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Abstract: In this paper, we develop three different methods for computing the expected logarithm
of central quadratic forms: a series method, an integral method and a fast (but inexact) set of
methods. The approach used for deriving the integral method is novel and can be used for
computing the expected logarithm of other random variables. Furthermore, we derive expressions
for the Kullback—Leibler (KL) divergence of elliptical gamma distributions and angular central
Gaussian distributions, which turn out to be functions dependent on the expected logarithm of
a central quadratic form. Through several experimental studies, we compare the performance of
these methods.
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1. Introduction

Expected logarithm of random variables usually appears in the expressions of important
quantities like entropy and Kullback-Leibler (KL) divergence [1-3]. The second kind moment is an
important statistics method used in estimation problems [4,5]. It also appears in an important class
of inference algorithms called the variational Bayesian inference [6,7]. Furthermore, the geometric
mean of a random variable which has been used in economics [8,9] is equal to the exponential of the
expected logarithm of that random variable.

Central quadratic forms (CQFs) have many applications, and most of them stem from the fact that
they are asymptotically equivalent to many statistics for testing null hypotheses. They are used for
finding the number of components in mixtures of Gaussians [10], to test goodness-of-fit for some
distributions [11] and as test statistics for dimensionality reduction in inverse regression [12].

In this paper, we develop three algorithms for computing the expected logarithm of CQFs.
There is a need to develop special algorithms for it because CQFs do not have a closed-form
probability density function, which makes the computation of their expected logarithms difficult.
Although there is a vast literature on many different ways for calculating probability distributions
of CQFs (see [13-16]), we have not found any work on calculating their expected logarithms. It is
worth noting that one of our three algorithms is based upon works for computing the probability
density function of CQFs using a series of gamma random variables [13,14]. We also derive
expressions for the KL-divergence of two distributions that are subclasses of generalized elliptical
distributions. These are zero-mean elliptical gamma (ZEG) distribution and angular central Gaussian
(ACG) distribution. The only term in their KL-divergences that can not be computed in terms of
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elementary functions is an expected logarithm of a CQF, which can be computed by one of our
developed algorithms.

The KL-divergence or the relative entropy was first introduced in [17] as a generalization of
Shannon’s definition of information [18]. This divergence has been used extensively by statisticians
and engineers. Many popular divergence classes like f-divergence and alpha-divergence have
been introduced as generalizations to this divergence [19]. This divergence has several invariance
properties like scale invariance that makes it an interesting dissimilarity measure in statistical
inference problems [20]. KL-divergence is also used as a criterion for model selection [21], hypothesis
testing [22], and merging in mixture models [23,24]. Additionally, it can be used as a measure of
dissimilarity in classification problems, for example, text classification [25], speech recognition [26],
and texture classification [27,28].

The wide applicability of KL-divergence as a useful dissimilarity measure persuade us to
derive the KL-divergence for two important distributions. One of them is ZEG [29] that has
a rich modeling power and allows heavy and light tail and different peak behaviors [30,31].
The other is ACG [32] which is a distribution on the unit sphere that has been used in many
applications [33-36]. This distribution has many nice features; for example, its maximum likelihood
estimator is asymptotically the most robust estimator of the scatter matrix of an elliptical distribution
in the sense of minimizing the maximum asymptotic variance [37].

1.1. Contributions

To summarize, the key contributions of our paper are the following:

- Introducing three methods for computing the expected logarithm of a CQF.

- Proposing a procedure for computing the expected logarithm of an arbitrary positive
random variable.

- Deriving expressions for the entropy and the KL-divergence of ZEG and ACG distributions (the
form of KL-divergence between ZEG distributions appeared in [38] but without its derivations).

The methods for computing the expected logarithm of a CQF differ in running-time and
accuracy. Two of these, namely integral and series methods, are exact. The third method is a fast
but inexact set of methods. The integral method is a direct application of our proposed procedure
for computing the expected logarithm of positive random variables. We propose two fast methods
that are based on approximating the CQF with a gamma random variable. We show that these fast
methods give upper and lower bounds to the true expected logarithm. This leads us to develop
another fast method based on a convex combination of the other two fast methods. Whenever the
weights of the CQF are eigenvalues of a matrix as in the case of KL-divergences, the fast methods can
be very efficient because they do not need eigenvalue computation.

1.2. Outline

The remainder of this paper is organized as follows. Section 2 proposes three different methods
for computing the expected logarithm of a CQF. Furthermore, a theorem is stated at the beginning
of this section that has a pivotal role in the first two methods. Then, we derive expressions for the
KL-divergence and entropy of ZEG and ACG distributions in Section 3. Afterwards, in Section 4,
multiple experiments are conducted to examine the performance of three methods for computing the
aforementioned expected logarithm in terms of accuracy and computational time. Finally, Section 5
presents our conclusions. To improve the readability of the manuscript, the proofs of some theorems
are presented in appendices.
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2. Calculating the Expected Logarithm of a Central Quadratic Form

Suppose N; is the i-th random variable in the series of d independent standard normal random
variables, i.e., normal random variables with zero-means and unit variances. Then the central
(Gaussian) quadratic form is the following random variable:

d
u=Y AN?, 1)
i=1

where A;s are non-negative real numbers. Note that N?s are chi-square random variables with degree
of freedoms equal to one; therefore, this random variable is also called the weighted sum of chi-square
random variables. To the best of our knowledge, the expected logarithm of the random variable U
does not have a closed-form expression using elementary mathematical functions. For its calculation,
we propose three different approaches, namely an integral method, a series method and a set of fast
methods. Each of them has its specific properties and does well in certain situations.

In the following theorem, a relation between the expected logarithm of two positive random
variables distributed according to arbitrary densities and the Laplace transform of these two densities
is given. This theorem is used in the integral method and the fast method. Note that the assumptions
of the following theorem are unrestrictive. Therefore, it can also be used for computing the expected
logarithm of other positive random variables.

Theorem 1. Let X and Y be two positive random variables, F and G be their cumulative distribution functions,
and f and g be their probability density functions. Furthermore, suppose that F and G are the Laplace transform
of f and g, respectively. If limy,_ o log(x)(G(x) — F(x)) = 0, lim,_,g+ log(x)(G(x) — F(x)) = 0 and
fooo wda exists, then

Ellog X] — E[log Y] = / 60) = F(0) 4 )
0
Proof. Using the definition of Laplace transform, we have

G(s) = F(s) = | (8(x) = f(x)) exp(—sx) dx. 3
Using the integration property of Laplace transform, we have

G(s) = F(s)

S

= [7 | (60 = (21 deexp-s)

Using the frequency integration property of Laplace transform, and the formulas
= [y f(1)dt,and G(x) = [ g(7)dT we further obtain

X

/ 9l0) = F10) 4, _ ./Owl(c(x) — F(x)) exp(—sx) dx.

0 G(0)=F (o)
g

/ gl )da—/owl(c(x)—F(x))dx.

X

Letting s in the above equation go to zero and since [, do exists, we further obtain

Using the integration by parts formula having log(x) and G(x) — F(x) as its parts, we have

o)

[T EO D dr = g6 - )| - [Clog(r(at) ~ fenax @
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Since limy 00 log(x)(G(x) — F(x)) = 0, and lim,_,o+ log(x)(G(x) — F(x)) = 0, we obtain

1og(x) (G (1 —P(x))]o ~o. 6)
Hence by using (5) in (4), we have
/OOO log(x)f(x) dx — /Ooo log(x)g(x) dx = /000 Md(f. (6)

From the definition of expectation, relation (2) is obtained. O

2.1. Integral Method

In this part, we will use Theorem 1 for computing the expected logarithm of a CQF. To this end,
we choose a random variable Y that has a closed-form formula for its expected logarithm and Laplace
transform of its density. A possible candidate is the gamma random variable. The density of gamma
random variable has the following Laplace transform:

(14 6s)7F, @)

where k and 0 are its shape and scale parameters, respectively. Also, the expected logarithm of this
random variable is ¥ (k) + log(0), where ¥ (-) is digamma function.

Using the convolution property of Laplace transform, it is easy to see that the density function
of the CQF given in (1) has the following closed-form Laplace transform:

d 1
(1+2A;8)72. 8)
i=1

1

Lemmas 2 and 3 show that a CQF and a gamma random variable satisfy the conditions of
Theorem 1. For proving Lemma 2, we need Lemma 1. First of all, let us express the following
trivial proposition.

Proposition 1. Let Xy,..., X, be arbitrary real random variables. Suppose we have two many-to-one
transformations Y = h(Xy,...,Xn) and Z = g(Xq, ..., Xn). If the following inequality holds for any x;s
in the support of random variables X;s:

h(xy,...,xn) > g(x1,...,x0), 9)

then we have the following inequality between the cumulative distribution functions of random variables Y
and Z:
Fy(v) < Fz(v), forallv e R. (10)

Lemma 1. Let F be the cumulative distribution function of a CQF, that is Z?:l /\iNiZ, where A;s are positive
real numbers and N;s are independent standard normal random variables. Also, let G(x; k, 0) be the cumulative
distribution function of a gamma random variable with parameters k and 6, then the following inequalities hold:

G(x; %,ZAmaX) < F(x) < G(x; %,ZAmin), forall x € RY, (11)

where Amax = max{A;}¢_ |, and Amin = min{A;}7_,.
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Proof. This lemma is an immediate consequence of Proposition 1 and the following relation, knowing
that A\Y4 | N 2 is a gamma random variable with the shape parameter d/2 and the scale parameter 2A:

xiz, forall x; € R. (12)

)\min

-

I
—

-

I
—

d
xiz < ZA[JC,Z < Amax
i=1

1 1

O

Lemma 2. Let G be the cumulative distribution function of an arbitrary gamma random variable and F
be the cumulative distribution function of random variable Z?:l /\iNl.z, where Ajs are positive real numbers
and Njs are independent standard normal random variables, then lim,_, log(x)(G(x) — F(x)) = 0, and
lim, o+ log(x)(G(x) — F(x)) = 0.

The proof of this lemma can be found in Appendix A.

Lemma 3. Let G be the Laplace transform of probability density function of an arbitrary gamma random
variable and F be the Laplace transform of probability density function of Y, AiN?, where A;s are positive

)=F (o)

real numbers and Njs are independent standard normal random variables, then [;° @ - ——do is convergent.

The proof of this lemma can be found in Appendix B.

According to Lemmas 2 and 3, the conditions of Theorem 1 hold by choosing X to be a CQF given
in (1), and Y to be an arbitrary gamma random variable. Therefore, we can use (2) for calculating the
expected logarithm of a CQF, and it is given by

—k_qd .
14+600) =TI (14+2A0) 2
o

d 0o
E[log( /\iNfﬂ—‘{f(k) +log(6) + [ ( dr. (13)
i=1 0
The above equation holds for any choice of positive scalars k and 6. To the best of our
knowledge, the above integral does not have a closed-form solution, so it must be computed
numerically. This integral can be computed numerically using the variety of techniques available
for one-dimensional integrals (see for example [39]).

2.2. Fast Methods

The integral method explained in the previous part can be computationally expensive for some
applications. To this end, we derive three approximations that can be calculated analytically and,
therefore, are much faster.

Using the first or higher order Taylor expansion around E[U] to approximate the expected
logarithm of U has been already proposed in the literature [6,40]. However, we observed that lower
order Taylor expansion does not give a very accurate approximation. Therefore, we use two different
approximations, for which we can show that they provide a lower and an upper bound for the true
expected logarithm. Finally, a convex combination of these two is used to get the final approximation.

Two different gamma distributions have been used in [15,41,42] to approximate a CQF. Since
the expected logarithm of a gamma random variable has a closed-form solution, we use the
expected logarithm of these gamma random variables to approximate the expected logarithm of
a CQF. A further justification for this idea can be given based on (13) by choosing the shape and
the scale parameters of gamma distribution such that the magnitude of the integral part in (13)
becomes smaller.

Since the weights of CQF in the KL-divergence formulas in Section 3 are eigenvalues of a positive
definite matrix X, we express the approximations based on this matrix. This way of expressing the
approximations also elucidates the fact that the eigenvalues do not need to be calculated, which shows
further computational benefits of these approximations. The shape and scale parameters of the first
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approximating gamma random variable are d/2 and 2tr(X)/d, respectively. Therefore, for the first
fast approximation we have

E[log(iAiNiz)] ~ ¥ (%) +log(2tr(§2)). (14)

i=1

The shape and scale parameters of the gamma random variable for the second approximation
are tr(X)2/2tr(X?) and 2tr(X2)/tr(X), respectively. Then, we obtain the following formula for the
second fast approximation:

E{log(i)\ﬂf)} ~ T(E@%) +log<2:§E§;)>. (15)

i=1

The following theorem shows that these approximations are lower and upper bounds to the true
expected logarithm.

Theorem 2. If U = Zflzl /\iNZ-Z, where A;s are eigenvalues of positive definite matrix Lj.; and Nis are
independent standard normal random variables, then

H(X)2 (X2 .
T(;tr((i.)z)) —i—log(ziréi))) < E[log(U)] < ‘I’(g)—l—log(Zt ﬂ(lz)) (16)

The proof of this theorem can be found in Appendix C.

From this theorem, we can conclude that there exist some convex combinations of the
two previously mentioned approximations which perform equal or better than each of them, in
the sense that they are closer to the true expected logarithm. Therefore, we define the third fast
approximation to be

#lton( )] = - [rt) +1oa(*2) 1 [v () +1os ()]

To determine parameter ! € [0, 1] in the above equation, we used the least squares fitting on thousands
of positive definite matrices with different dimensions and unit trace sampled uniformly according
to an algorithm given in [43]. We observed that the fitted value is roughly equal to | = 0.7 and
dimensionality has a negligible effect on the best value of I. For the case of d = 20, the mean squared
error for various values of I can be seen in Figure 1.

0.25

0.2

0.15

0.1

Mean Squared Error

0.05

Il Il Il Il
OO 01 02 03 04 05 06 07 08 09 1

Parameter /

Figure 1. The mean squared error of the third fast method for approximating the expected logarithm
of a CQF as a function of parameter /.
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2.3. Series Method

One can represent the probability density function of a CQF given by (1) as an infinite weighted
sum of gamma densities [13,14],

fulu) =Y cig(u; 4 +7j,2B), (18)
=0

where g(u;d/2 + j,2B) is the probability density function of a gamma random variable with
parameters d/2 + j and 28, and

1 k—1
=5 Y vy, (19)
r=0
Ok = = i (1—pA )" (20)
k 2 = j ’

d
co=]] //3)\]?1. (21)
j=1

This result can be used for deriving a series formula for the expected logarithm of U. Thus,

[eo)

Ellog U] = Y ¢j(¥(5 +/) +log(2p)). (22)

j=0

Ruben [13] analyzed the effect of various Bs on the behavior of the series expansion and proposed
the following B as an appropriate one:

2)\max)\min

=1 23)

max T )\min

By using this B, Z;io ¢j = 1 holds [13] and also knowing that the following relation holds for the
digamma function:

Y(x+1) = % +¥(x),

then (22) can be simplified

o)

i—1
Ellogl] = log(2B) +co¥ (%) + c]-<‘1’( )+]Zdl> (24)

NI

j=1

= log(2B) +¥(4) + icj

)+ Y.

= log(2B) +¥(

NI

(
= togl2p) +¥(4)+
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To approximate this formula, we cut the series coefficients, which means we only use a finite
number of terms to evaluate the expectation:

. L-1 1 i
Ellog U] = log(2B) + ¥ (%) + Z ( (1 -Y ck>> : (25)

d .
i—0 \ 72 T1 k=0

For this approximation, it is possible to compute an error bound which is expressed by the
following lemma.

Lemma 4. The bound for error of the approximation (25) for L > de /(2 — 2€) is as follows:

elt1 F(% +1L)
(1 _ d/2L+L€)2 T(4+1)(L+1)!

E[log U] —E[log U] < ¢ , (26)

where I'(-) is gamma function, and € = (Amax — Amin)/ (Amax + Amin)-

The proof of this lemma is in Appendix D.

By using this bound, it is possible to calculate the expected logarithm with a given accuracy by
selecting an appropriate L. Note that the upper bound given by (26) is growing with respectto €, and €
is also increasing with Amax/ Amin. As we will see in the simulation studies, when the ratio Amax/ Amin
as well as the dimensionality d are small, this method performs better than the integral method.

3. KL-Divergence of Two Generalized Elliptical Distributions

In this section, we derive expressions for the KL-divergence and the entropy of two subclasses
of generalized elliptical distributions, namely ZEG and ACG distributions [44]. We first start by
reviewing some related materials.

3.1. Some Background on the Elliptical Distributions

Suppose the d-dimensional random vector X is distributed according to a zero-mean elliptical
contoured (ZEC) distribution with a positive definite scatter matrix X4, that is X ~ ZEC(ZL, ¢).
The probability density function of X is given by

6T ¢) = 5 2p(x"E 1), 27)

for some density generator functions ¢: R™ — R. We know that we can decompose the vector X into
a uniform hyper-spherical component and a scaled-radial component so that, X = £!/2RU, where
U is uniformly distributed over the unit sphere S*~! and R is a univariate random variable given by
R = ||[£71/2X||, [45]. Then, the random variable R has the density

d
fr(r) = 2nfq)(r2)rd*1/lﬂ(%). (28)
Therefore, square radial component Y = R? has the following density:

fe(v) = 72 p(v)o2 1 /T(9). 29)

A ZEG is a ZEC whose square radial component is distributed according to a gamma distribution
Y ~ Gamma(a,b). A gamma-distributed random variable has the density

fy(v) = T(a) o0} exp (—v/b), (30)
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where a is a shape parameter and b is a scale parameter. So the probability density function of a
d-dimensional random variable X ~ ZE£G (XL, a, ) is given by

r4 d
x(xE,a,b) = %(XTZ‘.AX)Q 2Zexp(—b~Ix"Z71x), (31)
m2T(a)b?|Z|2

where x € R? and £ >~ 0 is its scatter matrix, also a,b > 0 are certain scale and shape parameters [31].

When ZEC random variable is projected onto a unit sphere, the resulting random variable is
called ACG and denoted by X ~ ACG(X). This distribution unlike many other distributions on the
unit sphere has a nice closed-form density given by

U

o I(3) Te-1.\—4
fx(xX) = — T (x X x) , (32)
22 |X|2

where x € S9! and T = 0 is its scatter matrix.

3.2. KL-Divergence between ZEG Distributions

Suppose we have two probability distributions P and Q with probability density functions p and
g, KL-divergence between these two distributions is defined by

L(PIIQ) = [ 10g(p(x)p(x)dx— [ 1og(g(x))p(x)dx. @)

The negative of the first part, H(X) = — [log(p(x))p(x)dx, is the entropy and the second part,
E[—1log(q(X))] = — [log(q(x))p(x)dx, is the averaged log-loss term, where X is a random variable
distributed according to P.

Following lemma gives a general expression for the KL-divergence between two ZEC
distributions. It is then used for deriving the KL-divergence between two ZEG distributions.

Lemma 5. Suppose we have two probability distributions on random variable Y, Py = ZEC(L1,¢)
and Qy = ZEC(Xy,¢'), then the KL-divergence between these two distributions is given by the
following expression:

KL(PIIQ) = ~4log([Z1) + [ log(v! £ fy(v)) fr(w)do
(34)
// Fut () () o (02 o (0)dudr,

where fy and fy: are the square radial components of distributions P and Q, respectively. Also, f,q is the
density of Zle /\,‘Ni2 / Z?Zl Niz, where N;s are independent standard normal random variables, and A4, ..., A4
are eigenvalues of matrix & = 251/221251/2.
Proof. KL-divergence is known to be invariant against invertible transformations of random variable
Y [46]. To simplify the derivations, we apply a linear transformation X = X, /2y that makes the
scatter matrix of the second distribution identity. By using this change of variable, the problem
becomes that of KL-divergence computation between Px = ZEC(X, ¢) and Qx = ZEC(1, ¢'), where
L=x,25 5,172

As expressed in (33), the KL-divergence is the subtraction of the entropy from the averaged
log-loss. Firstly, let us derive the entropy of X having distribution Px, that is H(X) = — [log(p(x))p(x)dx.
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Assume the change of integration variable y = Z~1/2x and use (27), then we obtain the following
expression for H(X):

HOX) = Fog(IZ)) — [ 1og (9(y"y)) oy "y)dy.
Let ¥ = ||y|2 and recall that the area of a sphere in dimension d with radius r equals

2r4=174/2 /T (d /2), thus

d
272 41 .2
——r" p(r7)dr.
r($)

Using the change of variable v = r? and replacing ¢ by square radial density fy as expressed
in (29), we obtain

H(X) = log(|)) - [ log (9(%))

')

© d
H(X) = }log(|=]) - [ log < 2 vlgmv)) fr(©)do. ©5)
2

Now, we are deriving an expression for the averaged log-loss given by E[—log(gq(X))] =
—E[log(¢'(X"X))]. The argument of function ¢’ is X' X; therefore, it is enough to compute the
expectation of the function over the new random variable Z = ||X|3:

E[-1og(9(X)] = - Ez[log(¢'(2))] (36)
= [ 1og(¢'(@) 2 (0o,

where f is the density of Z = ||X||5, wherein X ~ ZEC(Z, ¢). It is easy to see that the random
variable Z can equally be written as Z = X' ZX where X ~ ZEC(I, ¢). The density of Z with this
representation has already been reported in [47]:

= [ aaGmpon, @)

where fy is the square radial density of py, and f, 4 is the density of a linear combination of Dirichlet
random variable components,

S
A=Y 1D (38)
j=1

where D = (Dy,...,D;s) " is a Dirichlet random variable with parameters (r1/2,...,1s/2),and lis are
s distinct eigenvalues of the positive definite matrix X with respective multiplicities r;, for j =1,...,s

It is known that if random variables Cj,...,Cs are independent chi-square random variables
having rq, ..., rs degrees of freedom, and C = 2;7:1 Cj, then (C;1/C,...,Cs/ C)T is a Dirichlet random
variable with the parameters (r1/2,...,7s/2) [48]. Hence, the random variable A in (38) can be
expressed as A =}, [;C;/C. Equlvalently, if Ny,..., Ny are independent standard normal random

variables, then A can be written as
1 AiNZ
A= Z . (39)
S
Using (37) in (36) and replacing ¢’ by square radial density fy/ as expressed in (29), we obtain
the following expression for the averaged log-loss:

B[ logg(X // Fualo/Mfelr >log( &40 >> avar. o)

71'2
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Subtracting (35) from (40), we obtain (34). O

Until now, we derived an expression for the KL-divergence between two ZEC distributions.
We can further simplify the KL-divergence for the case of ZEG distributions to avoid computing
double-integration, and the following theorem proves it.

Theorem 3. Suppose we have two distributions Py = ZEG(Xq,ap, by),and Qy = ZEG (Lo, ag, by), then the
entropy of random variable Y distributed according to Py and the KL-divergence between these two distributions
are given by the following expressions:

H(Y) = ylog(|Z1|) — log (d) — (ap = §) (¥(ap) +log(bp)) +ap, (41)

F(aq)b;”
T'(ay)by

T Z”Z’:tr(z) + (4 —ay) (E [log(i /\iszﬂ —¥(4) - IOg(z))'

i=1

KL(P||Q) = — ;1og(|>:\)+1og< >—|—(ap—aq)‘1’(ap) —ay

(42)

where ¥ (+) is digamma function, and tr(-) is the trace of a matrix. Also N;s are independent standard normal
random variables, and A1, . .., A; are eigenvalues of matrix L = 251/221251/2.

Proof. Like the previous lemma, we apply the change of variable X = Z, 172y and compute the
KL-divergence between the transformed distributions. The expression for entropy (35) in the case of
ZEG distributions becomes

(] l"d d
H(X) = log(IZ)) - [ log d(z)vﬂ"2e><p<—;) 1,1’,U”F’1exp<—;)dv. (43)
0 72T (ap)by P I'(ap)by p

p

Next, recall the following gamma function identities [49]:

1 © T
W/O 4 exp(—b)dr =1, (44)
1 © i 4
W /0 log(r)r exp(—b>dr =%¥(a+1)+log(b). (45)

Using (44) and (45), we can simplify (43) to obtain

r'(§)
H(X) = ;log(|Z|) — log (M) +(§ —ap) (¥(ap) +log(bp)) + ap.
n2T (ap)by
Since Y = Z%/ %X, we can trivially derive the expression of H(Y) given in (41).
For deriving the averaged log-loss term, we obtain the following expression by putting the
gamma square radial component (30) into (40):

rapfl

E[—1log(q(X))] = —ﬁifwd(v/r)w exp(—!p) log (gll:())wv”q_g exp(—é)) dudr.
0 72T (ag)b,

—~
NI
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We apply the change of variable 4 = v/r and express the integrals in terms of new variables y
and r,

B[ log(q(X))] = — log(T(4)) + log(7T(a,)b")

/00o Fuwd (1) log(p)dp /Ooo rtrTexp (—br)dr

P

r ap)bf,p

1 o o r
+ 7/ d / ' ex <—>dr.
bql"(ap)b?f’ 0 fwd(#)# H 0 p bp

Using the equalities (44) and (45), we obtain

E[~log(q(X))] = —log(T'(§)) + log(ﬂgr(ﬂq)bgq) +(§ —ag) (¥(ap) +1log(by))

ayb, [* 0
" d”T:/o fuamdn+(§ = ag) [~ fua(w)log(m)dp,

where similar to the previous lemma, f,,q is the density of the random variable A = Z?zl /\l-le / Z?zl Niz,
where Njs are independent standard normal random variables, and A4,...,A; are the
eigenvalues of matrix X. Subtracting the entropy from the averaged log-loss and knowing that

Io” fwa()pdy = E[A] and [;° fua (1) log(p)du = E[log(A)], we obtain

B a,by,
KL(P||Q) = —%10g(|2\) +log (;EZZ;#) + (ap —ag)¥(ap) —ap + dps; E[A] + (% —a)E[log(A)]. (46)

The moments of A were computed in [47], but we are giving a simple derivation of the
first moment below. It is known that the random variable V; = Ni2 / 2?21 N].2 has the following
beta distribution:

V; ~ Beta(}, 451). (47)

Since E[V;] = 1/d, then

s = 5]fay]

= ). (48)

Expected logarithm of A can be expressed as a difference of two expectations:
d d
Eflog(A)] = E{log<2 Al-N}ﬂ —E{log(z Nf)} (49)
i=1 i=1

Using the fact that the expected logarithm of a chi-square random variable with d degrees of
freedom is equal to ¥ (d/2) +log(2), E[log(A)] can be computed by the following equation:

E[log(A)] = E{log(f A,«N})} —¥(4) —log(2). (50)

i=1

With substitution (48) and (50) into (46), we get (42). O
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3.3. KL-Divergence between ACG Distributions
The following theorem gives expressions for the KL-divergence between ACG distributions and

the entropy of a single ACG distribution.

Theorem 4. Suppose we have two probability distributions Gy = ACG(Zq) and Jy = ACG(Ly),
then the entropy of random wvariable Y distributed according to Gy and the KL-divergence between these
two distributions are given by the following expressions:

HOY) < 1og 2B o) ey -
o (EE) g (o[ fyo?)| ) -mew).

2) i=1

KL(G||]) = —%1og(|Z]) + 4 (E [bg (é A,Nfﬂ ~¥(4) - log(2)>, (52)

where Njs are independent standard normal random variables, Aq,...,A; are eigenvalues of matrix
= 22_1/2):122_1/2, and oy, ..., 04 are eigenvalues of matrix X.

Proof. Due to the invariance property of KL-divergence under invertible change of variables, we use
the change of variable () = £’ 12y Ttis easy to verify that ) is distributed according to a zero-mean
generalized elliptical distribution with identity covariance [44]. From the definition of KL-divergence
given by (33), we have

KL(G||]J) = E {log<z(g§) (nTn)gﬂ ~E {bg(z;gm (nTiln)gﬂ,
7T T

where £ = X7 v 2}:2)21_ 172, By some simplifications, it is immediate that

"0y .

KL(GII) = biog((E)) + 4 B[tog( T2

Since projecting any zero-mean generalized elliptical distribution (with identity covariance)
on the unit sphere gives an ACG random variable (with identity covariance) [50], we can
substitute E[log(Q'Z710/Q7Q)] with Ellog(X"E£71X/X"X)], where the random vector X is
distributed according to a multivariate normal distribution with identity covariance and zero mean.
Because X' £~ !X is a CQF and X' X is a chi-square random variable, we have

KLGIT) = 31og(12) + § (g (1478 ) | =¥ (4) - 06(2)), 54

1=

where A;s are the eigenvalues of £. Additionally, it is easy to verify that |Z| = |£[1and A; = A, ],
therefore (52) holds.

Since one of the terms in the KL-divergence is equal to the minus entropy, we use our derived
expression for the KL-divergence between ACG distributions to find a formula for the entropy of an
ACG distribution. Define Sy = ACG(I), then the KL-divergence between Gy and Sy can be easily
derived from the main definition (33):

r(g)
KL(G||S) = —H(Y) — log(d>, (55)
272



Entropy 2016, 18, 278 14 of 25

where H(Y) is the entropy of the random variable Y. Now, we compute the above KL-divergence
using (52) which is

KL(G||S) = —1 log(|Z4]) + 4 (E [log (lé aiNiz)] ~¥(4) - log(2)). (56)

Equating the right-hand sides of (55) and (56) gives (51). O

The following corollary shows a relation between the KL-divergence of ACG distributions and
the KL-divergence of ZEG distributions. It is an immediate consequence of Theorems 3 and 4.

Corollary 1. The KL-divergence between two ACG distributions ACG(X4) and ACG(Xy) is equal to the
KL-divergence between two ZEG distributions ZEG(Xq,a,b) and ZEG(Ly,a,b), when a — 0.

4. Simulation Study

In Section 2, we proposed three different methods for computing the expected logarithm of the
CQF given in (1). We assume the weights of CQFs that are used in the simulations are eigenvalues
of some random positive definite matrices. These random matrices are generated uniformly from the
space of positive definite matrices with unit trace according to the procedure proposed in [43]. In this
section, we numerically investigate the running time and accuracy of these approaches. All methods
were implemented in MATLAB (Version R2014a) (64-bit), and the simulations were run on a personal
laptop with an Intel Core i5 (2.5Ghz) processor under the OS X Yosemite 10.10.3 operating system.
Since the series method depends heavily on loops that are slow in MATLAB, we implemented this
method in a MATLAB MEX-file. For the integral method, the integral is numerically evaluated using
Gauss—Kronrod 7-15 rule [51,52]. The absolute error tolerance is given as an input parameter of the
numerical integration. In the integral method, the value can be computed with any given accuracy by
choosing the absolute error tolerance; therefore, we do not analyze the integral method in the sense
of the calculation error.

Figure 2 investigates the effects of dimensionality on the average running time of different
methods for computing the expected logarithm of the CQF explained in Section 2. For the
integral method (upper-left plot), two curves for two different absolute error tolerances are shown.
The integral formula (13) has the parameters k and 0 that can be chosen freely, and we choose
those given in (14). Different curves for the series method (upper-right plot) correspond to different
values of L, which is the truncation length of the series. The curve of the fast method (lower plot)
corresponds to the computation time of the third fast method explained in Section 2. One reason of
lower computation time of the fast method is its lack of need for any eigenvalue computation. There is
a curve in upper-right plot showing the computational time of eigenvalue computation.

The approximation error of all three fast methods for different dimensions can be seen in
Figure 3. The plot on the right-hand side of this figure magnifies the curve for the mean error of
the third fast method (the blue curve with dots). As it can be observed in Figure 3, changing the
dimensionality has a negligible effect on the mean and the standard deviation (SD) of the absolute
approximation error for the fast methods. Small mean error and SD of the third method indicate the
distinct advantage of the third fast method over the other two methods. This method uses a convex
combination of the values of the other two approximations as explained in Section 2.

Approximating the expected logarithm of the CQF using the fast methods induces an error on
the KL-divergence between ACG distributions given by (52). Figure 4 shows the mean percentage of
relative error and its standard deviation as a function of dimensionality. It can be observed that the
relative error decreases as the dimensionality increases. The third fast method is clearly superior to
the other two fast methods. The reason for such a small percentage of relative error is the observation
that whenever the error is large, then the KL-divergence is large too. We are not showing the results
for the dimensions less than ten because the error percentage is quite large in that regime.
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Figure 2. The average running time (in milliseconds) of the integral method (a), the series method (b)

150

and the third fast method (c) in different dimensions for computing expected logarithm of the CQF.
The red curve in the upper-left plot shows the computational time for computing the eigenvalues
of random positive-definite matrices (using eig function in MATLAB) needed before applying
the integral method or series method. Different curves for the upper-left plot correspond to the
computational time of integral method for different absolute error tolerances including the time
needed for computing the eigenvalues. Different curves for the series method correspond to the
computational time for various values of truncation length of the series.

1073
0.3 T
01 8
0
—0.11 8
g
E Il Il Il
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Figure 3. The absolute error for the approximation of the expected logarithm of the CQF by the fast
methods explained in Section 2 for different dimensions. The third method uses a convex combination
of the first two methods. The plot on the right shows the zoomed version of the error mean of the
third method.
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Figure 4. The relative error of the KL-divergence between ACG distributions in different dimensions
when the fast methods are used for approximating the expected logarithm of the CQF.

The amount of error in the series method for a given truncation length L depends on the
parameters d and ¢, as it can be observed in the upper bound error formula (26). In Figure 5, this
error together with its upper bound are shown for e = 0.6, ¢ = 0.8 and € = 0.95 withd = 2.
The curves are plotted for L > de/(2 — 2¢), because the error upper bound is valid only for this
region. It can be observed that by increasing €, the slopes of the error and the error upper bound
increase and the distance between these errors slightly increases too. This behavior indicates that the
series method is more suitable for smaller € values. For the case of € = 0.6, we can see that the real
error remains constant after about L = 60, whereas the error upper bound still increases. It happens
because the error is computed by the integral method, which has an error itself (in this case, the error
is about 10~15).

T T

1010 - Error of € = 0.95 i
- Error upper bound of € = 0.95

—— Error of € = 0.8

105 | = Error upper bound of e = 0.8 ||

— Error of e = 0.6

=—— Error upper bound of € = 0.6

100 | ................. i

Error

1075 |-

10—10 -

10—15 -

10-20 ! ! ! I ! | !

Figure 5. The approximation error of the series method for computing the expected logarithm of the
CQF together with its upper bound. The result for three different values of € is shown with different
colors. In this figure, the number of weights (d) is equal to two.
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Figure 6 shows how increasing dimension affects the performance of the series method.
The parameter € is set to 0.9 by choosing maximum and minimum weights in the CQF to be 1 and
1/19, respectively. The other weights of CQF are sampled uniformly between the maximum and
minimum weights. It can be seen that the dimensionality has a negligible effect on the slope of the
curves. This can be predicted from the formula of upper bound in (26), because the exponential term
el dominates other terms in the equation and the slopes of the curves are determined mainly by the
parameter €. In this figure, the standard deviations are due to the different distribution of the weights
between the maximum and minimum weights. Figures 5 and 6 demonstrate that the error upper
bound is a relatively tight bound for the actual error.

In Figure 7, we investigate the effect of € and d on the averaged L to achieve an acceptable upper
bound error (here 10~8). We can see that as the amount of € increases, the slopes of the curves increase
and in the limit of € — 1, it goes to infinity. This figure justifies our previous claim that when € and
the dimensionality are small, the series method is very efficient due to relatively small L needed to
achieve an acceptable error.

1010 T T T
Error upper bound SD for d = 20
— Error upper bound mean for d = 20
Error SD for d = 20
10° — Error mean for d = 20
10°
-
S
g
=8|
105
10710 - Error upper bound SD ford = 3
Error upper bound mean for d = 3
Error SD ford =3
— Error mean ford = 3
107’[5 1 1 1 1 1
0 50 100 150 200 250

L

Figure 6. The relation between L and the error in the series method for € = 0.9.

4,000 ‘
—_— =2
—d =50
d=120
d =250
3,000 |-
~
)
< 2,000 |-
g
Z
1,000 |- R
0 Il
0 02 0.4 06 0.8 1

€

Figure 7. The average needed L computed by the error upper bound formula given by (26) for
different values of d and e.
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5. Conclusions

In this paper, we developed three methods for calculating the expected logarithm of a central
quadratic form. The integral method was a direct application of a more general result applicable for
positive random variables. We then introduced three fast methods for approximating the expected
logarithm. Finally, using an infinite series representation of central quadratic forms, we proposed
a series method for computing the expected logarithm. By proving a bound for the approximation
error, we investigated the performance of this method.

We also derived expressions for the entropy and the KL-divergence of zero-mean elliptical
gamma and angular central Gaussian distributions. The expected logarithm of the central
quadratic form appeared in the form of KL-divergences and entropy of the angular central
Gaussian distribution.

By conducting multiple experiments, we observed that the three methods for computing the
expected logarithm of a central quadratic form differ in running time and accuracy. The possible user
can choose the most appropriate method based on his/her requirements.

The methodologies developed in this paper can be used in many applications. For example,
one can use the result of Theorem 1 for computing the expected logarithm of other positive
random variables like a non-central quadratic form. Another line of research would be to use
the KL-divergence between angular central Gaussian distributions with the fast approximations in
learning problems that have a divergence measure in their cost functions.
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Appendix A. Proof of Lemma 2

From Lemma 1 and the form of gamma cumulative function, we have the following inequalities:

(4 X (4 x
7(2/;/\mm) < —Fx) < 7<2fdmmax), (A1)
(%) r(z)

where Apax = max{/\i}le, Amin = min{)&i}?zl, and (-, -) is the lower incomplete gamma function.
Adding G(x) to all sides of the above inequality, we get

vk 1) v(k3) vy
o g WIS T T Ty 2

Since log(x) is positive for x > 1, therefore by multiplying all sides of the above inequality by
log(x), we obtain

d _x d x
v(k %) (5 )) (’Y(k/éc) (% = ))
log(x - min <log(x)(G(x) — F(x)) <log(x - max~ ) (A3
50 (Thy” — ) < 0BG Pl <tog) Tt - T ), 49
which holds for all x > 1. For proving the first part of this lemma, namely
lim log(x)(G(x) — F(x)) =0, (A4)

X—r00

it is enough to show that

x k,x
lim log(x) <71€k/ i) — i §)> =0 (A5)

X—00
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holds for any positive choices of k, k, 6, and § and then invoke squeeze theorem by taking the limits
of all sides of (A3). From the definition of lower incomplete gamma function, the left-hand side (A5)
can be rewritten as

; Lk)fog tLexp(—t) t—mfog t=Lexp(—t) dt
= log(x) 1 ‘

Using L'Hopital’s rule, it can be seen that the above limit is equivalent to

s (st () "oo(-5) -t () w(5)) o

It is easy to see that (A6) is equal to zero and consequently (A5) and (A4) hold.
Now, we want to prove the second statement in the lemma, that is

lim log(x)(G(x) — F(x)) = 0. (A7)

x—07T

If we multiply all sides of (A2) by log(x), then for 0 < x < 1 we have

x d _x x d x_
1og(x>(7gz’k§) - 7(25(251)““) ) < log(x)(G(x) — F(x)) <log(x)<71(jz’k§) - 7(; éﬁ;mn)). (A8)

Using the same strategy as above, we want to show that for any positive choices of k, k, 6, and 6,

the following limit holds:
7(k §) V(kf§)>
lim 1 - < =0. A9

Jim, log(x )< rk) Tk )

Using L'Hopital’s rule, it can be seen that

lim log(x )(71(]?](?)) 8 jim xlog(x)? (61,1]<)(g)k1 exp(— g)) =0.

x—0+ x—0+

Therefore (A9) holds, and from (A8), we have

0 < lim log(x)(G(x) — F(x)) <0. (A10)

x—0t B

By squeeze theorem, we can conclude that (A7) holds.

Appendix B. Proof of Lemma 3

From the expression of F and G, we have

/ G(o) — F(o) © 1L 1+2)\U)%—(1+90)k
O o(1400)FTTL (1+2Aia)%

In this proof, for the simplicity of notation, we define L(oc) = (G(o) — F(0))/o and
V(o) =TT (1+20,0)Y2 — (1 +60)k.
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We give separate proofs for the cases d > 2k, d < 2k and d = 2k. For the first case d > 2k,
we have

d
lim V(r) = lim [T +210)2 — (1 +60)*

T—00
i=1

—_

Consequently, it can be said that there exists a number a > 0 that for all x > g, the function V(0)
is positive.

Therefore, the integrand of [ L(c)do is positive in its domain of integration. If we choose
1< p <1+k, then

lim =0. (B2)
oP

Since [~ 1d(7 is convergent and its integrand is positive in its domain, from the limit
comparison test, it follows that the integral f Lo d(T is convergent.
Now, we want to show that the integral fo (0)do is also convergent. Since G(0) — F(0) is
bounded for ¢ € RT, and
tim 900 — F(0)
=0t

d
=Y A —kb, (B3)
i=1

then L(o) is bounded and consequently [ £(0)do is convergent.
Since fo o)do and f L(o)do are Convergent the integral fo (0)do is also convergent.
For the case of 2k > d, we have

d 1
lim V(o) = lim [(1+60)f—]](1+2/0)2
T—00 T—00 i1
= +o0.

Therefore, there exists a number a > 0 that for all x > g4, the function —V(0) is positive.
Therefore, the integrand of | ;o —L(0)do is positive in its domain of integration. If we choose
1<p<1+4d/2, then

. —L(0)
Jim —5 = =0 39
oP

Knowing that [ - Ldo is bounded, using limit comparison test, we can conclude that
[ . —L(o)do is convergent Now, with the same strategy as the previous case, we can show that
the integral [ —L(c')do is convergent and it is easy to see that [, £(c")do is also convergent.

For 2k = d, excluding the obvious case G(0) = F(0), there exists a number a4 > 0 that for all
x > a, the function V(o) is either positive or negative. If it is positive, then we use the proof strategy
for the case d > 2k. Otherwise, we exploit the strategy for the case d < 2k.

Appendix C. Proof of Theorem 2

We first give a proof for the inequality E[log(U)] < ¥(d/2) + log(2tr(X)/d). Using integral
formula (13) with k = d/2 and 6 = 2tr(X)/d for E[log(U)], we obtain

d 1

o (14255 V-5 4oy o))

/ ( + d (T) HlZl( + 10) dUSO (Cl)
0

g
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For proving this inequality, it is enough to show

-5 d 1
(1 + Ztrsz)a) —[I(1+2%0)"2 <0, forallc € R™.
i=1

Assume q; = 1 4 2A,0, then we can rewrite the above inequality as

d i d 4
(Hm> <L forallg; € 1, 4o0), ()
i=1

which is the well-known arithmetic mean-geometric mean inequality.
For proving the second inequality, E[log(U)] > ¥ (tr(X)?/2tr(X2)) + log(2tr(X2)/tr(X)), we use
the integral formula in (13) with k = tr(X)2/(2tr(Z?)) and 6 = 2tr(X?) /tr(X) to obtain

2tr(X?) *% d -1
/°° (14 Ty ) ) —TIis (1+240) 2
0 o

do > 0. (C3)

For proving the above inequality, it is enough to show

d ez
[T+ 270) (qu(z )a)”“, forall o € R™. (C4)
i=1 (Z)
Assume A(c) = [IL,(1+2\0), B(o) = (1 + 2tr(Z?)o/tr(X))rE?/&(E)  ang
P(o) = A(c)/B(0), then (C4) can be rewrited as
P(s) >1, forallceRY. (C5)

It is easy to see that P(0) = 1. Therefore, for proving (C5), it is enough to show that the function
P(0) is increasing for positive sigmas.
The derivative of the function P(c) is

A(0)'B(0) — B(0)'A(0)

=" )

We want to show P/ (0) > 0, for all positive sigmas, and it is equivalent to say

A'(o) _ B'(0)

> .
A(0) = Blo)’ forallc € R (C6)

Computing the left and right sides of the above inequality, we obtain

d 2 L 2u(E)

for all RT. ;
; 1+2A0 — () + Ztr():)o-’ orall o € )

We can rewrite the above inequality as

4 2) d o \2 .
> 1 .
(21+2Aa)<z" 1+2Aa)>_<2)\1>, foralloc € R

i=1
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If we assume x7 = 2A;/(1+2A,0) and y? = A;(1+2A,0), we can rewrite the above inequality as
d ) d ) d 2
(in) (Zyi) 2<inyi> , forall {x;y;} € RT, (C8)
i=1 i=1 i=1

which is the Cauchy-Schwarz inequality. So the function P(¢) is increasing and consequently, the
second inequality holds.

Appendix D. Proof of Lemma 4

As we can see in [14], the following bound exists for c;:

lei| < co€

d
F(?—I— ), (D1)

K9
where € = max; |1 — [3)\]71 |. If we put our chosen  given by (23) in € formula, we obtain

)\max - )\min
— _Hax ‘i D2
)\max + )\min ( )

Consider ¢; to be the corresponding bound for ¢;,

éz’ = C()E

7

;T(§+1)
T(d)ir
then we have

A d .
Civ1 _ 2+t

Since (d/2 + i) /i decreases with increasing i, we have

k
Citk g( 2 ti ) . (D3)

Cl ‘v—’

€

By summing up the both sides of above inequality and changing the variables, we can conclude

[ee) o0 k
Yo & < G ) efn (D4)
k=i+1 k=0
ok
< Giy1 )€
k=0
. 1
= C;
i+1 1— ei,

which is true if i is large enough such that ¢; < 1. Since L > de/(2 — 2¢), it can be observed that
€; < 1fori > L, hence for the total approximation error, we obtain



Entropy 2016, 18, 278 23 of 25

(o] [ee]
E[log U] — Ellogl] = z(d L -y ek) (D5)
i—L\7 T k=it
> 1 1
M TETR
< 1 v
= G - &
< Cr41
T (L) —er)?
< ¢ eltl r(4+1L) '
B ( dy )2 r(4+1)(L+1)!
1-2—¢
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