4"The experiment is described and evaluated with regard to vehicle classification in [44]. File:
AME10215.DA6, Microphone BK3, Briiel & Kjzer 4188, with preamplifier 2639, height above ground:
20cm, channel #13 ADC Microstar DAP 2400/5, sampling frequency 7,286 Hz, cut-off frequency 300 Hz.
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UMean/Hz ‘ Ao/(m/s)  vo/Hz b/ (Hz/s) gbo/rad‘ X% X2Thres nrir  No. iterations

19.31 0.0346 10.46  31.47 3.275 [ 0.025 0.029 6 70
217.24 0.0977  190.68  94.48 3.840 | 0.089 0.094 12 100

Table 6.4: Fit details for the two broad peaks visible in Figure 6.16 (a). Both peaks
are close to rejection (x2 close to their thresholds).

the spectrum and the corresponding time-domain interval are given in Figure 6.15. The
spectrum with the strongest decrease of energy (at 11:58:22.75) is not the one with the
most subtracted peaks but here most of the strongest peaks are subtracted (Fig. 6.16).
This one is also interesting because of the subtraction of two broader peaks.*® Based on
the source of the signal one would not expect strong changes in the frequency, therefore
both of these two peaks can be categorised as wrong positives; their fit results are given
in Table 6.4.

Figure 6.17 tracks a single peak: whereas the change of Doppler shift is evident in the
v plot, on the basis of by the change of Doppler shift is not apparently visible. At the
correct time two adjacent negative values indicate the right behaviour, but later on the
spreading of the values is in the same order of magnitude. For the two picks, a consistency
check is conducted: the LF'S parameter are estimated by the differences between peak
frequencies and the time between the two. The results are: —2.18Hs/s and —3.52Hs/s; the
corresponding values shown in the top figure are: by = —2.43Hs/s and by = —6.57Hs/s.
This matches as roughly as the other by values spread. For a comprehensive evaluation not
enough values are available. The last set of parameters in the plots is probably wrongly
picked, a gap should have been chosen instead.

Most of the strong peaks in the spectra are subtracted successfully but also many remain.
Superpositions of harmonics of the two series occur which are likely to form peaks that
cannot be separated and fitted with the expression for a single sine. Especially, the
spectrum shown in Figure 6.15 contains peaks with no obvious distortion while having a
strong magnitude. During this time, the tank is close to the sensor and the superposition
conditions of different sources change most strongly. One can speculate whether this could
be caused by the superposition of sources with the same frequency — this tank has two
tracks and two exhausts. Changing the position of the tank changes the differences of

lengths of the propagation paths between the sources and the sensor.

48Taking a very close look at the column of this spectrum (Fig. 6.14) shows the abnormal broadness
of the two peaks.

Y9E.g. the difference between the red circles (11:58:18.5) is —1.23Hz/T, T = 4,096/7,286 Hz, therefore it
is —2.18 Hs/s,
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Figure 6.14: Evaluation of a tank passing a sensor. The subplots are analogous to
the former examples: (a) includes the subtracted peaks, (b) the three sequences of

spectra: sum of subtracted sines, processed and original, (¢) the corresponding RMS
values (black: original data, red: sum of subtracted sines, green: processed data).
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Figure 6.15: Example for a spectrum and the reconstructed time interval with the
lowest reduction of energy (see Fig. 6.14 (c¢), at 17.75s). (a): spectrum, (b): time
domain of the original signal (black) and the sum of subtracted ones (green). (c¢): the
remaining signal (red).
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23.75s). Colours as in Fig. 6.15. In (a), two exceedingly broad peaks are marked
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6.5 Helicopters

During the last years we measured several helicopter signals.”’ Their spectra consist
mainly of two strong harmonic series of sinusoids, stemming from the main and the
tail rotor, respectively. At the beginning we thought that these two strong series make
these signals ideal for performing periodic-noise suppression. This section introduces the
challenge: The single peaks seem to be different from the ones of pure sinusoids producing
worse fit results than for example the propeller aircraft. For the 5% false positives rate
used in this chapter, the majority of fits fails at the corresponding threshold for x2. If
one allows their subtraction anyway, the result serves its purpose and the peak is reduced
significantly. An increase of the false-positive rate could reduce the periodic content
successfully, but the impact on the underlying signals is unknown. This should be the
subject of future research. An interesting question is: What are these peaks based upon?
One example serves as a demonstration of the issue; this one is chosen because of a
well observable course of events. Figure 6.18 gives an overview about data and the fit

results of a helicopter mainly standing on its pad in approximately 20m distance to the

S0published results of the processing of another helicopter signal can be found in [45]. The Fuiono
expression was applied exclusively. In order to get mainly successful fits even in times of frequency shifts,
less data samples per seismic spectrum (N = 1,024) were used, resulting in blurred neighbouring peaks
which remained in the spectra consequently.
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sensor.”’ At around 11:44:57 the operation-revolution rate of the rotors is reached and

the state remains stationary until it takes off at around 11:45:40. Subsequently, it climbs
with increasing distance to the microphone close to the ground and thus frequencies are
down-shifted.

The single spectrum in Figure 6.19 covers approximately 0.8s at a time when the signal
should be stationary. Nonetheless, at least two series of sines can be identified with very
similar fundamental frequencies. Within the first harmonics, two respective frequencies
are still close enough that the summed-up peak can be fitted by an LE'S or a monofrequent
sine within the threshold for X%- The more the frequencies split up, the more the peak
shape changes and the worse the fit result becomes. If the signal consisted mainly of these
two series, at some point the frequencies would diverge enough to fit them separately. But
in these data, the spectrum at high frequencies fades into an unsteadily spiky, relatively
flat progression (b). Concluding, spectra like these cannot be treated by the algorithm in

its current form.

6.5.1 A brief first analysis

The investigation of these signals is beyond the scope of this work, however it may be
interesting to understand how they are produced.

Typically helicopters have two strong series of sines, produced by the main and the tail
rotor. Helpful is a typical revolution rate and the ratio between the two. For this type
of helicopter at 100% the main rotor does 395rpm (6.58 Hz) while the tail rotor does
3,584 rpm (59.7Hz, marked in the spectra by red bars) [47]. Assuming that the main rotor
blades are fully identical, theoretically, the fundamental frequency should be at four times
the rotor revolution rate: vpmain = 26.33Hz. Since the sequence of spectra (Fig. 6.18 (a))
shows intervals with literally no changes, longer (than the 0.8192s for a single spectrum)
time intervals can be used to generate high-resolution spectra: increasing the number
of samples per FF'T increases the spectral resolution, while averaging magnitude spectra
statistically reduces the noise stemming from non-periodic contributions. Figure 6.20 is
calculated with N = 32,768 samples and three averaged magnitude spectra overlapping by
50 % (the interval used is marked by a red bar in Figure 6.18 (a)). In (a) the revolution rate
is marked (1/4 of the rotor blade frequency), the strong ratio of magnitudes between both
indicate the high symmetry of the blades. The peaks produced by the main rotor broaden
with increasing frequency. (b) shows the same spectrum but up to higher frequencies: the

power of the single harmonics contribute to broader frequency bands, decreasing their

51Rescue helicopter EC 135 D-HOFF alias Christoph 8. Measured during an experiment mainly con-
ducted to evaluate the coupling of acoustic signals to the ground. A description of the site and the
measurements is given in [46]. UTC is used. Sensor: Sennheiser KE-4-211-2 microphone, sampling
frequency 10kHz, sensitivity 10 mV/pPa, frequency range 20Hz — 20kHz, cut-off frequency 3kHz. It is
placed on the surface and assigned to channel #21 of a 3-box combination of Data Translation DT
9841 ADCs.
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magnitude. This is consistent with the visual observation in the sequence (Fig. 6.18 (a))
and the two series marked in black in Figure 6.19 and explains the fit results.

The fenestron tail rotor has irregular angles between its blades, so the fundamental fre-
quency should be the same as the revolution rate. A corresponding series with low mag-
nitude is marked in the spectra at multiples of roughly 60 Hz. Interestingly the tail rotor
signal seems to be observable for a longer duration after the take-off indicating a strongly
different directional characteristic. Additionally every second harmonic is stronger and
the eighth is strong in particular. During this time, the fitting works better, although it
is unclear if this is a result of the disappearance of the other lines or of the changed noise
emission angle during the flight.

One can speculate about the reasons for two strong series with very similar frequencies.
If both have the same stationary origin, they cannot be produced by the rotation of the
blades.”” If the double peaks result from the Doppler effect, a different source of their

sounds must be assumed.””

520ne could think of a locally moving medium with a different effective speed of sound compared to the
system in which the measurement takes place. Since the sound is measured from the side, there are blades
moving towards the sensor while others move away (and some pass orthogonally, without Doppler shift).
However, the same number of blade-passes per time occurs at both sides, so the produced frequencies
must be the same.

53 Assuming the blades themselves would produce noise with a certain frequency (e.g. by vibration),
this frequency could be changed by the Doppler effect produced by rotation for both directions — and for
the continuous region in between. Besides, this additional source should produce another series of sines,
since the revolution rate remains. It should be unlikely that these frequencies are very slightly different
to integer multiples of each other what is observed here (the swashplate is no reasonable explanation as
it should work with the same revolution frequency).
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Figure 6.18: Sequence of spectra (8,192 samples per spectrum) of the signal of a
helicopter which is most of the time stationary. (a) magnitude spectrum; the time
interval covering the three averaged spectra for Figure 6.20 is marked in red. (b)
demonstrates that very few sines are subtracted. The peaks within the lowest 50Hz
are fitted reliably, thinning out rapidly with in creasing frequency and already at
150Hz peaks are subtracted only sporadically.
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Figure 6.20: High-resolution, averaged spectrum of the helicopter; it is assumed
that the signal was stationary during the time interval marked in Figure 6.18 when
the helicopter was standing on its pad. Three overlapping (50 %) power spectra with
32,768 samples each are calculated and averaged. Here the fundamental frequency,
equalling the revolution rate, is visible and its series is marked with green triangles.
The symmetry between the four rotor blades is high, therefore mainly the quadrupled
frequency and its integer multiples are present (marked in (b)) while the magnitude
at the revolution rate and its non-quadruple harmonics is very low. Additionally, the

tail rotor revolution rate series is marked in red.
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6.6 Conclusion on real data applications

Synthetic sounds played by a computer and a speaker allow a comparison between the
theoretical signal and the fit results, since the input parameters are known in principle.
Narrow peaks have been processed very successfully both for acoustic and seismic mea-
surements, with the seismic data being strongly superposed with mains hum increasing
the probability for a failed fit. The processed spectrum is reduced down to the background
noise level, so that only a lower threshold for the reduction factor can be derived: it is at
least three orders of magnitude. For narrow and monofrequent peaks — where the transfer
function is constant — the factor might be principally unlimited, as indicated for synthetic
superpositions in Section 5.5.

The broadest peaks analysed in this measurement correspond to bp, = —67.11 (bg =
—100.0Hz/s), here the peak magnitudes are reduced by 1.5 orders of magnitude only. Per-
haps a slight frequency dependency in the transfer function between played and recorded
LFS-sine signals leads to deviations from the theoretical function for an LF'S sine, thus
decreasing the fit quality. Nonetheless, the RMS value of the signal is reduced by one
order of magnitude down to the level of the background at times when no sounds were
played.

The mean frequency and the LFS parameter of two sines — one with a strong linear
frequency shift and one with a small one — have been tracked over several spectra for
both, the acoustic and seismic signals. The fitted parameters are consistent with the
theoretical ones, where the standard deviation for the acoustic signal is roughly one order

of magnitude smaller than for the seismic signal. This is most probably a result of the
sixfold better SNR.

For the signals of vehicles, the peaks have been too narrow to observe the deviations
mentioned for broad peaks. All peaks that have been fitted successfully are reduced to
the level of the background, but typically several smaller and sometimes even stronger
peaks remain.

Real sources, which do not produce exclusively periodic noise, are not conducive to quan-
tifying the fit performance, for instance by the ratio of RMS before and after processing.
The optimal result is a complete removal of periodic components and simultaneously no
manipulation of the non-periodic content. Since the ratio of the two is unknown, there is
no quantitative measure for the degree of achieving the goal. However, one can use the
RMS value to find out to what extent a signal is changed during processing.

If the data are dominated by (even single) strong peaks which remain in the data, the
factor of RMS-value reduction will be small — independent of the number of successfully
subtracted peaks. This phenomenon was strongly pronounced for the acoustic data of the
propeller aircraft — here, the signals contain very low frequencies for which the start-value

estimation fails. The reduction factor of the RMS amplitude ranges from insignificant to



176 Analysis of real data

more than 5.

The acoustic data of a main battle tank have been processed successfully in general. Most
of the highest peaks have been subtracted. Strong non-periodic contributions remain in
the signal, however, so that the RMS amplitude of the signal was reduced by a factor of
approximately 3.

If a peak shape does not match the one of a single (LFS) sine, the probability of a
successful fit is small (even though sometimes by chance the y2-threshold requirement
may be met) and thus, the chance of the peak remaining in the data is high. This
was demonstrated for helicopter signals, where one can speculate about the reasons; by
visual inspection of spectra it seems that at least two harmonic series with very similar
fundamental frequencies dominate the spectrum.

The improvement of the procedure with regard to the evaluation of these insights is left

for future work.



Chapter 7
Summary and conclusion

This work presents the derivation of an analytic expression for the discrete complex spec-
trum of a sine, the frequency of which can change with time linearly. The expression
includes sampling, a limited duration and the Hann window function. With the first
derivatives and well-estimated start parameters, the Levenberg-Marquardt algorithm is
used to fit the parameters of such an LF'S sine to single peaks in spectra. The Fgy,, expres-
sion can easily be implemented in typical programming languages. A major disadvantage
for applications is the computation effort: on a single core of an Intel i5 processor at
3.1GHz the current implementation requires 0.5 us per fitted value, per sample within the
time interval of the spectrum and per iteration step. The processing time for a typical
signal is on the order of days per minute of data.

Methods for the evaluation of the fit results are introduced by the systematic analysis
of synthetic signals. The fit quality respectively the precision of the fitted parameters
increases with decreasing noise to the point where the errors of the fit result are as small
as the numeric precision, for example, 107 relative with double-precision variables.
For certain ratios of acceptable false-positive fits to pure GWN, peak-width-dependent
thresholds for the application to real data are gained.

In order to test the performance of the fitting procedure, artificial (LEF'S) sines are added to
real signals that are non-periodic. It is demonstrated that sines with arbitrary parameters
(including the amplitude, within the limits of the numerical precision) are fitted and
subtracted successfully.

For completely real signals, the performance strongly depends on the data. We played
sound files containing (LFS) sines with different parameters during our measurements
and recorded the acoustic and seismic signals. Fits of narrow peaks have been very
successfully both for acoustic and seismic measurements and the processed spectrum
is reduced down to the background noise level. For the monofrequent case the peak
magnitude is reduced by at least three orders of magnitude but the reduction factor
might be principally unlimited, as indicated for synthetic superpositions. The broadest

peak is reduced by 1.5 orders of magnitude only. Here, a slight frequency dependency
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in the transfer function between played and recorded LFS-sine signals may have led to
deviations from the theoretical function for an LF'S sine, thus decreasing the fit quality.
For real signals, all peaks which have been fitted successfully are reduced to the level of
the background, but typically several smaller and sometimes even stronger peaks remain.
Since the ratio of periodic to non-periodic noise is unknown, there is no quantitative
measure for the degree of periodic-noise removal. However, one can use the RMS value
to find out to what extent a signal is changed during processing.

On the basis of the acoustic signal of a propeller aircraft, the limitation of the current
implementation of the algorithm regarding peaks at the very margins of a spectrum has
been demonstrated. The acoustic data contain dominating low-frequency contributions
which — in most instances — remain in the signal and thus lead to small factors of RMS-
value reduction.

The acoustic data of a main battle tank have been processed successfully in general. Most
of the highest peaks have been subtracted. The strong non-periodic contributions remain
in the signal — fitting to the goal of the work. The RMS amplitude of the signal has been
reduced by a factor of approximately 3.

The acoustic spectra of a helicopter signal recorded at close distance seem to contain
peaks different from the ones of pure sinusoids. The processing results become worse for
increasing frequencies of the harmonics as the divergence of the peaks increases. If a peak
shape does not match the one of a single (LF'S) sine, the probability of a successful fit is
small (even though sometimes by chance the y2-threshold requirement may be met) and

thus, the chance of the peak remaining in the data is high.

This work continues the field of research of the working group Physics and Disarmament
at the chair Experimentelle Physik IIT of TU Dortmund. It was started in the 1990s in
the frame of the BVP to find peaks and series of harmonics in power spectra with the
objective of pattern recognition for vehicles [23]. This was the motivation to derive the
expression of a monofrequent sine in the discrete spectrum; it was applied to the spectral
magnitude. Later on, periodic noise was seen in a different context as a disturbance. In
order to remove it by subtraction, the exact characterisation of the peaks in the complex
spectrum is required. One task of my Diploma thesis was the improvement of the algo-
rithm by inclusion of the phase parameter in the fit procedure [14, 39]. For signals of
moving vehicles, it turned out that this approach was insufficient to handle cases when
the frequency changes within the time used for one spectrum, often by the change of the
Doppler shift when the sensor is passed. After the monofrequent expression, the next step
is a linearly in the time shifting frequency; its derivation and evaluation is described in
this work. Whether or not it will make sense to advance to higher orders is unknown, but
it is doubtful whether it would be of great practical use.

The expression derived and applied in this work is an ideally adjusted filter for arbitrary
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LFS sines. For synthetic signals it works very precisely and can reproduce signals on
a level which is unattainable for notch filters. For all peaks that are not produced by
pure (LFS) sines, the fit performance drops, sometimes strongly. This is impressively
demonstrated for a helicopter signal measured at close distance. The peaks of other real
sources are fitted and subtracted mainly successfully.

With regard to the primary motivation of this work, one can state that it is possible
to reduce the periodic content of time-series data significantly. However, the signals
of the vehicles analysed contain non-periodic components which remain in the signal —
but retaining such components for the detection of weak impulsive events has been the
goal. With the described procedure, noise of vehicles can be reduced but not completely
removed. It will not allow the detection of smallest aftershock signals next to a busy

motorway or the like. Nonetheless, it can increase the SNR.

In order to solve the problems that have been observed and to optimize and improve the

procedure, several directions seem promising for future research:

e Line tracking over several spectra

If it is obvious, that a lasting (LF'S) sine is in the data, one could selectively increase
(weaken) the y? thresholds for very small frequency bands where the mean frequency
of the sine is extrapolated in surrounding spectra. The processing of spectra should
not be exclusively one by one but a progression to former and future times should be
allowed as soon as a systematic behaviour is recognised. In this context it could even
be possible to decrease the general threshold and therefore reduce false positives and
false negatives in one approach simultaneously (this would extend the procedure of
[21] to the LFS).

e Searching for harmonics
The sources of the signals, in which periodic noise should be subtracted, typically
consist of fundamental frequencies with several harmonics. Similar to the former
item, one could think about weakening the threshold for members of series of sines.
Cepstra (the inverse Fourier transform of the logarithm of the magnitude spectrum
with logarithmically scaled frequency) could be used to get and track fundamental

frequencies.

e Fitting of neighbouring sines
The adaption of the fitting algorithm to include two (or even multiple) sines that
contribute to one peak should not cause any problems at all. In contrast, estimating
start values would be challenging. If runtime is not a big deal then systematic

variations of the phases (similar to Sec. 4.9.3) could be a first approach.’

IFirst attempts for the case of two monofrequent sines were done by [36]. The fitting was performed
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e Simultaneous fit of multiple peaks
The magnitudes of peaks decrease monotonously to their sides but their influence on
each other can still be significant even if the peaks are well separated and each fit is
successful. In this work this fact has been met by processing the peaks in descending
order of their magnitudes. This is reasonable but could be improved: close peaks
could be merged to form a longer frequency band in which multiple peaks are fitted
at once. The challenge of estimating start values is omitted if the fit results of the
single peak fits are used. This approach would overcome the problem of mutual
influences completely because the algorithm would fit the sum of (LFS) sines to
all peaks instead of trying to fit a single (LF'S) sine to one peak with superposed
contributions from others. If fitting long intervals with many fit parameters will
be unstable, the intervals could be limited artificially and only the innermost peaks
could be subtracted. Then smaller overlapping intervals would be utilised in order

to process long ones.

e Threshold adjustment for very broad peaks
The threshold for x2 should probably be adjusted for large numbers of complex
values the Fgquy, is fitted to. At the moment the argument is: A certain amount
of false positives in Gaussian white noise is acceptable. Because of a decreasing
probability that a broad peak is found in noise, the threshold is weakened strongly
with the number of values. With the meaning of the y2 parameter in mind — it is
the mean of squared relative deviations between given values and fitted ones — it

could be reasonable to think about an absolute weakest threshold.

e Improving start values
Even more effort could be put into the start-value estimation. Its benefit is to be de-
termined since the current state works reliably with few exceptions and it is unlikely
that the fit will not end up in the primary minimum. However, a higher accuracy
could reduce computation effort and maybe further avoid exceptions. An easy im-
provement would be an iteration of the start-parameter determination mainly via
the amplitude and peak width: The start parameters could be estimated in the de-
scribed way and then used in a second run — the estimated amplitude would be an
improved value compared to the magnitude value at i;,,x Which is used to estimate
the peak width. Subsequently, a more precise peak width could improve all further

estimations since they depend on this value.

within the magnitude spectrum — in principle, this means the reduction of the set of fit parameters by
the phase — and included an additional parameter for the relative phase difference between the two sines.
This was necessary to address the fact that the peak shape strongly depends on the signs of the complex
values of the summed sines. This approach was feasible because of the simple progression of the phases
of the complex values of a monofrequent sine (Sec. 3.2.2). For broader peaks the slope of the phases
depends on by which makes this approach invalid.
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Additionally, an approach to provide start values for peaks at very low frequencies

(~ 1 Av down to zero) could be useful as they can strongly contribute.

Reducing computation effort

Many improvements could be worth an analysis. The maximum number of iterations
for a single peak fit could be adjusted. The Fgum expression could be analysed
with the aim to further reduce the number of summands. It could be possible
that a reduction similar to the FFT is feasible (even though the roots of unity are
not equally spaced around the unit circle in Fgyy,). Additional criteria to reduce
the number of sine candidates and thus the number of fit procedure calls could
be implemented. Especially, a background criterion to reject peaks with a low
amplitude should be promising if limited knowledge about the data to be processed
is available (e.g. the mean spectral magnitude background during calm periods).
With even more knowledge about the data, a threshold for the maximum peak width
could avoid fits with high npy (e.g. if only aircraft at high altitudes are expected,
it can be assumed that no broad peaks will occur). Additionally, a more efficient
FFT (with pre-set angular-function values for the used N) — could accelerate this
part by a factor of at least 10; compared to the calculation effort for the fitting in

the current implementation however, this improvement should be of minor benefit.

Higher orders of frequency shift

Cases occur in which the frequency of a sine changes with time more strongly than
linearly. In Section A.2.2 it is argued that finite-sum expressions should exist also
for higher orders of the frequency shift. For each additional order, an additional
parameter would occur in the expression for a sine the frequency of which changes
quadratically, cubically etc. with time. One can doubt whether a fit could be stable

with real data, but this would need to be investigated.
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Appendix

A.1 The Fg,s approach — First applications and con-

cluding words

A.1.1 Spectrum of an LFS sine limited by a rectangle for neg-

ative frequencies

This calculation can be done in analogy to the one in Section 2.4.1. Nonetheless, some
signs are different, requiring the use of different symmetries compared to the approach

described before.

A

A T
SRneg(v) = 7? /0 — cos (—mbot® — 27 (v + )t — ¢ — isin (—mbot® — 27 (o + V)t — o) dt
(A.1)
. An (T
SRueg (V) = ?,O/O —cos (7Tb()t2 +2m(vg+v)t+ ¢0) +isin (Wb0t2 +2m(vg+v)t+ ¢0> dt
i
(A.2)
With a =7bg, b=7(rp+v), c= ¢

A

A T
SReg (V) = 2—?/0 —Cos (at2 + 20t + c) +isin (at2 + 2bt + c) dt (A.3)
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Use Equations 2.52 and 2.53
. Ao
SRucg(v) = 2 V24 (
2_
— CoS (b ac) C
a

0 0
T
2 _ 2 _
—Hcos(b ac)s \li(aijb) —1sin<b ac)C \/i(am—i-b) )
a am . a am .
(A.4)

SRieg (V) :% \/Z <
cos(bzgac) (—C [\/Z(aTer)

+C +iS

\/Zb \/Z(aT—H))

2
+sin(b “) <8[1/2(aT+b) +5 \/Qb]icl,/Q(aHb) +iC
[¢ am am aTm
(A.5)
Symmetry relation (Abramowitz 1964: Equation 7.3.18):
Cliz] =iC[z],Sliz] = —iS[Z] (A.6)

A Ao T
SRneg(V) ZE % (

o (£5) (< [[ww]+1s[1f<mb>]>_i<c[ifb]+1s[1[b]>>
+sm(”2;“) (—isli\/g(aT-i-b)]—C[i\/Z(aa:-I—b)]-‘riS[i\/»b]+C[1\/>b1>>
SRyeg (v) = gi\/;(
e
s (52) (-5

f—Ef

\fui)i\/Z(aTH)
\fui)i\/Z(aTH)

o)

—Ef
+ 2
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The cosine and sine expressions can be combined to one exponential expression:
A AO T 1+1 b2 —ac 1 1
SR. =—/————=2"@a i|Erf|[i(1—-1)/— (aT+b i(1—1)4/=—0b
nee(V) = 50\ 5, 2 l(r 1= /5, (aT+0) i 1>\/2a])

(A.9)
With:
Erfi(z) = —iErf(iz) (A.10)

— Erf

A . AO T 1+l ib27ac . 1 . 1

SRneg(V)——§,/%Te (Erﬁ (1—1) U%(aTqu) Erfi [(1—1) \/%b
(A.11)

Undo substitutes:
A - Ay T 141 iwﬂ
SRuceV) == 50\ [ompy 2 ¢ "
Frfi | (1—1) | = (mboT+ 7 (vo+ )| — Brfi | (1—1) /(v + )
27bg oo e 27rbo7r 0

(A.12)

Raeglv) == 20 |1 (1™ %

neel) =T g Y

(Erﬁ [(1 —i) 2720 (boT + 1o+ u)] —Erfi [(1 —i) \/;(VO + V)D (A.13)

A.1.2 Proof of symmetry

The expression for a peak which is located at positive frequencies must be equal to the
expression for a peak which is located at negative frequencies with negated signs for all

LFS sine parameters and vice versa (Sec. 2.3.1.1):
5 —A 1 in(vgtn)®
SRiueg (—Ao, =10, —¢0, —bo, T, At,v) = _TO \/7%(1 —i)e  ~to +igo
—<00

(Erﬁ [(1 —i) @(_bOT — v+ y)] — Erfi [(1 —i) \/jbo(_”o + V)D (A.14)

& A 1 —imrg=)?
SRneg(_AO, —v, — o, —bo, T, At,v) = ZO _2750 (1—i)e b0 +igo
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Figure A.1: Plots of the complex error function along a line through zero with slope
—1 in the complex plane. Red: f(z)=Re [Erf[(l —i)x]] , green: f(x)=1Im {Erf[(l — i);rﬂ ,

blue: f(z) = Abs [Erf[(l - 1)x]}

With Equation A.10:

& Ay [ 1 —in(rg—v)?
SRn€g<_A07_VO?_¢07_b07T;At7V) :1ZO £<1_1)e b(()J +igo
0

(—iErfl—i(l—i)i&(lxﬁ%—m—u)]—I—iErf[—i(l—i)i 27;0@0—1/)D (A.16)

& Ay [1 —ing—w)? 4
SRneg(—Ao,—uo,—qbo,—bo,T,At,u):I",/%Q_i)e o tido

(Erf l(1 —i) \/2750 (boT + 1o — y)] — Exf lu —i) 27;0@0 - V)D (A.17)

= SRpos (Ao, w0, G0, bo, T, At,v)

Figure A.1 illustrates the curve progression of the error function.

A.1.3 Next neighbours

Without inclusion of the Dirac comb, Fg.¢ consists of two peaks (at negative and positve
frequencies) and converges monotonously to zero. The spectrum is incomplete with regard
to the tails of peaks located at periodically repeating positions on the frequency scale
(n-N-Av, n € N, Fig. 2.3). The Dirac comb is impractical to implement in software,
but an arbitrary number of repetitions is elementary, with the disadvantage of increasing
computation effort. The actual number of repetitions increases with an increasing demand
for precision. Furthermore, it is essential to understand the influences of the spectral and

LF'S sine parameters on the strength of the tails of peak in repeated spectra.
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1. The influence of by: Firstly, the bigger the |bg ,| the slower the amplitude decreases to
the sides (Fig. 4.3 (a)). Secondly, the smaller the |bg | the more does the theoretical
centre frequency of a peak (ryrax) with respect to the raster of discrete frequencies
(Eq. 4.14) influence the amplitude decrease (Fig. 4.3 (b)).

2. The influence of the peak position: Due to the monotonous convergence, in general,
one can say that the peak is the more influenced by neighbouring peaks the closer
the peaks are (the less discrete spectral values lie between them) — this depends on
the location of the peak within the complete range of discrete spectral values (in
comparison to the effect described above) and is a small scale influence from one
peak to the closest peak of the "next spectrum” (the next repetition according to
the Dirac comb). The closer this neighbouring peak is, the farther the second next

one will be.!

3. The influence of N: Adding more and more neighbours will decrease the influence
on the position of the peak in a single spectrum (3rd item) but a long scale influence
will remain: In every spectrum there are exactly two peaks, counting this as one
unit, then the next unit is exactly N points away — that means that the smaller the
N is, the more neighbours must be taken into account to reach a certain precision
if all the other parameters remain unchanged. In other words: The less points a
single spectrum consists of the closer the neighbouring spectra are and the stronger

their influence is because the amount of points between the peaks is less.”
For the following consideration two aspects need to be taken into account:

e The function Fg,t includes exactly the two peaks of a single spectrum: One at

negative and one at positive frequencies.
e The fitting is done to the peak in the positive frequencies.

The mean frequency determines the location of the peak within the N/2 values of
the positive spectrum. Fg¢ considers all peaks located within the spectral range
[ —UNyquist: PNyquist)-  Lhe bigger the frequency is, the closer the peak gets to the peak
in the neighbouring spectrum to the right which is not considered. This means that

(depending on the N) the mean frequency of a peak decides if this influence is small

!Each spectrum consists of two peaks (at positive and negative frequencies), the bigger the mean
frequency is, the more the peaks move outwards (towards £vNyquist). The more outwards the peaks are,
the closer they are with regards to the closest peak within the next repetition of the spectrum (due to
the Dirac comb) and the bigger the distance to the second closest peak becomes. To include the complete
Dirac comb: Increasing vy decreases the distance to every odd multiple peak and increases the distance
to every even multiple peak.

2Interestingly, with respect to the computation effort, this is inverse to the Fgum approach: The
calculation of Fgyy is proportional to NV, but here, the bigger the IV, the less repetitions of spectra need
to be taken into account to achieve a certain precision (actually, it is inverse proportional).
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(small frequencies) or disastrous high (if the frequency is close to UNyquist). This
asymmetry comes mainly from the fact that for small frequencies the influence of the
peak at negative frequencies increases — but it is already included in Fge. In contrast, for
high frequencies the real data are influenced strongly by the peak of the next neighbour
to the right whereas the theoretical function does not contain this influence. That
means that adding the neighbouring spectrum to the right is by far the most important

improvement and a solution of the 274 effect in the list of dependencies. This is done by:
Fhue(v) = Fuu(v) + Fri (v — NAv) (A.18)

FL ¢(v) (Eq. A.18) considers all peaks within the frequencies range: [—UNyquist» 3 * UNyquist -
That means that with Fi¢(v) at least N/2 spectral values form a kind of buffer to the
next non-considered peak.? The next step is to add a repetition to the left (smaller than
—UNyquist ), restoring the asymmetry in considered peaks; it makes sense to use an odd
number of neighbours to improve the theoretical function (the 3'4 item). E.g. the next

improvement is:
F}o(v) = Fh(v) + Fre (v — 2NAV) 4 Fge (v + NAV) (A.19)
In general:
Roo(v) = PR (v) + Pt (v — (n— 1) NAY) + Fie (v + (n — 2) NAV) (A.20)

The 1%t item in the list of dependencies concern the individual parameters by and vy and
therefore are not considerable in advance (except the expected signals are known).

In a series of plots the some examples for fits with different numbers of considered peaks
are given. For reasons of compatibletly, the parameters used here are the same as in Figure
5.4. Figure A.2 illustrates the fit result if one "spectrum” is added behind the vnyquist:
Fi.; (Eq. A.18).* Figure A.3 shows the same for Fil. Naturally the start parameters are

the same in both examples.

A.1.4 The error-function approach for small LFS parameters

The implemented Fgy¢ expression becomes invalid for |bg,| — 0 (Eq. 2.63). Figure A.4

shows how the fit algorithm behaves if the signal consists of a pure, monofrequent sine.

3To be exact: For the fitting, there is one peak to the left (at least N/2 points) and even two peaks
(at least N points) to the right that are considered. For the subtraction both peaks (at negative and
positive frequencies) are edited so here is one peak (at least N/2 points) to each side taken into account.

4The start values are different to the ones for the Fgum approach. This analysis has been done at an
earlier stage of the software. The start value estimation was typically more precise for pure LFS sine
spectra but much more susceptible to superposed signals in general.
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Figure A.2: Real and imaginary part of the LF'S sine spectrum after fit and sub-
traction of the approximated error-function expression with one next neighbour (F]{:rf,
Eq. A.18). N =256, Av = 1.0Hz. Number of iterations: 37, x> =4.95-107, sample
rate: 500.0 Hz, so behind the Nyquist frequency (250.0 Hz) the negative frequencies
are shown.
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Figure A.3: Similar content to Figure A.2: Real and imaginary part of the LF'S sine
spectrum after fit and subtraction of the approximated error-function expression with
31 next neighbours (Fp 1, Eq. A.20 with n = 31). N =256, Av = 1.0Hz. Number of
iterations: 47, X% =3.29-1072!, sample rate: 500 Hz.
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The parameters of the sine are chosen in such a way, that no spectral leakage occurs.”
Therefore, the basic Fg,¢ function (without additional summands to compensate for the
omitted Dirac comb) is sufficient. Consequently, the subtraction leaves the peak at neg-
ative frequencies basically unchanged.® For the subtraction of a spectrum with the fitted
parameters, the magnitude of the peak is reduced only by five orders of magnitude (com-
pared to the example given in Fig. A.3 this is a bad result, in particular because one
would expect it to be better because no next neighbours are needed). The magnitude of
the values around the peak is increased by orders of magnitude compared to the original
spectrum. On the one hand, this parameter set should work perfectly because no leak-
age comes from any other peak, on the other hand fitting has to fail because Fg,¢ in its
implemented form is invalid for |bg,| — 0. Additionally, the figure includes the difference
spectra if subtractions are done without fitting but with given parameters. Except for by,
the parameters are chosen to be exactly the ones that are used to generate the spectrum.
It is reasonable that the smaller by gets, the better the result becomes. But for by, < 1077,
the result becomes worse because of numerical errors. For even smaller values of by, the
decrease of peak amplitude becomes as small as two orders of magnitude with simulta-
neous increase of the rest of the spectrum to the same level. For by, < 1014, strange
rectangles limiting the regions of strong magnitude increase occur. From by, = 10~17 on,
the result is as good as the numerical precision allows. This varying behaviour is not
investigated any further. It needs to be noted that the fit result is likely to become er-
ratic where the numerical problems begin. For applications one should switch to a series

expansion or the Fyjono approach before by, is as low as 1077,

A.1.5 Brief conclusion

The values calculated with the Fg s approach are not exact but can reach an ever increasing
precision with adding more and more neighbours (in real instances this is limited by the
numerical precision of the floating point type implementation). This approach needs less
computation effort for big N (no summing up N elements); for most cases in real data
Fi,(v) should be precisely enough. That is why this way is presented here although the
exact calculation is shown afterwards. One disadvantage is the divergence for by — 0; a

threshold could be set to switch to the monofrequent approach (Eq. 2.29) where necessary.

5Except for three points for each of the peaks at positive and negative frequencies the magnitude
should be exact zero — for floating-point variables with double precision after performing an FFT with
N =128 samples, around 10~ is a realistic magnitude for ”zero”.

6The Fgy¢ function includes the negative frequencies at the mathematically correct location: Left from
the positive ones (Sec. A.1.3). As usual, the array holding the FFT data arranges the negative frequencies
behind the positive ones. So internally a complete spectrum is in the index range of [0; N — 1]. If the
algorithm calculates the negative frequencies, it inserts large values for the frequency instead of negative
ones. This fact does not matter with respect to the other approaches (Fpyiono and Fgum) as they are
periodically. For the Fg.t approach the effect is typically cancelled by adding odd numbers of ”additional
spectra” to the Fge (Sec. A.1.3)
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Figure A.4: The spectrum of a monofrequent sine with its frequency (vp) on the
raster of discrete frequencies and the same after the Fg,r with different parameters is
subtracted (N =128, Av = 1.0Hz, thus the value of by equals the one of by ,). Two
curves are contained in all plots: the FF'T of the monofrequent sine before (light blue)
and after (black) the fitted spectrum is subtracted. The other, coloured curves show
this difference for the Fgy¢ function with the exact values for the input parameters:
Ap, vy and ¢, but with different by — its values are given at the right margin. Further
fit details: number of iterations: 74, y2 =9.23-10711.
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A.2 Sum approach for the monofrequent sine

As a check for consistency, Equation 2.84 (rectangle and Dirac comb) is convolved with

Equation 2.11 (monofrequent sine):

SRD(v) = RD(v) *S(v)

1 ; N-1
— 5 <1+e—127rNVAt+2 Z e—lQﬂkyAt) " |:10 (5(V+VQ)6 igg 5(V ) ¢0)}
k=1
(A.21)
leading to:
N—-1
SRD(y) = iAO ( igo (1+ —i27 N (v+1p) At+2 Z o —i2wk(v+vo) At )
4 k=1
N-1
_ei¢0 (1+e—i27rN(V—Vo)At+2 Z e—i27’l’k(u—llo)At)>' (A22)
k=1

The second half of this equation represents the peak centred at positive frequencies. This

is the same as the limit of Equation 2.97 for by — 0:

N-1
SRDPOS bozo_ii -Aoei¢o <1+2 Z eiﬂ'kAt(—Zu—l—QVO) +ei7rNAt(—2V—l—21/0)) (A23)
k=1
1 N-—
:_iZ'AOe l+e 27N (v—ryp) At Z —i27k(v—rp) At . (A24)

This means that it does not matter whether one takes the LFS sine with a time-shifting

rate equal to zero or directly uses the monofrequent sine.

A.2.1 Additional observation

N-1
SRDpos(v) = —131 - Age'? (1 e 2N )ALy 9 3 e—im@—"o)m) (A.25)
k=1
1 N N
SRDpos(’/) _ _ii . Aoe Z —i27(k—1)(v—rp) At + Z e—l?ﬂk(v—l/o)At (A26)
k=1 k=1

With At = g

1 . . . N o % : v
SRDjpos(v) = —i7 - Age® (Z TN A TR R Y 2T A -e—l%z’m) (A.27)
kzl qk klzl
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e k—1 U
For integer values of ¥/Av, the sum expression can be written as the DFT of ¢ = l2TN Ay

which is itself rotated equidistantly on the unity circle and only depends on the frequency

of the input sine.

A.2.2 Interpretation of the sum result

Theoretically an expression like this has to exist because:
e The result has be be periodic because of the Dirac comb.

— The result must be expressible by sinusoidal functions (resp. exponential functions

with imaginary exponents) with frequencies of this periodicity and integer multiples.

e Because the time domain is discretised, the information between two data samples
is neglected, which means that the absolute information is limited to N complex

values.

e By Fourier theory this can be expressed by N values (coefficients of an orthogonal

set of functions) in the spectral domain.”

— No matter how complex the function in the time domain is, there should always be
a sum expression consisting of up to N independent sinusoids (e.g. N/2 sines and
N/2 cosines) in the frequency domain being able to represent that function. The

difficulty seems to be the determination of the Fourier coefficients.

A.2.3 Comparing the expressions

Two different expressions for the monofrequent RDSpos(v) expressions have been derived.
Equation A.24 with a finite sum and Equation 2.27 with a product of trigonometric
functions, both are equalised and their coefficients are reduced:

N-1
i (1 +e—i27TN(l/—l/0)At +9 Z e—i27rk(1/—1/0)At> _ (1 _ e—Qiﬂ'N(l/—I/())At) . cot (WAt(l/ B VO)) ‘
k=1

(A.28)
The substitution: z =wAt (v —1g) can be used in all arguments. Furthermore and similar

to Equation 2.26 the following identities are used:

14 e 2V% — 9cos(Nz)e INV® and 1—e 2N — i95in(Nz)e INV® (A.29)
. N_1 .
cos(Nz) +eN® > e 712k — gin (Nz) - cot (2) (A.30)
k=1

"Rather it is expressed by N complex values but with redundant information (the negative frequencies
can be gained by utilisation of symmetry relations, Sec. 2.3.1.1).
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NZ: —2ka+NT) _ gin (N ) - cot () — cos(Nx) (A.31)

This should be valid for N > 2. Therefore this equation provides an infinite number
of trigonometric identities which in parts I have never seen somewhere. Of course it is

quite special, nonetheless it might help at some point. With Euler’s equation (Eq. 2.7) it

becomes:
N-1 N-1
> cos(—2kz+ Nz)+1 ) sin(—2kz+ Nz) =sin(Nz)-cot (z) —cos(Nz).  (A.32)
k=1 k=1

This can be divided into real and imaginary part.

A.2.3.1 Imaginary part

N-1
> sin(—2kz+ Nz) =0 (A.33)
k=1

This basic equation means that the summation of pairs of sines with inverted signs is

Zero.

A.2.3.2 Real part

N-1
kZ: cos(—2kx+ Nz) =sin (Nz) - cot () — cos(Nx) (A.34)
=1

I have no demonstrative description for this equation but checked its correctness for N <4.

A.2.4 Further formulations

Nz_:l o—i2ke _ sin (Nx) - cot (z) — cos(Nx) (A.35)
eiNz ’
N-1 N—
kz cos(—2kx)+ Z —2kx) = (Sin(Nx)~cot (x) —cos(Nx)) : (cos(—Nx)—i—isin(—Nx))
-1 k=1
(A.36)
A.2.4.1 Real part
N-1
> cos(—2kz) = (sin(Nx) -cot (:13) — cos(Nx)) -cos(—Nx) (A.37)
k=1
N-1
> cos(2kz) =sin(Nz) - cos(Nz) - cot (z) — cos?(Nx) (A.38)
k=1

leading to:
N—-1

3" cos(2kz) = cos?(Nz) - (tan(Nz) - cot (z) — 1), (A.39)
k=1
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N Nl 9 [ sin(Nz) cos(z)
kz::l cos(2kx) = cos”*(Nx) (COS(N:B) sin(z) 1), (A.40)
. N= 1 cos(x) 9
Z s(2kx) = §sm(2Nx) sin(z) —cos*(Nz). (A.41)
A.2.4.2 Imaginary part
N-1
kz in(—2kx) = (sin (Nx)-cot (x) —cos(Nx)) -sin(—Nz) (A.42)
=1
N-1
kz sin(2kx) = sin® (Nx) - cot () — cos(Nx) -sin(Nx) (A.43)
=1
= 1 1
sin(2kx) = 5(1 —cos(2Nz)) - cot () — 5sin(2N:c) (A.44)

w
I

1

One could use: cot(§) = :iél()(:()g[;); y = 2x, then some kind of symmetry occurs:

N— . 1—cos(Ny) sin(Ny)
g::l sin(ky) (y) ( 1 —cos(y) sin(y) ) (A45)

A.3 The thresholds for y? for the monofrequent ap-

proach

The Fyono expression (Eq. 2.29) has one parameter less than the Fg,y, one (Eq. 2.95).
Therefore, if the data consist only of noise, the probability for a fit producing a 2 below
a certain value is lower than for the Fguy,. Accepting the same rate of false-positives, the
threshold must be adapted.

For the sake of consistency the same spectra are used as for the LF'S sine (Sec. 5.3): 320
spectra with 128 samples, 40 with 1,024 and 5 with 8,192. 15,580 local maxima are
evaluated by discretising x?2 into intervals, counting their frequencies, summing them up
from zero to the current y2 value and dividing each value by the total number. This is

shown in Figure A.5. The following thresholds for false positives are extracted:

1% 0.0035584
2% 0.0060959
5% 0.0117342
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Figure A.5: These plots are generated analogously to the ones in Figure 5.6: The
ordinate shows the proportion of fits within spectra consisting of pure GWN with
regard to their x2. (a) full scale, (b) zoomed in to the lowest 10%.
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A.4 Computer run time

The run time of the fitting algorithm is approximately proportional to:
e the number np;; of complex values the function is fitted to,
e the number of iterations,
e N (for Fgum).

In order to measure the duration of the fit, the system time is gained before and after
the fitting. The difference is divided by the three proportionalities, which should result
in a constant value. Two facts should be mentioned: Firstly, there are some calculations
that are done exactly once for each fit (like the start-value estimation) and act like an
offset to the number of iterations; this is not taken into account here. Secondly, the
utilized GetSystemTimeAsFileTime() function provided by Microsoft returns quantised
values with step lengths depending on the operating system. The computer used here
is an Intel i5-3450 (3.10 Ghz, 64 bit, 4 GB RAM, 64 bit Windows 7 Enterprise); the
minimal time resolution is 15.6 us. This quantisation effects the result most strongly if
the fit duration is short which mainly occurs for small N. Here it even occurs that the
same time is returned before and after the fitting, therefore the difference appears as zero.
In the same way as in Section 5.3 (but with different seeds) spectra of GWN were produced
and the fitting algorithm passed through the local maxima in the magnitude spectrum.
Figure A.6 contains the resulting durations. This evaluation is done without the system-
atic phase variation for the start value estimation of ¢g (Sec. 4.9.3), otherwise the time
for the calculations done once per fit would increase significantly. The mean normalised
time is 0.5 us. Deductively, the time that is required to fit one peak can be estimated by
the product: 0.5us X n x no. iterations x N. One example for the propeller aircraft: the
mean number of complex values used per peak is 10.36; the mean number of iterations is
89.33, N =8,192. Thus the mean time to process a single peak is 3.8 s. With 1,360 peak
fits per spectrum, it takes 1.4 h to process one spectrum. 96 spectra are in the sequence,
meaning that the processing of 1.0min of input aircraft data takes 5.7d of computation
time on a single core of that PC. This estimated duration fits to the real run time of

several days.
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Figure A.6: Time used to fit one peak, divided by the proportionalities described
in the text, segmented by the number of FFT samples, red: N = 128 (4,989 peaks),
green: N = 1,024 (5,267 peaks) and blue: N = 8,192 (5,315 peaks). The abscissa
shows the share of the peaks that take the respective duration. The increases and
decreases are mainly produced by the quantisation of the utilized operating-system
function. Because N contributes strongly, the variations decrease with increasing N.
Zeroes occur either if the start value estimation failed (left), or if the duration is
actually zero by quantisation (right).
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A.5 Major extensions added to our software

A.5.1 Evaluation

e Software porting The Pascal program Eval6® developed by the BVP was ported
into C/C++ (in large parts already as part of my diploma thesis). Because of the
continuous growing of the program there was a need to restructure the code, switch

to object-oriented programming (still in progress) and avoid simple global variables.

e Command file — recording
For the existing mode of running the program using input from a command (.CMD)
file instead of input from the console a command (CMD)-record mode was imple-
mented. Every input given via console can be saved in a ASCII file (including
comments to every line) allowing the user to redo the same or — after editing the

file — a modified operation without further input.

e Command file — metaprogramming layer
Parameters can be set and used within a command file. Parameters can hold multi-
ple entries such as value ranges, random numbers, strings or the files of a specified
directory; they can also depend on each other. If parameters with multiple entries

are given, the evaluation is repeated with all combinations of entries.

e Command file — plot raster
When marking a series and its harmonics in the plot of a spectrum it is recorded

when the CMD-record mode is active.

e Fit-result files
A container type is used to save the arbitrary numbers of fit results in arbitrary

numbers of spectra (this is the basis for plots like Fig. 6.2 (b)).

e Single sine tracking

Support for the user to extract a single sequence of fits (see footnote in Sec. 6.2.1.1).

A.5.2 Measurement

e Measurement program
A measurement program addressing the Data Translation systems was developed

in C/C++, in part on the basis of the existing Pascal program Mess6.

e Long measurement files
Recent measurements ran over longer time periods and the events were to be classi-

fied in a global context (e.g. for the Gorleben experiments the times of blasts, at the

8The basic structure of the software is described in [48] at 1994 levels.
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airport the overflights of the planes). The preambles now contain the microseconds
since January 1, 1970 00:00 hours UTC.

Measurements can cover many gigabytes of data, saved in blocks of 512 MB each;
the evaluation program now is able to handle any measurement length and provides

all services across data file borders throughout the measurement.

e Data recording software (in strong collaboration with Jiirgen Altmann)
New ADC converters (DT 9841) were bought and run during the measurements.
The four independent devices can be synchronised to the same clock. Programs for
input and transfer for the signal processors were written using Texas Instruments
Code Composer. The basic concept for the software could be ported from Pascal
code. For programming the communication via USB with the analog-digital systems

a library provided by DATA Translation was available.

e Converters for different file types
In order to evaluate data of other than our measurements, conversions were needed
for files with a different byte order, ASCII- or compressed files into our binary format
with its header.

A.5.3 Visualisation

e Absolute time labels
All time axis can be set to UTC.

e Compression of data for sequences of spectra
In order to find periodic content in large measurements (in parts up to 180 sensors
and two weeks of measurement), multiple sequences can be plotted in one figure,
additionally the number of displayed dots can be reduced drastically by combining
values [49].

A.5.4 Algorithm

e Error-function for complex values

This is needed for the implementation of the Fg,s approach.

e Sequence-of-spectra processing
The procedure described in this work was implemented. This includes: the start
value estimation; the Fguyn, Frr and Fyono expressions, their derivatives and, as
the case may be, Taylor expansions; the criteria for fit result evaluation; the recon-

struction of the time-domain signal.
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e FIR filter kernels
A procedure to apply FIR filter kernels was already developed in the former Eval6
program, this was ported into C/C++. A procedure was added to create FIR filter
kernels of practically all combinations of low, and high passes (and thus band and

notch filters) based on instructions given in [50].

e Function generator
A function generator was implemented to create artificial time-domain files for analy-
sis purposes with pre- and postambles (*.dm6) and audio files (uncompressed * . wav)

to be played at experiments to excite acoustic waves.
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