GENERALIZED PARTIAL DIRECTED COHERENCE

Luiz A. Baccald*

Escola Politécnica,
Universidade de Sao Paulo,
Av. Prof. Luciano Gualberto, Tr.3 ,#158,
Sao Paulo, SP, Brazil

ABSTRACT

This paper re-examines the definition of partial di-
rected coherence (PDC) which was recently introduced
as a linear frequency-domain quantifier of the multivari-
ate relationship between simultaneously observed time
series for application in functional connectivity inference
in neuroscience. The present reappraisal aims at im-
proving PDC’s performance under scenarios that involve
severely unbalanced predictive modelling errors (innova-
tions noise). The present modification turns out to be
more robust in estimating imprecisions associated with
finite time series samples.

Index Terms— Neural connectivity, Granger Causal-

ity, partial directed coherence, hypothesis testing, vari-
ance stabilization

1. INTRODUCTION

In [1], we introduced partial directed coherence (PDC)
as a frequency domain description of the directed linear
relationship between pairs of time series x;(n) and z;(n)
when observed in conjunction with a set of other time se-
ries. The main motivation for PDC’s introduction was its
potential in disclosing crucial aspects of functional con-
nectivity in neuroscience due to the central role played
by neural rhythms («, 3, 7, etc) that are of paramount
physiologic relevance [2]. Functional connectivity issues
are important in neuroscience because they offer the pos-
sibilty of describing the dynamics of the interrelations be-
tween neural structures directly from the measurement
of neuroelectric data [3,4].

Conceptually, PDC is a generalization to the case of
multiple time-series of Saito and Harashima’s ’'directed
coherence’ (DC) [5] which was also introduced in the
context of analysing neural data and which was aimed
at pinpointing the direction of information flow between
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isolated pairs of time series in a frequency domain repre-
sentation of the notion of Granger Causality [6] (whereby
a time-series x2(n) is said to Granger cause x1(n) if con-
sideration of x5 (n)’s past implies significant improvement
in the mean-squared prediction error z1(n)) to the sce-
nario when more than just pairs of time series are simul-
taneously analyzed. PDC is not the only generalization
of DC to multiple time series [7, 8] (see [9] for a com-
parison). However, because PDC is based on the notion
of partial coherence [10] its chief property is to provide
a description of the mutual interaction between pairs of
time series after deducting the effect of other simultane-
ously observed time series. As such, PDC’s interest is
heavily associated with highlighting the direct interac-
tion between time series pairs that cannot be attributed
to the evolution of other simultaneously observed series.
If one assumes that a set of simultaneously observed

time series
x(n) = [z1(n) ... an(n)]"

is adequately represented by a Multivariate Autoregres-
sive Model of order p:

x(n) =Y Apx(n—k)+ w(n) (1)
k=1

where Ay comprise the coefficients a;;(k) that relate the
ijseries at lag k (describing the interactions between time
series pairs over time) and where

T
wy (n)]

is the vector of model innovations (zero mean and with
covariance matrix X,,) leading to PDC expressed as [1]:
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w(n) = [wi(n) ...

mii(f) =

where f is the normalized frequency in the interval [—.5, .5]
where

A (f) =05 = ) ag(k)e 2Tk, (3)
k=1



for 0;; = 1 whenever ¢ = j and d;; = 0 otherwise and
ji=+v-1

The central problem in connectivity analysis is to ex-
amine the hypothesis

Ho : mi5(f) =0, (4)

which, if rejected, implies the existence of a direct con-
nection leaving z;(n) to x;(n) that cannot be explained
by other simultaneously observed time series. This hap-
pens because a;;(k) # 0 must also hold at least for some
1 < k < p. In fact, likelihood ratio tests over a;;(k)
form the core of time domain approaches to connectivity
appraisal under the notion of Granger Causality [8,11].

For the remainder of this discussion, it may be useful
to keep in mind that Granger Causality is not reciprocal
since a;;(k) = 0 does not imply a;;(k) = 0, and that it is
this lack of reciprocity that allows detection of possibly
uni/bidirectional interactions and allows one to speak of
directional connectivity.

In proposing PDC, we intended to provide a frequency
domain description that decoupled interactions rooted in
the sole effect of the past of the interacting time series,
upon which Granger Causality [11] rests, from interac-
tions of instantaneous nature (also known as Granger
instantaneous causality [11] which are imposed by the
off-diagonal terms of X,,. This lead to definition (2)
forsaking ¥,,. This was actually in a simplification of
a prior development which considered functions of 3,,’s
terms as possible weighing functions for A;;(f) in alter-
natives to (2) (described as PDC factor in [1]). At the
time PDC was introduced, [1], the use of weighing terms
in (2) lacked what now is the clear motivation considered
herein.

This paper proceeds by examining a simple case where
accuracy issues make the use of weighing functions essen-
tial and lead to a natural generalized definition for PDC
that shares the important property of scale invariance
that also characterizes some other common measures of
mutual interaction like ordinary coherence and partial
coherence.

2. MOTIVATING EXAMPLE

The case in point can be illustrated via the following
simple model

[ x(n) } B { a1 a2 ] { x(n—1) } n [ we(n) }
y) |10 am || yn-1) | T w,m)

(5)
whose Granger causality structure is such that y(k) causes
x(k) since a12 # 0 but not otherwise. In other words, this
is so because the past of y(n) influences z:(n) but not the
other way round. Obviously, this should be true regard-
less of the "units” of either series, or of whether they are

subject to static gains, i.
one would have

e., if y(n) is amplified by «,

ay(n) = azxoy(n — 1) + aw,(n) (6)
whence

2(n) = anz(n — 1) + %u(n “ D dwe(n)  (7)

for u(n) = ay(n), which leaves the causality structure
strictly unaltered.

Yet, as a simple calculation of PDC, as defined in (2),
reveals:

‘ a2

|7Twu(f)|2 =

as |? ®)
|(1 — (L226327Tf ‘
as a grows. This means that rejection of the null hy-
pothesis of lack of Granger causality from u(n) to x(n),
i.e. being able to reject a1 = 0, requires statistically
reliable computations whose inherent variance needs to
be lower than the absolute value of

}a12

itself. This dependence on time series dynamic ranges
as modified by gains obscures PDC’s ability to correctly
pinpoint the direction of information flow.

To remedy this, we propose the following simple mod-
ified version of PDC for this case:

03 ’(ng
2 o2
()| = : — )
: 2 Oy |a12
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x

which is invariant to eventual gains affecting y(n) as o, =
ooy, leads to
1
2 ?a‘%Q
= ! (10)
1 o (2 1 2
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where the use of Uf refers to the variances of the innova-
tions processes w;(n).

3. THE GENERALIZED DEFINITION

To circumvent the numerical problem associated with
time series scaling, we define the new partial directed
coherence estimator as:

w %Aij(f)
T (f) = .
N 1 _ ~
\/kZ_: _]%Akj(f)A;;j(f)

(11)




Table 1. Number of realizations in which |[PDCj2|* >
0.1 is a function of time series lengths (ns) for both un-
altered (first 2 columns) and pre-normalized signals (last
2 columns indicated by an overbar)

ne PDCy PDCY TPDC,, PDC.Y

128 30 2 20 0
256 7 0 4 0
512 9 0 9 0
1024 8 0 20 0
whence it follows that
(w) 2
m; (f)] <1 (12)
and
SINCINE
S| =1 (13)

i=1
Note that the new definition (11) preserves the nor-

malizations (12,13) that also hold for the original PDC
definition (2) (see [1]).

3.1. Numerical Illustration

As an example, consider the following first order model
where as1(1) = 0 implies absence of Granger causality
from x1(n) to x2(n) and while all other parameters equal
.5 but where innovations covariance matrix 3, is diago-
nal with distinct variance values: 0? = 1 and o3 = 10.
Use of the original definition of PDC in (2) is con-
trasted (Fig. la) to that of the present weighted PDC
generalization in (11) (Fig. 1b) which is readily seen as
having much smaller variability under the null hypothe-
sis of lack of Granger causality. The results are for 100
simulated realizations comprising n, = 128 time samples.

4. DISCUSSION

It has been suggested that prior normalization of x; (k) by
their variances (before model estimation) could be used
to circumvent the dynamic range effect that motivated
the generalization suggested in (11). This is clearly not
the case as observed in Table 1, where little improvement
is observed if pre-normalized time series data are used in
lieu of raw data. Because PDC(™) is invariant to scale,
(see Fig. 2), prior time series data normalization results
essentially superfluous.

One of the main advantages of PDC™) is its hugely
reduced variability vis-a-vis PDC' for short time series
(Table 1). This implies increased power when testing for
Granger causality; this may be key for models involving

(w)
1
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&
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Fig. 1. (a) Hlustration of the originally defined PDC
as a function of frequency f for 100 time series realiza-
tions of ny = 128 data points in a test of lack of Granger
causality from z1(n) to z2(n) under the condition of dis-

tinct innovations noise variances described in Section 3.1
and (b) PDC™) variability for the same data as in (a).



many time series which to some extent are always sub-
ject to model misspecification, at least for some of the
variables involved, resulting in distinct estimated inno-
vations noise variances.
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Fig. 2. Comparison between PDC and PDC™) with

and without time-series data pre-normalization.

In conclusion what (11) achieves is an instance of vari-
ance stabilization of the frequency domain representation
of Granger causality via PDC. This fact can be shown to
be of extreme importance in bootstrap-based approaches
to testing for connectivity (4) (see [12]) as until very re-
cently no knowledge of the asymptotic distribution of
the original PDC (2) was available [13,14] whose devel-
opments can be easily generalized to include (11) using
the methods described in [14].

One should note that variance stabilization of the
present kind is also observed when DTF (directed trans-
fer function introduced by [7]) is replaced by the variance
weighted version proposed in [8].
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