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Adaptive Algorithms to Track the PARAFAC
Decomposition of a Third-Order Tensor
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Abstract—The PARAFAC decomposition of a higher-order
tensor is a powerful multilinear algebra tool that becomes more
and more popular in a number of disciplines. Existing PARAFAC
algorithms are computationally demanding and operate in batch
mode—both serious drawbacks for on-line applications. When the
data are serially acquired, or the underlying model changes with
time, adaptive PARAFAC algorithms that can track the sought
decomposition at low complexity would be highly desirable. This
is a challenging task that has not been addressed in the literature,
and the topic of this paper. Given an estimate of the PARAFAC
decomposition of a tensor at instant t, we propose two adaptive
algorithms to update the decomposition at instant t + 1, the new
tensor being obtained from the old one after appending a new
slice in the ’time’ dimension. The proposed algorithms can yield
estimation performance that is very close to that obtained via
repeated application of state-of-art batch algorithms, at orders of
magnitude lower complexity. The effectiveness of the proposed algorithms is illustrated using a MIMO radar application (tracking
of directions of arrival and directions of departure) as an example.
Index Terms—Adaptive algorithms, DOA/DOD tracking,
higher-order tensor, MIMO radar, PARAllel FACtor (PARAFAC).

I. INTRODUCTION
N signal processing, subspace-based methods are key to
many applications such as direction finding (ESPRIT [1],
MUSIC [2]), blind beamforming [3], blind channel identification [4], and speech dereverberation [5]. These methods exploit
the orthogonality between the signal and noise subspaces of
the observed matrix. If these subspaces are varying with time,
they have to be tracked. However, the computation of a full singular value decomposition (SVD) at every sampling instant is
not suitable in real-time applications, for complexity reasons.
In this context, the development of SVD tracking algorithms has
been—and still is—under intensive research (see, e.g., [6]–[9],
and references therein).
In an increasing number of applications, the observed data
have a multiway structure, i.e., the samples are indexed by
three or more independent indices, giving rise to a higher-order
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tensor or multiway array, rather than a matrix (two-way array).
Exploitation of this structure requires the use of signal processing tools based on multilinear algebra rather than standard
linear algebra [10]. The Tucker decomposition/higher-order
singular value decomposition (HOSVD) [11]–[13] is a possible
generalization of the matrix SVD to higher-order tensors, which
has recently found important applications in face recognition
[14] and image texture analysis [15]. The PARAllel FACtor
(PARAFAC) decomposition [16], [17] is another possible
generalization of the matrix SVD to higher-order tensors.
PARAFAC is tied to the concept of tensor rank and low-rank
decomposition, and its distinguishing characteristic is its
uniqueness properties. The decomposition of a tensor in a sum
of rank-one tensors has a long history going back to Hitchock
in 1927 [18], [19]; but uniqueness was touched upon by Cattell
in 1944 [20] and fleshed out by Harshman in 1970 [16]. Unlike
the matrix case, low-rank PARAFAC decomposition can be
unique for rank higher than one, and this is a key strength of
PARAFAC. Since 1970, PARAFAC has slowly found its way in
various disciplines such as Chemometrics and food technology
[21], exploratory data analysis [22], wireless communications and array processing [23], [24], blind source separation
[25]–[27]. In these applications, the PARAFAC decomposition
is always computed via off-line optimization algorithms [28],
which are computationally demanding. In many cases, however,
the data are serially acquired, or the underlying data-generating
process varies with time, and thus cannot be globally modeled
by a low-rank PARAFAC model. While in both cases one can
run a batch algorithm repeatedly to account for new data or
model variation, and in fact the previous estimated model can
be used to initialize the next run of the batch algorithm, this is
still computationally costly. The reason is that existing batch
PARAFAC algorithms are relatively complex and iterative
in nature, requiring many steps to convergence, even if well
initialized. It is, therefore, of great practical interest to develop
adaptive algorithms that track the PARAFAC decomposition.
To our knowledge, this problem has not been addressed in the
literature before.
In this paper, we consider the problem of tracking the
PARAFAC decomposition of a third-order tensor of which one
is obdimension is “time.” The observed tensor at time
tained from that at time after appending a new slice in the time
dimension. To solve this problem, we propose two different
adaptive algorithms. The first algorithm, called Simultaneous
Diagonalization Tracking (PARAFAC-SDT), is the adaptive
version of the batch algorithm based on simultaneous diagonalization (SD) proposed in [29]. The second algorithm is based
on the recursive minimization of a weighted least-squares
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criterion and is called PARAFAC-Recursive Least Squares
Tracking (RLST). These algorithms can be used either with a
sliding or an exponential window. Moreover, their respective
complexity is very low compared to their batch counterpart
and in this sense, they can be considered as a first step towards
real-time PARAFAC-based applications. Finally, the good
tracking capabilities of these novel algorithms are illustrated
through the application of tracking the direction of arrival
(DOA) and direction of departure (DOD) of multiple targets in
a multiple-input multiple-output (MIMO) radar system.
This paper is organized as follows. Some multilinear algebra
prerequisites are introduced in Section II, and the core problem
considered is set up in Section III. Section IV outlines the basic
idea upon which both adaptive algorithms will be subsequently
built. Section V explains how the observed data are windowed
before being processed. Sections VI and VII flesh out the proposed PARAFAC-SDT and PARAFAC-RLST algorithms, respectively. Section VIII is a brief note on initialization of these
algorithms, and Section IX provides simulation results for the
MIMO radar tracking application. Finally, Section X summarizes conclusions.
Notation: A third-order tensor of size
is denoted
,
by a calligraphic letter , and its elements are denoted by
,
and
. A bold-face capital letter denotes a matrix and a bold-face lower-case letter
a vector. The transpose, complex conjugate, complex conju,
,
,
gate transpose and pseudo-inverse are denoted by
and
, respectively.
is the Frobenius norm of .
is a vector built by stacking the columns of one above each
is a diagonal matrix that holds on its diagother.
onal. The Kronecker product is denoted by . The Khatri-Rao
product (or column-wise Kronecker product) is denoted by ,
. The
i.e.,
identity matrix is denoted by . We will also use a
repMatlab-type notation for matrix subblocks, i.e.,
resents the matrix built after selection of
rows of ,
to the
, and
columns of , from the
from the
to the
.
is used to denote selection of all rows
to denote selection of all columns.
and
II. MULTILINEAR ALGEBRA PREREQUISITES
A. Definitions
order tensor is an -way array, i.e., its elements are
A
addressed by indices. In this paper, third-order tensors only
will be used. Before introducing PARAFAC, we need the following definitions.
Definition 1. (Outer Product): The outer product
of three vectors
,
and
, is
a third-order tensor
with elements defined by
, for all values of the indices.
Definition 2. (Rank-1 Tensor): A third-order tensor is rank-1
if it can be written as the outer-product of three vectors.
Definition 3. (Tensor Rank): The rank of is defined as the
minimum number of rank-1 tensors whose sum yields .
Definition 4. (Matrix Representations of a Tensor): The
three standard matrix representations of a third-order tensor

, denoted by
are defined by
and

and

,
,
, respec-

tively.
B. PARAFAC Decomposition
We now have enough material to define the PARAFAC decomposition.
Definition 5. (PARAFAC in Tensor Format): The Parallel
Factor Decomposition [16] of a tensor
is a
as a sum of a minimal number of rank-1
decomposition of
tensors
(1)
where , , are the
columns of the so-called “loading
,
and
, respecmatrices”
tively.
The PARAFAC decomposition can also be written in matrix
format.
Definition 6. (PARAFAC in Matrix Format): The three ma, that follows the
trix representations of a tensor
PARAFAC decomposition (1), are linked to the loading matrices
, , and as follows:

A key feature of PARAFAC is its uniqueness property under
mild conditions. The PARAFAC decomposition of is said to
be essentially unique if any matrix triplet ( , , ) that also
fits the model is related to ( , , ) via
(2)
arbitrary diagonal matrices satisfying
, and
an arbitrary permutation matrix.
PARAFAC uniqueness is studied in [29], [30]–[32]. A specific case is where two loading matrices are full column rank
and the third does not contain colinear columns. In this case,
PARAFAC is unique up to its trivial indeterminacies [33]. In
[29], a uniqueness bound was derived for the case where one
matrix is full column rank and the others are full rank. This
result is summarized in the following theorem.
and
are
Theorem 1: Assume
drawn from a jointly continuous distribution with respect to
, and
is full
the Lebesgue measure in
column rank. If
with

,

,

(3)
then the PARAFAC decomposition of is essentially unique,
almost surely.
, the PARAFAC decomposition is (trivNote that for
ially) always unique.
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Fig. 1. Acquisition of a new slice in the tensor of observations.

III. PROBLEM STATEMENT
Let us consider an estimate of the PARAFAC decomposition
of a third-order tensor
, at time

(4)
has dimensions
,
has a dimension growing with time and
is the
matrix representation of
.
In practice, one possible interpretation of this model is the
holds
successive data-vectors of interest
following:
is a time-varying
(e.g., samples of transmitted signals),
unknown transformation of these vectors (e.g., a time-varying
holds the successive observed vectors.
channel) and
be obtained from
after
Let
appending a new observed slice in the second dimension, as
. An estimate
illustrated by Fig. 1, such that
of the PARAFAC decomposition of
is
where

(5)
where
. In order to estimate
,
and
, one
the new loading matrices
can optimally fit a PARAFAC model on
by resorting to
batch algorithms [28]. However, though initialization of such al,
and
may speed
gorithms with the old estimates
up convergence, the computation of a whole new PARAFAC decomposition at each sampling instant is not suitable for online
applications. For instance, one cycle of the batch Alternating
Least Squares (ALS) algorithm [17], [23] requires the computation of three pseudo-inverses, and convergence often requires
many cycles, even if the algorithm is well-initialized. The development of adaptive algorithms to track the PARAFAC decomposition is thus a key step towards real-time PARAFAC-based
applications. Following these considerations, the core problem
we propose to solve in this paper can be summarized as follows.

,
and
for the
Problem: Given estimates
PARAFAC decomposition in terms of the
tensor
, find recursive updates for
,
and
, which stand for estimates of the PARAFAC
decomposition in terms of the
tensor
, the latter being obtained from
after
appending a new slice in the second dimension.
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We will work under the following assumptions:
A1) All entries of and may change between and
, according to an unknown, but slowly time-varying
model.
A2) The conditions in Theorem 1 are satisfied , i.e.,
uniqueness can be assumed at each sampling instant.
is known or has been estimated and does not vary with
A3)
time. Under the conditions of Theorem 1, can be deter, but the tracking
mined from the rank of matrix
problem is seriously compounded if rank changes with
time, even in the matrix SVD case. We therefore leave
this issue for future work.
IV. SKETCH OF THE BASIC IDEA
In this section, we propose a first approach towards adap,
tive computation of the PARAFAC decomposition of
. Though formulated in terms of time-congiven that of
suming operations (mainly pseudoinverse and SVD), the following steps allow to draw the skeleton of the fully adaptive
algorithms to be derived next.
be the
vectorized representation of the
Let
, such that
new slice appended to
(6)
Let us consider a smooth variation of
between and
. From (4), (5) and (6), we get
i.e.,

,
(7)

which means that has approximately a time-shift structure.
is thus given in the least-squares
An initial estimate of
sense by
(8)
after which the time shift-structure in (7) is exploited to build
. The least-squares update of
is then given by
(9)
Given
, one can then re-update
by substituting
by
in (8). Finally, since
is an estimate
for
, it provides estimates for
and
, up to the trivial indeterminacies inherent to the
PARAFAC model. In fact, the th column of
is
, so it
corresponds to the vectorized representation of a rank-1 matrix.
can be estimated as the principal left
Consequently,
singular vector multiplied by the corresponding singular value
, while
can be estimated
of
as the conjugate principal right singular vector. This procedure
is repeated for the columns.
It is important to note that the least-squares update of
in (9) ignores the Khatri-Rao product structure. As a result, the
overall procedure (even if iterated) is not equivalent to ALS
PARAFAC model fitting. This implies that estimation performance will be worse than that of the batch ALS algorithm, however this is to be expected in return for a far simpler adaptive
algorithm, and we will see in our simulations in Section IX that
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B. Truncated Window

TABLE I
FIRST APPROACH TO TRACK THE PARAFAC DECOMPOSITION

, we denote by
For a truncated window of length
the
(unweighted) matrix consisting of
the last columns of
(14)
Let us define by
the tensor built from
the
most recent slices, of which
is a matrix
representation. Estimation of the PARAFAC decomposition of
can be done by minimization of the following truncated window least squares (TWLS) criterion
(15)
with

the price paid in terms of estimation performance is small when
the model changes slowly, as expected.
Table I summarizes the steps proposed in this section. Towards fleshing out complete adaptive algorithms, the following
key issues should be addressed:
has to be properly windowed
i) the observed matrix
so as to weight past observations;
ii) pseudoinverse matrices should be recursively updated;
iii) SVDs should be replaced by SVD tracking algorithms;
iv) operations having a complexity increasing with time
should be avoided.
In the next section, we focus on i) and we show how an exponential window or a sliding window can be used.

(16)
where is the forgetting factor,
and
consists of the last
rows of
. This window implies
most recent slices are involved with a
that at any time, the
different weight. The case
corresponds to a rectangular
is known as the exponensliding window, while the case
tial decaying sliding window.
, built
Let us define the weighted observed matrix
from
as follows:
(17)
where
rule for

V. CHOICE OF THE WINDOW

. The update
is

A. Exponential Window
Estimation of the PARAFAC components of
can
be done by minimization of the following exponential window
least squares (EWLS) criterion:
(10)

(18)
Given the windowed observed data, we now adapt the skeleton
of Table I to build the PARAFAC-SDT and PARAFAC-RLST
algorithms.
VI. PARAFAC-SDT ALGORITHM

with

A. Preliminaries
(11)

For an exponential window, let us consider the two following
:
factorizations of the weighted matrix

where is the forgetting factor. This window implies that at any
time, all previous observed slices are involved with a different
weight. Let us define the weighted observed matrix by
(12)
where
is the
weighting matrix. The exponential window implies the fol:
lowing update rule for

(19)
The first factorization results from substitution of
in (12) by its PARAFAC decomposition. The second is the
, where
,
economy-size SVD of
and
.
Similarly, for a truncated window, we get

(13)
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where

,
and
.
and
Under the conditions of Theorem 1,
have rank- , almost surely [29]. Thus, from (19), there exists a
such that
nonsingular matrix
(21)
where
exists a nonsingular matrix

. Similarly, from (20), there
such that
(22)

where
. It was established in [29]
that links both equations in a system
that the matrix
of the form (21) can be found by solving a simultaneous-di.
agonalization problem of a set of matrices of size
The same remark holds for
and system (22). However,
solving such a problem for each time index should be avoided in
real-time applications. Instead, the objective of PARAFAC-SDT
,
and their respective inverses in a reis to update
cursive way.
, (21) becomes
At time
(23)
and (22) becomes
(24)
The main idea of PARAFAC-SDT is to link (21) to (23) and (22)
.
to (24) by capitalizing on the time-shift structure of
Hence, we show that exploitation of the common block between
and
leads to the recursive updates we are looking
for. Before derivation of these update rules, the first step consists
and
from that
of the estimation of
of
and
, i.e., we have to track the SVD of the
. The same remark holds for
.
weighted matrix
From now on, subscripts EW and TW will be omitted when
the same properties hold for both windows.
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track the subspace associated to the fixed dimension only.
One solution to handle this problem is to combine Bi-SVD1
algorithm [6] with the time-updating recursion for the growing
orthonormal right singular basis matrix given in [6, eq. (11b)].
In this way, only one step involves a complexity growing
linearly with time, instead of three.
For a truncated window, complexities are fixed, but the dom(if
).
inant cost of Bi-Iteration is
Several algorithms for sliding-window SVD tracking problems
with similar robustness and lower complexities have been proposed, see, e.g., [7], [8]. In practice, we will use SWASVD (with
a slight modification to include ) proposed in [7], of which the
) is
.
dominant cost (under
and
: To derive
2) Step 2: Recursive Updates of
and
, we use orthonormality of
recursive updates of
the right subspace basis vectors in , obtained from the first
step. For both windows, we have
(25)
where the indices TW and EW have been omitted and
resumes to in the TW case. In this system, previous estimates
,
,
are known and
is known from
and
Step 1. Moreover, due to the time-shift structure,
have a block in common, denoted
.
and
If an exponential window was used in step 1,
have dimensions
and
,
and
. In
respectively. So are the dimensions of
this case the common block
is
itself.
was used, then
If a truncated window of length
and
have dimensions
for every time index. In this
has dimensions
and
case, the common block
is given by
.
Let us now define the following matrices, according to the
window under consideration.
• (EW):

• (TW):

B. Steps of PARAFAC-SDT
1) Step 1: SVD-Tracking: First, we notice that for both windows, left and right subspaces have to be tracked. Also, we need
to compute orthonormal right subspace basis vectors because
this property on will be used in the next step to derive the rehas
cursive update of . In the exponential window case,
a growing dimension and so has
. In the truncated window
and
both have fixed dimensions. For both wincase,
dows, one solution to update and is to perform a single step
of the classical Bi-Iteration technique [34].
However, with an exponential window, this technique involves complexities growing with time for three operations out
. Though
of four, because of the growing dimension of
many adaptive algorithms proposed in the literature deal with
the exponential-window case, most of them are designed to

For both windows, identification of the common block
(25) yields

in
(26)

It follows that
(27)
and
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The task is now to avoid explicit computation of the pseudoinresults from
verse in (27) and (28). For both windows,
of the orthogonal matrix
deleting the last row
produced by the first step. From the matrix inversion Lemma for
rank-1 updates, we have

(29)
which is substituted in (27) to get the recursive update of
.
. In the expoLet us now define a recursive update for
nential window case,
is a unitary matrix so
. In the truncated window case,
results from deleting the first row
of the orthogonal matrix
. From the same matrix inversion Lemma, we get

VII. PARAFAC-RLST ALGORITHM
A. Principle of the Algorithm
In this section, we derive a very different tracking algorithm,
which we term PARAFAC-RLST (PARAFAC via Recursive
Least Squares Tracking). The principle of PARAFAC-RLST
algorithm follows the skeleton given in Table I. As a starting
is given by (8), where
point, an initial estimate of
is known from the previous tracking step. Then, the
and
are derived from
recursive updates of
or
defined in
the minimization of
Section V. Finally,
is reestimated by substituting
by
in (8) and
is built by appending
to
. From now on, subscripts EW
the new row
and TW will be omitted when the same properties hold for both
windows.
B. Steps of PARAFAC-RLST

(30)
which is substituted in (28) to get the recursive update of .
and : First, we form the matrix
3) Step 3: Updates of
, from
produced by step 1 and from
produced by
step
is an estimate of
and one
and
from
by
could possibly extract
following the procedure described in step 4 of Table I. Instead,
and
consist of tracking the first
the recursive updates of
left and right singular vectors of
. A single Bi-SVD
iteration applied to these extreme singular vectors resumes to
the following substeps:
.
Step 3a.
Step 3b.
.
4) Step 4: Update of : The updated new row
is finally appended to
to build
, where
is given by (27).

1) Update of : Let us derive a recursive update for
given an initial estimate of
. Let
denote the gradient of
with respect to
• in the exponential window case:

,
:

(31)
• in the truncated window case:

(32)
After solving
, we get the following:
• in the exponential window case:
(33)

C. Complexity
The PARAFAC-SDT algorithm is summarized in Table II,
with the complexity associated to each step. The complexities
are expressed in terms of Real FLoating point OPeration (flop)
counts. For instance, the scalar product of dimensional complex vectors involves
flops. The choice of an exponential
window with this algorithm involves a time-dependent comhas an increasing horplexity because of step 1, since
izontal dimensions. In this sense, it is preferable to combine
PARAFAC-SDT with a truncated window. In the latter case, the
global complexity is
. On the same basis, the complexity of a single iteration of the batch ALS algorithm, applied on the tensor built from
the last slices, is
[35]. From these results, it
is clear that PARAFAC-SDT has a much lower complexity than
ALS.

where

• in the truncated window case:
(34)
where
(35)

The recursive updates for
,
,
and
immediately follow: see (36)–(37) at the bottom of the next page.
and
is characteristic
The rank-1 update structure of
for an exponential window, where the data matrix has increasing
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TABLE II
SUMMARY OF PARAFAC-SDT ALGORITHM

dimensions. The rank-2 update structure of
and
is
characteristic for a truncated window, where the new data are appended while the oldest are deleted. The matrix
in (33) can thus be efficiently computed in a recursive way from
the matrix inversion lemma:

where

(40)

(38)
Similarly,
can be computed by applying this
Lemma twice, as follows:
(39)

in (33) or (34) follows from
Finally, the update of
,
or
the recursively updated matrices
,
.
: Suppose now that, given the previous esti2) Update of
, we want to estimate the last row
of
mate of

(36)
(37)
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TABLE III
SUMMARY OF PARAFAC-RLST ALGORITHM

. Since
estimate of

, the least-squares
is given by

3) Updates of , , and : These unknown matrices are
finally updated in a way similar to PARAFAC-SDT.
C. Complexity

(41)
in the exponential window case and by
(42)
in the truncated window case. The task is now to find a recursive
and
update for

The PARAFAC-RLST algorithm is summarized in Table III,
with the complexity associated to each step. With a truncated
window, the total complexity of this algorithm is
, and with an exponential window,
. For both windows,
it is
PARAFAC-RLST has a much lower complexity than ALS (see
Section VI-C).

(43)
VIII. INITIALIZATION
(44)
Since
has a rank-1 update structure, it can efficiently
be computed by applying the matrix pseudoinversion Lemma
given in the Appendix . Given the rank-2 update structure of
, it can be efficiently computed by applying this
Lemma twice.

In this section, we discuss how PARAFAC-SDT and
PARAFAC-RLST can be initialized before entering the tracking
mode and we propose two options. First, one can collect the
slices to build the initial observed tensor and then
first
run a batch algorithm to fit a PARAFAC model on this tensor.
The delay introduced by this initialization step depends on the
complexity and convergence speed of the batch algorithm used.
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Another option is to build an EVD-based initialization, which
is commonly used to initialize batch PARAFAC algorithms,
by exploiting an ESPRIT-like idea [33]. Let us consider the
of size
built from the first two observed
tensor
,
slices. The task is to find initial estimates of
and
that fit the PARAFAC model of
. The first
slice can be written as
,
where
and
is the first row of . Similarly,
. Assume at this point that and are full
and
are not singular and that all diagonal
column rank,
are distinct. Under these conditions, it
elements of
was shown in [36] that the PARAFAC decomposition of
is
unique. If , and fit the model exactly, they can be found
in a simple and noniterative way. By combining the two slices,
, so
can be estimated
we get
as the
principal eigenvectors of
. Similarly,
can be found from the EVD of
. Given
and ,
is finally estimated in the least squares sense. In presence of
noise, though the so-obtained matrices may not fit the model
optimally, they are generally good starting points, obtained at a
significantly lower complexity than batch initialization.
IX. NUMERICAL EXPERIMENTS
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collects the observations across the
where
pulses,
with
and
contains the interference and noise term.
The model (45) was established in [39] and can be considered as the generalization of the single-pulse multitarget model
[40] to the multipulse Swerling II multitarget model. However,
the link between (45) and PARAFAC was not recognized in
[39], where the method proposed for the localization of multiple targets is a two-dimensional radar imaging method, that
consists of looking for the peaks of a Capon beamformer output.
In [41], we have linked (45) to PARAFAC and we have shown
that batch PARAFAC algorithms allow more accurate localization of the targets than the Capon estimator of [39], at a lower
and
complexity. As aforementioned, (45) considers that
are fixed during pulse periods and that only the reflection coefficients vary from pulse to pulse.
If the localization of the targets with respect to both arrays
is now supposed to vary from pulse to pulse, the PARAFAC
decomposition (45) has to be tracked. For each new pulse, a new
row is appended to , a new column is appended to the observed
and
may change. This
matrix and all entries of
corresponds precisely to the problem considered in this paper.
B. Simulation Results

A. Application: DOA and DOD Tracking in MIMO Radars
The concept of MIMO radar has recently received considerable attention [37], [38]. A MIMO radar utilizes multiple
antennas at both the transmitter and receiver, but unlike conventional phased-array radars, it can transmit linearly independent
waveforms. In this section, we illustrate the performance of
PARAFAC-SDT and PARAFAC-RLST in the context of DOA
and DOD tracking of multiple targets present in the same
range-bin for a bistatic MIMO radar system where the transmit
and receive arrays have colocated antennas. The system under
consideration is parameterized as follows:
• a transmit array of colocated antennas;
• a receive array of colocated antennas;
targets in a particular range-bin of interest;
•
•
holds mutually orthogonal transmitted pulse
being the number of samples per pulse pewaveforms,
riod;
,
are the locations of the targets with re•
spect to transmit and receive arrays, respectively;
is the
transmit steering
•
the
receive
matrix and
steering matrix;
transmitted pulses;
•
is the reflection coefficient of the
target during the
•
pulse.
and
are assumed constant
If the steering matrices
over the duration of the pulses, while the target reflection coefficients are varying independently from pulse to pulse (Swerling
II model), the observed data model obtained after matched-filtering the received data by the orthogonal waveforms in can
be written as [39]
(45)

row of , is genThe th transmitted waveform, i.e., the
erated by
, where
is the
Hadamard matrix, and
is fixed to 256. We consider uniform linear array (ULA) transmit and receive arrays
with half-wavelength inter-element spacing for both arrays. The
carrier frequency is fixed to 1 GHz. Following the Swerling II
target model, we assume that the reflection coefficient of the th
target obeys the complex Gaussian distribution with zero mean
. The entries of obey the complex
and unknown variance
Gaussian distribution with zero mean and unknown variance.
The signal-to-noise ratio (SNR) for a given pulse is defined
by

where
,
are the locations of the targets with
pulse.
respect to transmit and receive arrays, during the
We have conducted numerical experiments with
antennas and
targets. The set
holds linearly
spaced values from 0.3 to 0.5. The SNR is fixed to 8 dB for
each pulse. The targets have an elliptic trajectory in the plane
, see Fig. 2. The performance is assessed in the two cases
pulses and
pulses. Each target follows the
same trajectory in both cases, with the same initial and final
positions. Thus, the tracking problem is more difficult in the first
case since the positions of the targets vary from a larger amount
between two consecutive pulses.
We compare the performance of PARAFAC-RLST-TW,
PARAFAC-RLST-EW and PARAFAC-SDT-TW to the batch
ALS algorithm [23]. Since PARAFAC-SDT-EW has a complexity growing with time, it is not included in the loop. The
and the length of the truncated
forgetting factor is
. To initialize the tracking procedure,
window is
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SNR = 8 dB. I = K = 6
= 500 pulses.

Fig. 2. Estimated trajectories of the 5 targets.
antennas. Left: J
pulses. Right: J

= 100

the EVD-based technique described in Section VIII is used.
The batch ALS algorithm is used repeatedly to compute the
PARAFAC decomposition of the tensor formed from the
most recent observed slices. For the comparison between ALS
and adaptive algorithms to be fair, ALS is initialized with the
loading matrices estimated from the decomposition of the previous tensor, which are supposedly close to the actual solution.
Consequently, a few iterations of ALS (typically 20) are needed
to converge.
In Fig. 2, we plot the trajectories estimated by PARAFACRLST-TW and ALS. It turns out that both algorithms
have very close performance, especially with
pulses. For the sake of clarity, the corresponding trajectories of PARAFAC-RLST-EW and PARAFAC-SDT-TW
have not been plotted, since they are very close to those of
PARAFAC-RLST-TW.
In order to highlight differences in tracking accuracy between
the proposed adaptive algorithms and their batch counterpart,
we plot in Fig. 3 the evolution of the absolute value of the difference between true and estimated angles of departure, averaged over all targets. As a first observation, it is clear that batch
and adaptive algorithms all perform better in the case
than
, since the error is always less than 1 in the first
case. As a second observation, the performance gap between
batch and adaptive algorithms reduces as increases. This is

Fig. 3. Evolution of error on angle of departure, averaged over the 5 targets.
.I
K
antennas. Left: J
pulses. Right: J
SNR
pulses (zoom on the first 100 pulses).

= 8 dB = = 6

= 100

= 500

expected since a high value of corresponds to slowly varying
target positions, which makes tracking easier.
The previously derived per-iteration flop counts for the various algorithms are summarized in Table IV. Unlike the adaptive algorithms, batch ALS is iterated until convergence, and the
number of iterations depends on the specific problem instance
and the quality of initialization. In the experiments detailed in
this section, PARAFAC-ALS typically converged in 20 iterations. In Fig. 4, we compare the execution time of batch and
adaptive algorithms. The execution time for the first 10 slices
corresponds to the initialization. It is clear that the proposed
adaptive algorithms have a very low complexity compared to
their batch counterpart—the gap in terms of execution time is
between two and three decades. This observation is in accordance with Table IV, which indicates that, in theory, 20 iterations of PARAFAC-ALS yield a complexity that is about 200
times higher than the one of the adaptive algorithms, for the dimensions chosen in this experiment. While differences in execution times depend on implementation, comparing algorithms
relying solely on matrix algebra tools implemented in Matlab
gives a good idea about complexity, especially in our case where
the execution times are orders-of-magnitude apart. Finally, since
the complexity of PARAFAC-RLST-EW is lower than that of
PARAFAC-SDT-TW and PARAFAC-RLST-TW, with a similar
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TABLE IV
COMPARISON OF THE COMPLEXITIES

established PARAFAC applications, such as those considered
in [23], [24], [27], to deal with a time-varying wireless communication or acoustic propagation channel, or in [42], [43]
for tracking the epileptic seizure localization. The derivation
of adaptive algorithms to track the PARAFAC decomposition
of tensors of any order for which only one mode is growing
can be done in the same way as for the three-way case. The
in
only difference in the -way case is that the matrix
matrices. The
(4) would be the Khatri-Rao product of
generalization to the case where two or more dimensions are
growing is left as future work.
APPENDIX
PSEUDO-INVERSION LEMMA FOR RANK-1 UPDATE
,
, be a full column rank matrix.
Let
and
. Assume that
Consider the vectors
is full column rank, then
(46)
where
,
and
then

SNR = 8 dB. I = K = 6 antennas.
= 500 pulses.

Fig. 4. Evolution of execution time.
Left: J
pulses. Right: J

= 100

accuracy (at least in the MIMO radar application considered in
this section), the use of this algorithm is to be preferred.
X. CONCLUSION
In this paper, we have proposed two adaptive algorithms
to track the PARAFAC decomposition of a third-order tensor.
To our knowledge, this problem has not been addressed in
the literature before. The first algorithm, which we termed
PARAFAC-SDT, is the tracking version of the batch algorithm
based on simultaneous diagonalization proposed in [29]. The
second algorithm, which we termed PARAFAC-RLST, is based
on the minimization of a weighted least squares criterion.
The use of PARAFAC-SDT algorithm is preferable with a
truncated window, since its cost with an exponential window
increases with time. The PARAFAC-RLST algorithm can be
used with both windows. Through the application of multiple
target tracking in a MIMO radar system, we have illustrated
the excellent tracking capability of these algorithms, which
offer performance very close to the well-known batch ALS algorithm, at a much lower complexity. Finally, PARAFAC-SDT
and PARAFAC-RLST can be readily employed in a variety of

,

,
,
. Note that in the case
, such that (46) then reduces to
, which is the inversion lemma.

,
,
,
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