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67 ABSTRACT

The present invention involves method and apparatus for
analyzing two measured signals that are modeled as con-
taining primary and secondary portions. Coefficients relate
the two signals according to a model defined in accordance
with the present invention. In one embodiment, the present
invention involves utilizing a transformation which evalu-
ates a plurality of possible signal coefficients in order to find
appropriate coefficients. Alternatively, the present invention
involves using statistical functions or Fourier transform and
windowing techniques to determine the coefficients relating
to two measured signals. Use of this invention is described
in particular detail with respect to blood oximetry measure-
ments.

7 Claims, 37 Drawing Sheets

259
I/

500
SENSOR
543
330 GAIN CONTROL 54 =
307 /YJ/U 320 [ iz
—=| RED EMITTER | FRONT END: AALOG To OXYGEN SATURATON
ANALCG DIGITAL SIGNAL PROCESSING [ JEART RATE SPLA
cToR M —= DIGTAL | DISPLAY
307 DETECTOF "] SIGNAL CONVERSION AND SIGNAL EXTRACTION | 5{ FTHYSMOGRAPHC
CONDITIONING
IRED EMTTER[J WAVEFORM
]
.
357
/‘540 S
EMITTER CJRRENT D‘E&LLOQO
DRIVERS EMITTER CURRENT

CONVERSION

CONTRCL




US 6,650,917 B2
Page 2

3,704,706
3,991,277
3,998,550
4,063,551
4,086,915
4,005,117
438,746
4243935
4,266,554
4305,398
4,407,290
4,446,871
4,519,396
4,537,200
4,586,513
4,617,589
4,649,505
4,653,498
4604,833
4714341
4723204
4,751,931
4773422
4,781,200
4,799 493
4,800,495
4,802,486
4,807,631
4,819,646
4,819,752
4,824242
4,848,901
4,858,199
4,859,056
4,860,759
4,863,265
4867571
4,869,253
4,869,254
4,883,353
4,883,356
4,892,101
4,907,594
4911,167
4913,150
4.927,264
4,928,692
4934372
4.942,877
4,948,248
4,955,379
4,956,867
4,960,126
5,042,499
5,057,695
5,246,002
5,259,381
5,273,036
5,431,170
5,458,128
5,482,036
5,490,505
5632272
5,662,105
5,685,299
5,769,785
5,842,081
6,036,642
6,081,735
6,157,850

U.S. PATENT DOCUMENTS

b g g g B g g i g g g S S i i g g g g i g g i g g e g g i S i v g i i i g g g g g g S

*

12/1972
11/1976
12/1976
12/1977
5/1978
6/1978
12/1980
1/1981
5/1981
12/1981
10/1983
5/1984
5/1985
8/1985
5/1986
10/1986
3/1987
3/1987
9/1987
12/1987
2/1988
6/1988
9/1988
11/1988
1/1989
1/1989
2/1989
2/1989
4/1989
4/1989
4/1989
7/1989
8/1989
8/1989
8/1989
9/1989
9/1989
9/1989
9/1989
11/1989
11/1989
1/1990
3/1990
3/1990
4/1990
5/1990
5/1990
6/1990
7/1990
8/1990
9/1990
9/1990
10/1990
8/1991
10/1991
9/1993
11/1993
12/1993
7/1995
10/1995
1/1996
2/1996
5/1997
9/1997
11/1997
6/1998
12/1998
3/2000
6/2000
12/2000

Herczfeld et al.
Hirata
Konishi et al.
Sweeney
Kofsky et al.
Nagy
McCool et al.
McCool et al.
Hamaguri
Sawa

Wilber

Imura
Epstein et al.
Widrow
Hamaguri
Weckenbrock

Zinser, Ir. et al.

New, Ir. et al.
Hamaguri
Hamaguri et al.
Taguchi
Briller et al.
Issacson et al.
Baker

DuFault

Smith
Goodman et al.
Hersh et al.
Cheung et al.
Zelin

Frick et al.
Hood, Ir.
Griffith
Prosser et al.
Kahn et al.
Flower et al.
Frick et al.
Craig, Jr. et al.

Stone et al. .....

Hausman et al.
deMey, II
Cheung et al.
Muz

Corenman et al.

Cheung et al.
Shiga et al.
Goodman et al.

Corenman et al.

Sakai et al.
Lehman

Hall

Zurek et al.
Conlon et al.
Frank et al.
Hirao et al.
Prosser
Cheung et al.
Kronberg et al.
Mathews
Polanyi et al.
Diab et al.
Diab et al.
Diab et al.
Tien

Diab et al.
Diab et al.
Larsen et al.
Diab et al.
Diab et al.
Diab et al.

........... 600/336

.......... 600/324

........... 600/323

6,206,830 Bl 3/2001 Diab et al.
6,230,872 Bl 5/2001 Diab et al.

6,263,222 B1 ~ 7/2001 Diab et al.
OTHER PUBLICATIONS

Brown, D.P,, “Fvaluation of Pulse Oximeters Using Theo-
retical Models and Experimental Studies,” Master Thesis,
University of Washington, (Nov. 25, 1987).

Chen, J. et al., Adaptive System for Processing of Electro-
gastric Signalsi, Images of the Twenty—First Century, vol.
11, pp. 698-699, Seattle, WA, Nov. 9-12, 1989.

Cohen, A., “Volume I: Time and Frequency Domains Analy-
sis”, Biomedical Signal Processing, CRC Press, Inc., Boca
Raton, FL, pp. 152-159.

European Search Report, dated Sep. 1999.

Ferrara, E. R., “Fetal Flectrocardiogram Enhancement by
Time-Sequenced Adaptive Filtering”, IEEE Transactions on
Biomedical Engineering, vol. BME-29, No. 6, Jun. 1982.
Glover, Jr., J. R., “Adaptive Noise Canceling of Sinusoidal
Interferences,” A Dissertation Submitted to the Department
of Electrical Engineering and the Committee on Graduate
Studies of Stanford University in Partial Fulfillment of the
Requirements for the Degree of Doctor of Philosophy, pp.
iii-82 (1975).

Harris, et al., “Digital Signal Processing with Ffficient
Polyphase Recursive Al-Pass Filters,” International Con-
ferecne, Florence, Italy, (Sep. 4-6, 1991).

Haykin, S., “Adaptive Filter Theory,” Prentice Hall, Engle-
wood Cliffs, NJ (1991).

Hendry, S. D., “Computation of Harmonic Comb filter
Weights,” IEEE Transactions on Signal Procesing, vol. 41,
No. 4, Apr. 1993.

Jingzheng, O. et al., “Digital Processing of High—Resolution
FElectrocardiograms—Detection of His—Purkinje Activity
From the Body Surface,” Biomedizinische Technik, vol. 33,
No. 10, pp. 224-230, Berlin, Germany, Oct. 1, 1988.
Klimasauskas, C., “Neural Nets and Noise Filtering,” Dr.
Dobb’s Journal, pp. 32, (Jan. 1989).

Li, G., “A Stable and Efficient Adaptive Notch Filter for
Direct Frequency Estimation”, IEEE Transactions on Signal
Processing, vol. 45, No. 8, Aug. 1997.

Melnikof, S., “Neural Networks for Signal Processing: A
Case Study,” Dr. Dobb’s Journal, pp. 36-37, (Jan. 1989).
Mook, G. A, et al., “Spectrophotometric Determination of
Oxygen Saturation of Blood Independent of Presence of
Idocyanine Green,” Cardiovascular Research, vol. 13, pp.
233-237, (1979).

Mook, G. A, et al.,, “Wavelength dependency of the spec-
trophotometric determination of blood oxygen saturation,”
Clinical Chemistry Acta, vol. 26, pp. 170-173, (1969).
Nehorai, A., “Adaptive Comb Filtering for Harmonic Signal
Enhancement”, IEEE Transactions on Acoustics, Speech,
and Signal Processing, vol. ASSP-34, No. 5, Oct. 1986.
Nehorai, A., “A Minimal Parameter Adaptive Notch Filter
With Constrained Poles and Zeros”, IEEE Transactions On
Acoustics, Speech, and Signal Processing, vol. ASSP-33,
No. 4, Aug. 1985.

Neuman, M. R., “Pulse Oximetry: Physical Principles,
Technical Realization and Present Limitations,” Continuous
Transcutaneous Monitoring, pp. 135-144, Plenum Press,
New York, (1987).

Pau, L. F,, “Acoustic and Vibration Monitoring,” Failure
Diagnosis and Performance Monitoring, Chapter 13, pp.
295-299.



US 6,650,917 B2
Page 3

Rabiner, L., et al., “Theory and Application of Digital signal
Processing”, p. 260, (1975).

Severinghaus, M.D., J. W., “Pulse Oximetry Uses and Limi-
tations,” pp. 104, ASA Convention, New Orleans (1989).
Strobach, P, “Single Section Least Squares Adaptive Notch
Filter”, IEEE Transactions on Signal Processing, vol. 43,
No. 8, Aug. 1995.

Tremper, K. K., et al., “Pulse Oximetry: Technical Aspects
of Machine Design,” Advances in Oxygen Monitoring, pp.
137-153, (1987).

Varanini, M., et al,, “A Two Channel Adaptive Filtering
Approach for Recognition of the QRS Morphology”, pp.
141-144, Proceedings of the Computers in Cardiology
Meeting, Venice, Institute of Electrical and Electronics
Engineers, Sep. 23-26, 1991.

Widrow, B., “Adaptive Signal Processing,” Prentice Hall,
Englewood, NJ, (1985).

Widrow, B., Adaptive Noise Cancelling: Principles and
Applications:, Proceedings of the IFEE, vol. 63, No. 12,
Dec. 1975.

Waukitsch, M., W., et al.,, “Pulse Oximetry: Analysis of
Theory, Technology, and Practice”, Journal of Clinical
Monitoring, vol. 4, No. 4, pp. 290-301 (Oct. 1988).
Yelderman, M., et al., “Ecg Fnhancement by Adaptive
Cancellation of Electrosurgical Interference,” pp. 1-21.
Yelderman, M., et al., “Sodium Nitroprusside Infusion By
Adaptive Control”, Adaptive Control vby Inverse Modeling,
Conference Record: 12" Asilosor Conference 90 (1978).
Yu, C., et al., “Improvement in Arterial Oxygen Control
Using Multiple Model Adaptive Control Procedures,” pp.
878-883.

United States District Court—Civil Minutes, Case No. SA
CV 99-1245 AHS (Anx), Masimo v. Mallinckrodt and
Nellcor Puritan Bennett, Dated: Oct. 4, 2000.

United States Court of Appeals for the Federal Circuit—
Opinion, Case No. 01-1038, —1084, Masimo v. Mallinck-
rodt, Inc. and Nellcor Puritan Bennett, Inc., Decided: Aug.
8, 2001.

Findings of Facts and Conclusions of Law Regarding Masi-
mo’s Motion for Preliminary Injunction, Masimo v.
Mallinckrodt inc., et al., U.S. District Court, Central District
of California (Southern Division), Civil Action No.
SA-CV-99-1245 AHS (Anx), filed Nov. 3, 2000
(Redacted).

Nellcor’s Third Amended Complaint for Patent Infringe-
ment.

Nellcor’s and Mallinckrodt’s Amended and Supplemental
Answer and Counterclaims to Masimo Corporation’s First
Amended Complaint in Case No. CV-01-7293-MRP
(ATWx).

Nellcor’s and Mallinckrodt’s Amended and Supplemental
Answer and Counterclaims to Masimo Corporation’s First
Amended Complaint in Case No. CV-01-7292-MRP
(ATWx).

Nellcor’s and Mallinckrodt’s First Amended and Supple-
mental Reply and Counterclaims to Counterclaims of
Masimo Corporation.

Non—Confidential Reply Brief of Defendants—Cross Appel-
lants Mallinckrodt Inc. and Nellcor Puritan Bennett, Inc.
dated Feb. 22, 2001.

Nellcor’s and Mallinckrodt’s Reply Claim Construction
Brief on the Patents—In—Suit dated Oct. 18, 2002.

Nellcor’s and Mallinckrodt’s Opening Claim Construction
Brief on the Patents—In-Suit dated Sep. 16, 2002.

Non—Confidential Brief of Defendants—Cross Appellants
Mallinckrodt Inc. and Nellcor Puritan Bennett, Inc. dated
Jan. 22, 2001.

Non—Confidential Brief of Plaintiff~Appellant Masimo Cor-
poration dated Dec. 8, 2000.

Non—Confidential Reply Brief of Plaintiff-Appellant
Masimo Corporation dated Feb. 6, 2001.

Memorandum Decision and Order Re: Claim Construction;
Motion to Strike Masimo’s Declarations dated Feb. 27,
2003.

Copending U.S. application No. 09/195,791, filed on Nov.
17, 1998, (Atty. No. 7CP1C5), and pending claims.

Copending U.S. application No. 10/006,427, published on
Jun. 20, 2002, (Atty. No. 7CP1C7) as U.S. Pub. No.
US2002/0077536 Al.

Copending U.S. application No. 10/062,859, published on
Sep. 12, 2002, (Atty. No. 7CP1C9) as U.S. Pub. No. US
2002/0128544 Al.

* cited by examiner



U.S. Patent Nov. 18, 2003 Sheet 1 of 37 US 6,650,917 B2

G 7

BONE

MUSCLE
TISSUE
ARTERIAL BLOOD
VENOUS BLQOD

G 2

S=s+n

- {




U.S. Patent Nov. 18, 2003 Sheet 2 of 37 US 6,650,917 B2

420 4

| SIGNAL A/
_ CONDITIONER [
07 SAB SAE Man
2% 2a
SIGNAL
- L—»{ A/D
W CONDITIONER
S)\a(f) S)\b(*)
Y Y
Tal| 25

|
HOERSORERNG

28
-
V2
CORRELATION DISPLAY
CANCELER ”
sxalt)

FIG. 44



U.S. Patent Nov.18,2003  Sheet 3 of 37 US 6,650,917 B2

220 ~24b

| SIoNAL A/
20/ S)\B;SABH’I)\b CONDITIONER
/220 /240
SIGNAL
— - A/D
S>\a:S>\aTn7\a CONDITIONER
Sha(t) Sxb(t)
Y Y
MIPS
Lo L/
|
s'(1) = sy (1) —rysy ()
25
v 2 “
CORRELATION DISPLAY
CANCELER P
n)\a(i)

76 45



U.S. Patent Nov. 18, 2003 Sheet 4 of 37 US 6,650,917 B2

30
\‘
S}\ét)zskét)—l_n)\a(t) .
OR z »sia(t) OR s}'\b(t)
S, (=5, (H+n, () -
Ab Ab Ab by )
ORt
32 b)\b()
. 4
n'(t) ——
/ 16, o4
1/
N\

S\ah=s) {P+n, O

+ o "
Sih=s\ {41, 0 N

6. o8



U.S. Patent Nov. 18,2003  Sheet 5 of 37 US 6,650,917 B2

NOILONNS d44SNVHL

FREQUENCY (f)

16, o0



U.S. Patent Nov.18,2003  Sheet 6 of 37 US 6,650,917 B2

I
/42

AAL A A A AA
/Az Az As Az As AzAz

(AAAAAAA)

/6. 64 ﬂ ﬂlo
/42

AL AL A A A AdA
Az A2 Az Ar As Ab A,
Az As As As As AsAs
AsAs Ay Ay Ay AsAs
)As As As  As As As
As " As AS As As

(AAAAAAA)
16, 6 ﬂl

Io
/42

A1 A1 A1 A1 A1 A1A1
s Ra s Ao A
IV VR VY
As As As  Ac As As
A A AT A As)

(AAnA AAAA)
76 6C ﬂ‘

R Ly

e




US 6,650,917 B2

Sheet 7 of 37

Nov. 18, 2003

U.S. Patent

¥O10313d NERERINZ
NANTELXT [ | YOLVHOIINI SIIVNOS  =— \OiLviaudod ™
/15— 67— V7 27— H
(MWNT - (DN + (D sU-Ws = (1) d
(VN — ()N + O)Nsa—-(1)Ns = (r'u )4
(NI - (DN + (W sta-1)%¥s = (7)) H

97— A »

I

MW (%S



U.S. Patent Nov.18,2003  Sheet 8 of 37 US 6,650,917 B2

V74

76,

SIGNAL COEFFICIENTS

-l
RELATIVE CORRELATION CANCELER
ENERGY OUTPUT



U.S. Patent Nov.18,2003  Sheet 9 of 37 US 6,650,917 B2

C

176

SIGNAL COEFFICIENTS

-
RELATIVE CORRELATION CANCELER
ENERGY OUTPUT



US 6,650,917 B2

Sheet 10 of 37

Nov. 18, 2003

U.S. Patent

k24
(1) "X
JO

(1) 1ndrno

REGRESSION
FILTER

/4

PREDICTOR
A

LEAST SQUARES LATTICE




US 6,650,917 B2

Sheet 11 of 37

Nov. 18, 2003

U.S. Patent

QRD—LSL FILTER

QRD—-LSL PREDICATOR

()

ﬁ+262@

AQVE.QW

AQVENQU

d31NdW0D
ANIS—3NISOO
Jdvmxovyg

d3LNdWOD

ANIS—3NISQD
ddvMmMovd

A

2 ?Mm;m&w

d31LNdWOD
ANIS—3INISGO
ddvmMovd

d341NdWOD
ANIS—3NISQD
QavmHMovyd

z (wP93

(1,8
() u

Ve L4

()’

d31LNdNOD

ANIS—=3NISOO
QdvmaoA

Eﬁw

T

(w3 J

-0y

(wP¥3

dJ31NdNOD
INIS—3INISOD
QyvVMS04



U.S. Patent Nov.18,2003  Sheet 12 of 37 US 6,650,917 B2

120

INITIALIZE NOISE
CANCELLER

- INPUT NEW SAMPLES

-l

v [Sxa(t) AND Sy(h)]
TIME UPDATE
OF [Z'] ELEMENTS

Y ~ 140

CALCULATE REFERENCE [n’ (1) or s (1)]
FOR TWO MEASURED SIGNAL
SAMPLES

v 150

ZERO-STAGE
UPDATE

Y 780

m =20

[-——

I,
ORDER UPDATE

mih-STAGE OF
LSL—PREDICTOR

\

ORDER UPDATE

m"-STAGE OF
REGRESSION

FILTER(S)
m=m + 1

190
NO

YES

200
CALCULATE
OUTPUT

\

TO DISPLAY Ffét ,9




U.S. Patent Nov.18,2003  Sheet 13 of 37 US 6,650,917 B2

~120a

INITIALIZE NOISE
CANCELLER

- INPUT NEW SAMPLES
+ 1300 [Sha(t) AND Syp(h]

TIME UPDATE
OF [Z '] ELEMENTS

) /'/400

CALCULATE REFERENCE [n' (1) or s (1)]
FOR TWO MEASURED SIGNAL
SAMPLES

ZERO-STAGE
UPDATE

Y /’/500’

m =0

R EEEEEEEEEESE—

ORDER UPDATE

miN-STAGE OF
QRD-LSL—PREDICTOR

ORDER UPDATE

m"-STAGE OF
QRD-LSL

FILTER(S)
m=m + 1

YES

2000

CALCULATE
QUTPUT

\ /‘2/00

TO DISPLAY Fl&t egA




g0/ Fo/ g0/

(Nay =, Xw/ (Mave, \W/ (Dax ﬁL ~

US 6,650,917 B2

Sheet 14 of 37

Nov. 18, 2003

U.S. Patent

REGRESSION

REGRESSION

LEAST SQURES LATTICE

FILTER

FILTER

PREDICTOR

A

A

A

(N aym,

0L 5 55
g (Veym,

~ —e ‘+ se o m_.
nmm - LNdLNo { {

A A X

(1axey

=
%04
_ £

|
|
|
) - |
[ ®¥s- 1narno _ {# | SE Py WP
g (Wex ] [eeey
967§ « INCEE RN
[~ (1) T (og
|
|
os = A - u
| )’
oo/ W
T YL T
I iy S5 o OF 9L



US 6,650,917 B2

Sheet 15 of 37

Nov. 18, 2003

U.S. Patent

o7 A

T-W4aY .
(1-u) (w A (-wP I (-
; | | L o
m T.E.D)mmw .Q&,\uu HIE.QAmw.: .QrA/\uv H.QK,\W M )«mH S
= ) (w) . AQVE (1) ?Hw ey () o'ex
(1-mW ey I-W'eYy (1-u (-uy d
- ' N (u) |
o s e X__BY e
E T p—
s +HEY eX -Ne ‘e u+t §=" S
= Auvﬁ =3 . ?&2 3 (u) 3 Anvm 3
" (u)W'ds
3 IH L N ]
() W'D |
Y3LNdNOD ¥3LNdNOD H3LNdW0D ]
NIS—3NISOD T-W'dy NIS—3NIS0D 04,
04 Ym0V E HLN_ QdvmM0v g QHvMMOVE HLHW_
o~
O Z coe
= Wy |15 Wy (w199 - (w093
O (u) (a)
(]
£
P
hLD va A
T
)
o
Q L N J
() T- W3 -_— ()03
@3 3 (@ 3 ]
W ¥3ILNANOD ‘ ¥3LNAWOD
i
:l:w Wiw NIS —3NISCO (1-um) ez GNIS—3NISOD
ﬁ QYYMYO 0YYMAO0



US 6,650,917 B2

Sheet 16 of 37

Nov. 18, 2003

U.S. Patent

WHO43AVM

JOHINOD
INIHAND g3LLING

a4

NOISHIANOD
OOTVNY
Ol v1Ia

/%Mw\

SHIARQ
LNFYHNO YILLING

ors” \

JIHAVHOONWSAHLT D

AV1dSId

J1vy Lyv3aH

\

2%

NOUVHNLYS N3IOAXO

%%N\\

20|

|

NOILOVYHIXT TYNOIS ONV NOISHIANOD oz_ﬂ_mk%woo “ SO153L3a

ONISSI00¥d TYNDIS WLIDIA OMMww_/_mz,« 5OTYNV ! ’

N3 LNOWJ | |
I
\ Zia oor |
£OE !
_

M,VMJ\

TOYLNOD NIVO

HJOSN3S

%MK

P g |



US 6,650,917 B2

Sheet 17 of 37

Nov. 18, 2003

U.S. Patent

Nﬁ

il DL

|
_
!
|
_
“ mNm.

I H

Q\_\

HOLY

HOLV

hNﬁ\\\

NNW\\\

JON3Y343Y

JOVLI0A

VNW\\\\

HOLY ] [~
\Nﬁ\\\\ ///
£

JOYLNOD
IN3¥3N2
J3LLIN3



US 6,650,917 B2

Sheet 18 of 37

Nov. 18, 2003

U.S. Patent

¢/ ld

[

TNV

M3
SSVd
HOIH

e[RRI

—3dd

R ar
_ ||
_ |
MIALHIANOD

(esa ol=h /v 18 ¢! “/n/
“ _ | 958
“ #GE _ “
_ |
11 H3ILYIANOD | 1| 3L MIHANY

(dsa 01)=h a/v ONIdYHS Lh SSvd NIV

v1va ZHM0Z,| 3SION 114 9\,\_ MO ANSSRIONIS

_ _ D) S
_ |
_ ,&,h\ ze0/ | _&ﬂ\ ErE 54 gpp
| 11l

dSa Ad 13S NIVO

TVNOIS



US 6,650,917 B2

Sheet 19 of 37

Nov. 18, 2003

U.S. Patent

&/ L

SY3LSI193Y

HITTIOHLNODOOHOINW

£rs

T0YLNOD Z(WMVl

TOHLNOD

WWOO

W&ﬂ\\\

AHOWIN

LNIHHND H3LLINT ]
LE5°

ATNO Qv 3y ////lmmh

AHOWINW
v1vd ///fmﬁﬁ

m@ﬁﬁ\\\

9V T4\ LNI

Nﬁﬁl\\\\\\

¥344n9
T1dWYS

m&ﬂ\\\\ 7

SITdAVS
ZHAOC

dsd

dvl

150d YI83S
TYNYILXT

N@Rﬁ\\\\

AHOWIN
AV DO

vmw\\\\



US 6,650,917 B2

Sheet 20 of 37

Nov. 18, 2003

U.S. Patent

rz7 Ol

B EINES A
3STINd| NOILYINDTVD
HAVYOOWSAHLITd| 3Lvyd 3STINd
NV o I NMOASNY HL
NOILVYNLYS
NOWVENLYS| NOILYINOTVO
NIoAxO | NOILVYINLVYS
SOt 0%
SOILSILVLS
VLS Teze

WQV\\\\

NOILVINIOZA

~Z1GZ9

mﬂﬁr\\\

NOILV1NAOW3a

(oav WoY4)

h&ﬁf\\\\

ZHM0C



US 6,650,917 B2

Sheet 21 of 37

Nov. 18, 2003

U.S. Patent

g/ DL

10373S
Gt %NW/ k \ LEH

brE OFK — SITAAVYS ¥ LSV dN- NNS fe— INFHBAY F—

~ 7o v gL/t n SITAVS ¥ ISV dN-ANSt=—]  d3dl |—
7 rer g27 | XONP ZHMOZ 1V
-7 v ooy LAt SI14AVS ¥ LISV dN-WNS LNIIGNY v 1VQ

“r\

- grr” V27T 3AvS ¥ 1SV dn- NS a3y 3LV INAoN

Qﬁ\\\\\

ECFt \

(SA1dWVYS 2¢) TYNOIS d3LvINAonW

Q@v\\

LNV

1INIIHNY

INIIGNY +d3dI

LNIIGNV+Ad3d



US 6,650,917 B2

Sheet 22 of 37

Nov. 18, 2003

U.S. Patent

97 A

(zH s°29) (S31dWVYS 0/G)

1OHSJVYNS J3dVd4NI

d4344Ng LNdLNoO

‘0L A8
NOILYWIO3d

(STIAAVYS 61G) (zHGZ9)
3L SSVYAMOT did [+ TINNVHD d34VddNI

oor—"

(zH $'Z9)
LOHSAVYNS 038 |

(SI1dAVS 0/G)

6. V\

d344N8 LNdinNo

il QV\

L2 <

‘Ol AH

Nm,w\

(SATANVYS 616) (zHSZ9)

NOILVYINIOZd

75, Vk

M3 SSVYAMOT did [+ TANNVHO d3d

QMJV\\




US 6,650,917 B2

Sheet 23 of 37

Nov. 18, 2003

U.S. Patent

NOILY 133300  NOILYI34200
SSO¥0 [ SS0dD NI .
SNIE AL SHY ze SIY <L DU
BT GERIASEIN A3YV AN
HOV3 Y04 9/ \
: I\%\h s SWYTML | | NOILYNO3 | NOLYHNLYS
—— SIS~ a3 NOILYHNLYS a33s Nig
SNIg NI
Ivnod || vno3s [T S ] gre o - SN 03y
G OLNI S OLNI - SNI8 FAl d3d
ENTAL I EN ALY Hova 203 Ny MV NHLINOOTY
1 NOILY138¥00| _ NOILYI38¥00 |~ NOILYMNLYS Ol
SSOND - SSOND
SW 908 _ SWY
A3V HANI Y CERNASEN]
67 SWY ™M | | NOILYND3 NOILYYNLYS
T RGEN] NOILVHALYS d%h Q33s
, 7275
s i 205 - snu om
No5% 98P~ —
| S21S | smans ool S igled VST 907 (SIVJNVS 0LG ‘ZH S°29)
JHL dn solg |5 7 P gy a3y 434 LOHSHVNS a3
#6# 06% G
%wmnws%\m‘_ (STNdNVS 0/2) mmﬂm&ﬂ__/_n_/xmll J<>%Q§mm .| 907 (STT1ANVYS 004G ‘ZH S'Z9)
. GNREEINE ; : <ENINEIN TOHSAYNS 0347 INI
sop. A IHL dN HoId SERNISEIN Q3YVHANI
64 £5# 5% o8#



US 6,650,917 B2

Sheet 24 of 37

Nov. 18, 2003

U.S. Patent

ANHLIHODTY
NOILVHNLVYS
oL

£56__
“Mm,lml Ne ova I“ RN
s 0 —— S
| _ “I J_ (0'soL oL memv
- s3um SNIg WNO3 | WON4 SINTVA £1LL
[u3mod Nig[™ |8 OLNI 30AI0[ P 5 " 1 DOy 03 l+z<om SIXV NOILYSNLYS
e b _ LG - |
et Al g/ _ (zH 529
3AEND AL NETRIE 1 _ ‘SIVANVS 0L8)
- ¥3IMOd | ssvamon N | ] ¥OLVYINID [= a3y
| | amusvn | % 268 f s | FONFUIITY e
_ I g5 955 !
&«,l\ | el _ (zH 529
_ M Y34 = IYAOWIY = _ ‘STTINVS 0LG)
_ jllssvdanvale  0Q “ QIYV YN
| wolvwiis3 25 |l
| ss3o0d 7T VANV — — — —— —— ——————— —
| INior / MOYYI—NIN]
“ mJJMQ“
! O HIBNNN,
)
oo A _____ | ]
/
/ £#5
\MJMH\\\\ 542 FEC

&/ DU



US 6,650,917 B2

Sheet 25 of 37

Nov. 18, 2003

U.S. Patent

o/ A

SOILSILVLS NI

SIAIND 43MOd NId

H31714 1S3L
ONIHLOOWS JON3AI4NOD
S 10313s CHOIH
%QJ //%mh osLs
- | HLoowms 01907 S3LNGIMLLY
aNy dD S3LOA INIALITYND NIF NIg JLNdNOD
, 595 / /
Z9¢
NOILVHNLVYS
NIOAXO ~ ONITONVYH
NOILd30X3
596

%Qw\\

%9




oc U

US 6,650,917 B2

WHO FINAVM

U.S. Patent

HAVH9OOWSAHLITd NVID (S3IAYND ¥YIMOJ
NIS WOMH)
"44300 HLAM Yv3d
[N Y3114 LNdLNo ﬁ SNLYLS NOILOWje——  JOVHIAY
e
= /
= 966 255 NOILYNLYS
m (zH ©2Z9
= on ‘STTANVYS 0/G)
LINM N -
e | Lo Lo s | e | vouuss LI o5sers
1LNdLino NS MY | WNHLO3dS BDIRERS NOILON
(o)
&
> N " NN
< #65 229 o6C £9¢ 0855
2 o o
z NETRIE . H 6'¢9
SITANVYS 0/G)
NOILYWILS3 SSYJaNYE
IVH103dS ANy TIYAONTY LOHSJVNS
ol 3NV AN
oLt
98¢ &8



US 6,650,917 B2

Sheet 27 of 37

Nov. 18, 2003

U.S. Patent

NOILVHNLYS TIVIH3LdY

(NOILYTINDIVD
NOILVYNLYS WO¥4)

}
{S31dNVS 022) h

ﬁ
NHUOATAYM 3L » HOLVWILS3 |
Nvan 1| ssvamol [ ss3o0dd [ VBNV

| LNIOP —— HO XYM I~ NIW|

| Fo g2 \ s11320!

I 40 ¥3gwnnl

| Al I
b ——— _

\\
Lt £G

OL8~~_ .k
IIIIII N —
||||||||| T
I
NOILYNO3 |
NOILYHNLYS I
186 I
° _ (zH 529
_ ‘SITINYS 0/G)
: HMOLYHINTO _ a3y
255~ 3DNIYIA3Y "
folzla 55 |
/// | (zH §°C9
HEIRIE IVAONTY | ‘STIWVS 0L6)
SSY ANV oa } CEISASEIN
I



US 6,650,917 B2

Sheet 28 of 37

Nov. 18, 2003

U.S. Patent

NHJO43AVM
NV310

-

Vic 2044

(NOILYTNOTVD
NOILVINLYS WOod4)

NOILVENLYS TVId3LdY

LG~ _
B S R
| |
_ NOILYND3 |
_ /| nolLvanivs |
I 155 S |
e 5! 2 _ (zH s29
| B | 's3dnvs oLs)
| LINI ¥¥3 WNS LINI SWYD I “ : YOLVYHINID | a3y
| « « I 285 JON3IGIA3Y _
I | foy oo £25
! | |
“ ¥ ~ N | (zH m.mmw
H SETn(E TYAONWIY | ‘STIIAVS 0LS
" (s31dWvSs 0£2) “ 1| ssvdanvs fold! t 039V H4NI
NEIRIE HOLYWILS3 _ |
_ SSVdMOT ssaooud [T VOBV -
| LNIOP e—— ¥Y3 ANS NIN
| £ \ s113o |
_ 40 ¥3awnN |
| &S |
b — A
/
Lo S



US 6,650,917 B2

Sheet 29 of 37

Nov. 18, 2003

U.S. Patent

SANTVA NVOS NOILVINLYS

GOl G6 Gg G/ G9 ol Sy S'¥¢
| ! |
- :::—E.::::::::::::::::__._ ::::: IO il ™ T
I [ | _ | _
_ _ | _ _
| | _ | .
— - T T - T T T T T T T T ¢o
| __ _ | | _ |
I _ | _ _ _
_ | ! _ | _ &
|—— = — —— -—— -t — = - |———— +—————— 7 0x
| _ _ | _ _ | =
_ _ _ | _ _ _
_ _ _ _ _ | 5
|—— == —— -+ -+ —— ———— |—— = — — +————— = +190a
_ _ _ | | _ _ 2
| 556+ _ _ | | _
| : | _ _ | |
|- —— —— -+ -4 ———— —— _——— —————— + - +-8°0
| Il _ | | _ _
| _ ] _ | _ _ |
_ _ | _ _ _ _
] | | ] I | | Oﬁ



US 6,650,917 B2

Sheet 30 of 37

Nov. 18, 2003

U.S. Patent

SNOILYIND VO
NOILVHNLYS OL

\J 2%

a3d

\! ros

d4dVHINI

T |
| |
! 1| M= Ny o fy= gt -0
_ _ .
| ! ¢ MNVE H3L 4
I ]
| |

| AVHO0LSIH [t NOUTNOS =II 09—
" NOLvNLYS a3y ||

\ _ \ \ W

073 “ &Y /9 " Ny LNy e 2y by e by
| } -
| | N2 INEIRE
| |
Iy S ! o0g

0L9-"



U.S. Patent Nov.18,2003  Sheet 31 of 37 US 6,650,917 B2

un
o
X
XRXIOKN
N
x>
N
L
|
e
- 5
Xz MW
2 N
XXX 3
X ] .
R
wn Q
O

NUMBER OF OCCURENCES



US 6,650,917 B2

Sheet 32 of 37

Nov. 18, 2003

U.S. Patent

41vd

Ja—

-}

451Nd

HdVIOOWSAHLG 1d

~ NV30

ZQF,Q\KD._,{m

NADAXO

NOILYTINOIVO
A1vy 3S7Nd
/WHOASNV L
NOILVYYNLVYS
1SV

Voo DA

Z% %\

ZHS 29

NOILVNID3d

A QV\

ZHGCO

NOILV 1NJOW3d

(DAV WNOY4)

QQ\\

ZHM0C



US 6,650,917 B2

Sheet 33 of 37

Nov. 18, 2003

U.S. Patent

dHL
#69 ./
Q%K N%\ 969
L—={3anLINoV N QIOHS3YHL
99"
%m\ Q3UVHANI NOILYND3 zmﬁmwﬁwm NOILVHNLYS
Y, a3d NOLLVENLYS psm IVIN3LAY
org m\
Z59
1 Q%%\
3ANLINOVYIN QIOHS3YHL
ioams 559 Z99
$59 oo
eo 19373S 144 e NOILONNJ (SIdWVS Z1S) w_un.__._.n___l._ ] |_<>%o§m_w_ | 907 (SI1dNVS Z9S ‘ZH G'Z29)
~— XININOD MOGNIM | a2 oV aau3Ld a3y a3y a [ LOHSAVNS d3d
NOILYINIIVD 059 s$9 D 4
35Nd OL 143 || Nowonns |, (smawvszig) | ¥EE | [ VAOHEE ] [ 901 (STIJNVS Z9S ‘ZH SZ9)
XT1dWOD MOGNIM [Ta81 oV a3 | oo O agavaian || a3aVEaN [ TOHSJVNS a3dvH4NI
269 579 S#9 S—pr9 Nro



US 6,650,917 B2

Sheet 34 of 37

Nov. 18, 2003

U.S. Patent

HAVIOOWSAHLITd NVIIO

26 A
NOILONN
MOQNIM
ISHIANI

\@Nr\\\\

SISAIVNY

3lvd 3s1INnd

WNYLDO3dS

///ms\

NNGP///

NOILONN4
MOANIM

NOILVHNLVS V43l oV

///,ng

144 WOd4



U.S. Patent Nov. 18,2003  Sheet 35 of 37 US 6,650,917 B2

I 2éa 26b Zée S}\a(t)zskred(t)
by ) S
MW\/\—/\/
» t
G 26
! 270 27b 2/¢

Sap(t)=SpIR(L)

by ) )y

- {
FlG. 27
I 7 285 2bc o
Y | e
| _
| |
= {



U.S. Patent Nov. 18,2003  Sheet 36 of 37 US 6,650,917 B2

U 265 | 295 |2_9c S\a(t) =Sared(t)
i i v
|
| |
-t

rG 28

I oy ‘ JO0b S0c " ”

A J? j j /be(t)=SMR(t)
| |
| | .

6. 50



U.S. Patent Nov. 18,2003  Sheet 37 of 37 US 6,650,917 B2

: J J (
{4
S S

Ampfhﬁers
\
/
\
/
\
-

176G, 57

ECG Electrode
Concen;’rric Ring




US 6,650,917 B2

1
SIGNAL PROCESSING APPARATUS

REFERENCE TO PRIOR RELATED
APPLICATION

This application is a continuation of application Ser. No.
09/195,791, filed Nov. 17, 1998, which is a continuation of
application Ser. No. 08/859,837, filed May 16, 1997 (now
U.S. Pat. No. 6,157,850), which is a continuation of appli-
cation Ser. No. 08/320,154, filed Oct. 7,1994 (now U.S. Pat.
No. 5,632,272), which is a continuation-in-part of applica-
tion Ser. No. 08/132,812 filed Oct. 6, 1993 (now U.S. Pat.
No. 5,490,505), and a continuation-in-part of application
Ser. No. 08/249,690, filed May 26, 1994 (now U.S. Pat. No.
5,482,036), which is a continuation of application Ser. No.
07/666,060 filed Mar. 7,1991 (now abandoned).

BACKGROUND OF THE INVENTION

1. Field of the Invention

The present invention relates to the field of signal pro-
cessing. More specifically, the present invention relates to
the processing of measured signals, containing a primary
signal portion and a secondary signal portion, for the
removal or derivation of either the primary or secondary
signal portion when little is known about either of these
components. More particularly, the present invention relates
to modeling the measured signals in a novel way which
facilitates minimizing the correlation between the primary
signal portion and the secondary signal portion in order to
produce a primary and/or secondary signal. The present
invention is especially useful for physiological monitoring
systems including blood oxygen saturation systems.

2. Description of the Related Art

Signal processors are typically employed to remove or
derive either the primary or secondary signal portion from a
composite measured signal including a primary signal por-
tion and a secondary signal portion. For example, a com-
posite signal may contain noise and desirable portions. If the
secondary signal portion occupies a different frequency
spectrum than the primary signal portion, then conventional
filtering techniques such as low pass, band pass, and high
pass filtering are available to remove or derive either the
primary or the secondary signal portion from the total signal.
Fixed single or multiple notch filters could also be employed
if the primary and/or secondary signal portion(s) exist at a
fixed frequency(s).

It is often the case that an overlap in frequency spectrum
between the primary and secondary signal portions exists.
Complicating matters further, the statistical properties of one
or both of the primary and secondary signal portions change
with time. In such cases, conventional filtering techniques
are ineffective in extracting either the primary or secondary
signal. If, however, a description of either the primary or
secondary signal portion can be derived, correlation
canceling, such as adaptive noise canceling, can be
employed to remove either the primary or secondary signal
portion of the signal isolating the other portion. In other
words, given sufficient information about one of the signal
portions, that signal portion can be extracted.

Conventional correlation cancelers, such as adaptive
noise cancelers, dynamically change their transfer function
to adapt to and remove portions of a composite signal.
However, correlation cancelers require either a secondary
reference or a primary reference which correlates to either
the secondary signal portion only or the primary signal
portion only. For instance, for a measured signal containing

2

noise and desirable signal, the noise can be removed with a
correlation canceler if a noise reference is available. This is
often the case. Although the amplitude of the reference
signals are not necessarily the same as the amplitude of the

5 corresponding primary or secondary signal portions, they
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have a frequency spectrum which is similar to that of the
primary or secondary signal portions.

In many cases, nothing or very little is known about the
secondary and/or primary signal portions. One area where
measured signals comprising a primary signal portion and a
secondary signal portion about which no information can
casily be determined is physiological monitoring. Physi-
ological monitoring generally involves measured signals
derived from a physiological system, such as the human
body. Measurements which are typically taken with physi-
ological monitoring systems include electrocardiographs,
blood pressure, blood gas saturation (such as oxygen
saturation), capnographs, other blood constituent
monitoring, heart rate, respiration rate, electro-
encephalograph (EEG) and depth of anesthesia, for example.
Other types of measurements include those which measure
the pressure and quantity of a substance within the body
such as cardiac output, venous oxygen saturation, arterial
oxygen saturation, bilirubin, total hemoglobin, breathalyzer
testing, drug testing, cholesterol testing, glucose testing,
extra vasation, and carbon dioxide testing, protein testing,
carbon monoxide testing, and other in-vivo measurements,
for example. Complications arising in these measurements
are often due to motion of the patient, both external and
internal (muscle movement, vessel movement, and probe
movement, for example), during the measurement process.

Many types of physiological measurements can be made
by using the known properties of energy attenuation as a
selected form of energy passes through a medium.

A blood gas monitor is one example of a physiological
monitoring system which is based upon the measurement of
energy attenuated by biological tissues or substances. Blood
gas monitors transmit light into the test medium and mea-
sure the attenuation of the light as a function of time. The
output signal of a blood gas monitor which is sensitive to the
arterial blood flow contains a component which is a wave-
form representative of the patient’s arterial pulse. This type
of signal, which contains a component related to the
patient’s pulse, is called a plethysmographic wave, and is
shown in FIG. 1 as curve s. Plethysmographic waveforms
are used in blood gas saturation measurements. As the heart
beats, the amount of blood in the arteries increases and
decreases, causing increases and decreases in energy
attenuation, illustrated by the cyclic wave s in FIG. 1.

Typically, a digit such as a finger, an ear lobe, or other
portion of the body where blood flows close to the skin, is
employed as the medium through which light energy is
transmitted for blood gas attenuation measurements. The
finger comprises skin, fat, bone, muscle, etc., shown sche-
matically in FIG. 2, each of which attenuates energy incident
on the finger in a generally predictable and constant manner.
However, when fleshy portions of the finger are compressed
erratically, for example by motion of the finger, energy
attenuation becomes erratic.

An example of a more realistic measured waveform S is
shown in FIG. 3, illustrating the effect of motion. The
primary plethysmographic waveform portion of the signal s
is the waveform representative of the pulse, corresponding
to the sawtooth-like pattern wave in FIG. 1. The large,
secondary motion-induced excursions in signal amplitude
obscure the primary plethysmographic signal s. Even small
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variations in amplitude make it difficult to distinguish the
primary signal component s in the presence of a secondary
signal component n.

A pulse oximeter is a type of blood gas monitor which
non-invasively measures the arterial saturation of oxygen in
the blood. The pumping of the heart forces freshly oxygen-
ated blood into the arteries causing greater energy attenua-
tion. As well understood in the art, the arterial saturation of
oxygenated blood may be determined from the depth of the
valleys relative to the peaks of two plethysmographic wave-
forms measured at separate wavelengths. Patient movement
introduces motion artifacts to the composite signal as illus-
trated in the plethysmographic waveform illustrated in FIG.
3. These motion artifacts distort the measured signal.

SUMMARY OF THE INVENTION

This invention provides improvements upon the methods
and apparatus disclosed in U.S. patent application Ser. No.
08/132,812, filed Oct. 6, 1993, entitled Signal Processing
Apparatus, which earlier application has been assigned to
the assignee of the instant application. The present invention
involves several different embodiments using the novel
signal model in accordance with the present invention to
isolate either a primary signal portion or a secondary signal
portion of a composite measured signal. In one embodiment,
a signal processor acquires a first measured signal and a
second measured signal that is correlated to the first mea-
sured signal. The first signal comprises a first primary signal
portion and a first secondary signal portion. The second
signal comprises a second primary signal portion and a
second secondary signal portion. The signals may be
acquired by propagating energy through a medium and
measuring an attenuated signal after transmission or reflec-
tion. Alternatively, the signals may be acquired by measur-
ing energy generated by the medium.

In one embodiment, the first and second measured signals
are processed to generate a secondary reference which does
not contain the primary signal portions from either of the
first or second measured signals. This secondary reference is
correlated to the secondary signal portion of each of the first
and second measured signals. The secondary reference is
used to remove the secondary portion of each of the first and
second measured signals via a correlation canceler, such as
an adaptive noise canceler. The correlation canceler is a
device which takes a first and second input and removes
from the first input all signal components which are corre-
lated to the second input. Any unit which performs or nearly
performs this function is herein considered to be a correla-
tion canceler.

An adaptive correlation canceler can be described by
analogy to a dynamic multiple notch filter which dynami-
cally changes its transfer function in response to a reference
signal and the measured signals to remove frequencies from
the measured signals that are also present in the reference
signal. Thus, a typical adaptive correlation canceler receives
the signal from which it is desired to remove a component
and receives a reference signal of the undesired portion. The
output of the correlation canceler is a good approximation to
the desired signal with the undesired component removed.

Alternatively, the first and second measured signals may
be processed to generate a primary reference which does not
contain the secondary signal portions from either of the first
or second measured signals. The primary reference may then
be used to remove the primary portion of each of the first and
second measured signals via a correlation canceler. The
output of the correlation canceler is a good approximation to
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4

the secondary signal with the primary signal removed and
may be used for subsequent processing in the same instru-
ment or an auxiliary instrument. In this capacity, the
approximation to the secondary signal may be used as a
reference signal for input to a second correlation canceler
together with either the first or second measured signals for
computation of, respectively, either the first or second pri-
mary signal portions.

Physiological monitors can benefit from signal processors
of the present invention. Often in physiological measure-
ments a first signal comprising a first primary portion and a
first secondary portion and a second signal comprising a
second primary portion and a second secondary portion are
acquired. The signals may be acquired by propagating
energy through a patient’s body (or a material which is
derived from the body, such as breath, blood, or tissue, for
example) or inside a vessel and measuring an attenuated
signal after transmission or reflection. Alternatively, the
signal may be acquired by measuring energy generated by a
patient’s body, such as in electrocardiography. The signals
are processed via the signal processor of the present inven-
tion to acquire either a secondary reference or a primary
reference which is input to a correlation canceler, such as an
adaptive noise canceler.

One physiological monitoring apparatus which benefits
from the present invention is a monitoring system which
determines a signal which is representative of the arterial
pulse, called a plethysmographic wave. This signal can be
used in blood pressure calculations, blood constituent
measurements, etc. A specific example of such a use is in
pulse oximetry. Pulse oximetry involves determining the
saturation of oxygen in the blood. In this configuration, the
primary portion of the signal is the arterial blood contribu-
tion to attenuation of energy as it passes through a portion
of the body where blood flows close to the skin. The
pumping of the heart causes blood flow to increase and
decrease in the arteries in a periodic fashion, causing peri-
odic attenuation wherein the periodic waveform is the
plethysmographic waveform representative of the arterial
pulse. The secondary portion is noise. In accordance with the
present invention, the measured signals are modeled such
that this secondary portion of the signal is related to the
venous blood contribution to attenuation of energy as it
passes through the body. The secondary portion also
includes artifacts due to patient movement which causes the
venous blood to flow in an unpredictable manner, causing
unpredictable attenuation and corrupting the otherwise peri-
odic plethysmographic waveform. Respiration also causes
the secondary or noise portion to vary, although typically at
a lower frequency than the patients pulse rate. Accordingly,
the measured signal which forms a plethysmographic wave-
form is modeled in accordance with the present invention
such that the primary portion of the signal is representative
of arterial blood contribution to attenuation and the second-
ary portion is due to several other parameters.

A physiological monitor particularly adapted to pulse
oximetry oxygen saturation measurement comprises two
light emitting diodes (LED’s) which emit light at different
wavelengths to produce first and second signals. A detector
registers the attenuation of the two different energy signals
after each passes through an absorptive media, for example
a digit such as a finger, or an earlobe. The attenuated signals
generally comprise both primary (arterial attenuator) and
secondary (noise) signal portions. A static filtering system,
such as a bandpass filter, removes a portion of the secondary
signal which is outside of a known bandwidth of interest,
leaving an erratic or random secondary signal portion, often
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caused by motion and often difficult to remove, along with
the primary signal portion.

A processor in accordance with one embodiment of the
present invention removes the primary signal portions from
the measured signals yielding a secondary reference which
is a combination of the remaining secondary signal portions.
The secondary reference is correlated to both of the second-
ary signal portions. The secondary reference and at least one
of the measured signals are input to a correlation canceler,
such as an adaptive noise canceler, which removes the
random or erratic portion of the secondary signal. This
yields a good approximation to a primary plethysmographic
signal as measured at one of the measured signal wave-
lengths. As is known in the art, quantitative measurements of
the amount of oxygenated arterial blood in the body can be
determined from the plethysmographic signal in a variety of
ways.

The processor of the present invention may also remove
the secondary signal portions from the measured signals
yielding a primary reference which is a combination of the
remaining primary signal portions. The primary reference is
correlated to both of the primary signal portions. The
primary reference and at least one of the measured signals
are input to a correlation canceler which removes the pri-
mary portions of the measured signals. This yields a good
approximation to the secondary signal at one of the mea-
sured signal wavelengths. This signal may be useful for
removing secondary signals from an auxiliary instrument as
well as determining venous blood oxygen saturation.

In accordance with the signal model of the present
invention, the two measured signals each having primary
and secondary signal portions can be related by coefficients.
By relating the two equations with respect to coefficients
defined in accordance with the present invention, the coef-
ficients provide information about the arterial oxygen satu-
ration and about the noise (the venous oxygen saturation and
other parameters). In accordance with this aspect of the
present invention, the coefficients can be determined by
minimizing the correlation between the primary and sec-
ondary signal portions as defined in the model. Accordingly,
the signal model of the present invention can be utilized in
many ways in order to obtain information about the mea-
sured signals as will be further apparent in the detailed
description of the preferred embodiments.

One aspect of the present invention is a method for use in
a signal processor in a signal processor for processing at
least two measured signals S; and S, each containing a
primary signal portion s and a secondary signal portion n,
the signals S; and S, being in accordance with the following
relationship:

Sy=5y+n,
8,=5,4n,

where s, and s,, and n, and n, are related by:
$1=t,5, and n=r.n,

and where r, and r, are coefficients.

The method comprises a number of steps. A value of
coefficient r, is determined which minimize correlation
between s, and n,. Then, at least one of the first and second
signals is processed using the determined value for r, to
significantly reduce n from at least one of the first or second
measured signal to form a clean signal.

In one embodiment, the clean signal is displayed on a
display. In another embodiment, wherein the first and second
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signals are physiological signals, the method further com-
prises the step of processing the clean signal to determine a
physiological parameter from the first or second measured
signals. In one embodiment, the parameter is arterial oxygen
saturation. In another embodiment, the parameter is an ECG
signal. In yet another embodiment, wherein the first portion
of the measured signals is indicative of a heart
plethysmograph, the method further comprises the step of
calculating the pulse rate.

Another aspect of the present invention involves a physi-
ological monitor. The monitor has a first input configured to
receive a first measured signal S, having a primary portion,
s;, and a secondary portion n;. The monitor also has a
second input configured to received a second measured
signal S, having a primary portion s, and a secondary
portion n,. Advantageously, the first and the second mea-
sured signals S, and S, are in accordance with the following
relationship:

Si=s1+n
S,=5,+1,

where s; and s,, and n, and n, are related by:
S1=F 5o and ny=rn,

and where r, and r, are coefficients.

The monitor further has a scan reference processor, the
scan reference processor responds to a plurality of possible
values for r, to multiply the second measured signal by each
of the possible values for r, and for each of the resulting
values, to subtract the resulting values from the first mea-
sured signal to provide a plurality of output signals. A
correlation canceler having a first input configured to receive
the first measured signal, and having a second input con-
figured to receive the plurality of output signals from the
saturation scan reference processor, provides a plurality of
output vectors corresponding to the correlation cancellation
between the plurality of output signals and the first measured
signal. An integrator having an input configured to receive
the plurality of output vectors from the correlation canceler
is responsive to the plurality of output vectors to determine
a corresponding power for each output vector. An extremum
detector is coupled at its input to the output of the integrator.
The extremum detector is responsive to the corresponding
power for each output vector to detect a selected power.

In one embodiment, the plurality of possible values cor-
respond to a plurality of possible values for a selected blood
constituent. In one embodiment the, the sclected blood
constituent is arterial blood oxygen saturation. In another
embodiment, the selected blood constituent is venous blood
oxygen saturation. In yet another embodiment, the selected
blood constituent is carbon monoxide.

Another aspect of the present invention involves a physi-
ological monitor. The monitor has a first input configured to
receive a first measured signal S, having a primary portion,
sy, and a secondary portion, n;. The monitor also has a
second input configured to received a second measured
signal S, having a primary portion s, and a secondary
portion n,. The first and the second measured signals S; and
S, are in accordance with the following relationship:

S,=5,+1,

S,=s,41,
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where s, and s,, and n, and n, are related by:
S1=F,5, and ny=r.n

and where r, and r,, are coefficients.

A transform module is responsive to the first and the
second measured signals and responsive to a plurality of
possible values for 1, to provide at least one power curve as
an output. An extremum calculation module is responsive to
the at least one power curve to select a value for r, which
minimizes the correlation between s and n, and to calculate
from the value for r, a corresponding saturation value as an
output. A display module is responsive to the output of
saturation calculation to display the saturation value.

BRIEF DESCRIPTION OF THE DRAWINGS

FIG. 1 illustrates an ideal plethysmographic waveform.
FIG. 2 schematically illustrates a typical finger.

FIG. 3 illustrates a plethysmographic waveform which
includes a motion-induced erratic signal portion.

FIG. 4a illustrates a schematic diagram of a physiological
monitor to compute primary physiological signals.

FIG. 4b illustrates a schematic diagram of a physiological
monitor to compute secondary signals.

FIG. 5a illustrates an example of an adaptive noise
canceler which could be employed in a physiological
monitor, to compute primary physiological signals.

FIG. 5b illustrates an example of an adaptive noise
canceler which could be employed in a physiological
monitor, to compute secondary motion artifact signals.

FIG. 5c illustrates the transfer function of a multiple notch
filter.

FIG. 6a illustrates a schematic of absorbing material
comprising N constituents within the absorbing material.

FIG. 6b illustrates another schematic of absorbing mate-
rial comprising N constituents, including one mixed layer,
within the absorbing material.

FIG. 6c¢ illustrates another schematic of absorbing mate-
rial comprising N constituents, including two mixed layers,
within the absorbing material.

FIG. 7q illustrates a schematic diagram of a monitor, to
compute primary and secondary signals in accordance with
one aspect of the present invention.

FIG. 7b illustrates the ideal correlation canceler energy or
power output as a function of the signal coefficients r,, 1,, . . .
r,. In this particular example, ry=r, and r,=r,.

FIG. 7c¢ illustrates the non-ideal correlation canceler
energy or power output as a function of the signal coeffi-
cientsry, I,, . . . I,.. In this particular example, ry=r, and r.=r,..

FIG. 8 is a schematic model of a joint process estimator
comprising a least-squares lattice predictor and a regression
filter.

FIG. 8a is a schematic model of a joint process estimator
comprising a QRD least-squares lattice (LSL) predictor and
a regression filter.

FIG. 9 is a flowchart representing a subroutine for imple-
menting in software a joint process estimator as modeled in
FIG. 8.

FIG. 9a is a flowchart representing a subroutine for
implementing in software a joint process estimator as mod-
eled in FIG. 8a.

FIG. 10 is a schematic model of a joint process estimator

with a least-squares lattice predictor and two regression
filters.
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FIG. 10a is a schematic model of a joint process estimator
with a QRD least-squares lattice predictor and two regres-
sion filters.

FIG. 11 is an example of a physiological monitor in
accordance with the teachings of one aspect of the present
invention.

FIG. 11a illustrates an example of a low noise emitter
current driver with accompanying digital to analog con-
verter.

FIG. 12 illustrates the front end analog signal condition-
ing circuitry and the analog to digital conversion circuitry of
the physiological monitor of FIG. 11.

FIG. 13 illustrates further detail of the digital signal
processing circuitry of FIG. 11.

FIG. 14 illustrates additional detail of the operations
performed by the digital signal processing circuitry of FIG.
11.

FIG. 15 illustrates additional detail regarding the demodu-
lation module of FIG. 14.

FIG. 16 illustrates additional detail regarding the decima-
tion module of FIG. 14.

FIG. 17 represents a more detailed block diagram of the
operations of the statistics module of FIG. 14.

FIG. 18 illustrates a block diagram of the operations of
one embodiment of the saturation transform module of FIG.
14.

FIG. 19 illustrates a block diagram of the operation of the
saturation calculation module of FIG. 14.

FIG. 20 illustrates a block diagram of the operations of the
pulse rate calculation module of FIG. 14.

FIG. 21 illustrates a block diagram of the operations of the
motion artifact suppression module of FIG. 20.

FIG. 21q illustrates an alternative block diagram for the
operations of the motion artifact suppression module of FIG.
20.

FIG. 22 illustrates a saturation transform curve in accor-
dance with the principles of the present invention.

FIG. 23 illustrates a block diagram of an alternative
embodiment to the saturation transform in order to obtain a
saturation value.

FIG. 24 illustrates a histogram saturation transform in
accordance with the alternative embodiment of FIG. 23.

FIGS. 25A-25C illustrate yet another alternative embodi-
ment in order to obtain the saturation.

FIG. 26 illustrates a signal measured at a red wavelength
ha=hred=060 nm for use in a processor of the present
invention for determining the secondary reference n'(t) or
the primary reference s'(t) and for use in a correlation
canceler. The measured signal comprises a primary portion
S,4(t) and a secondary portion n, (t).

FIG. 27 illustrates a signal measured at an infrared
wavelength Ab=h,z=910 nm for use in a processor of the
present invention for determining the secondary reference
n'(t) or the primary reference s'(t) and for use in a correlation
canceler. The measured signal comprises a primary portion
S,»(t) and a secondary portion n,,(t).

FIG. 28 illustrates the secondary reference n'(t) deter-
mined by a processor of the present invention.

FIG. 29 illustrates a good approximation s"; (t) to the
primary portion s, (t) of the signal S, (t) measured at
ha=hred=0660 nm estimated by correlation cancellation with
a secondary reference n'(t).

FIG. 30 illustrates a good approximation s";,(t) to the
primary portion s,,(t) of the signal S,,(t) measured at
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2b=hIR=910 nm estimated by correlation cancellation with
a secondary reference n'(t).

FIG. 31 depicts a set of 3 concentric electrodes, i.e., a
tripolar electrode sensor, to derive electrocardiography
(ECG) signals, denoted as S,, S, and S, for use with the
present invention. Each of the ECG signals contains a
primary portion and a secondary portion.

DETAILED DESCRIPTION OF THE
INVENTION

The present invention involves a system which utilizes
first and second measured signals that each contain a pri-
mary signal portion and a secondary signal portion. In other
words, given a first and second composite signals S,(t)=s;
(t)+0,(t) and S,(t)=s,(t)+n,(t), the system of the present
invention can be used to isolate either the primary signal
portion s(t) or the secondary signal portion n(t). Following
processing, the output of the system provides a good
approximation n"(t) to the secondary signal portion n(t) or a
good approximation s"(t) to the primary signal portion s(t).

The system of the present invention is particularly useful
where the primary and/or secondary signal portion n(t) may
contain one or more of a constant portion, a predictable
portion, an erratic portion, a random portion, etc. The
primary signal approximation s"(t) or secondary signal
approximation n"(t) is derived by removing as many of the
secondary signal portions n(t) or primary signal portions s(t)
from the composite signal S(t) as possible. The remaining
signal forms either the primary signal approximation s"(t) or
secondary signal approximation n"(t), respectively. The con-
stant portion and predictable portion of the secondary signal
n(t) are easily removed with traditional filtering techniques,
such as simple subtraction, low pass, band pass, and high
pass filtering. The erratic portion is more difficult to remove
due to its unpredictable nature. If something is known about
the erratic signal, even statistically, it could be removed, at
least partially, from the measured signal via traditional
filtering techniques. However, often no information is
known about the erratic portion of the secondary signal n(t).
In this case, traditional filtering techniques are usually
insufficient.

In order to remove the secondary signal n(t), a signal
model in accordance with the present invention is defined as
follows for the first and second measured signals S; and S,:

Si=s,+n,
Sy=S5,4H,
with
S1=F,5, and ny=r 1,

or

where s; and n, are at least somewhat preferably
substantially) uncorrelated and s, and n, are at least some-
what (preferably substantially) uncorrelated. The first and
second measured signals S, and S, are related by correlation
coefficients r, and r, as defined above. The use and selection
of these coefficients is described in further detail below.

In accordance with one aspect of the present invention,
this signal model is used in combination with a correlation
canceler, such as an adaptive noise canceler, to remove or
derive the erratic portion of the measured signals.
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Generally, a correlation canceler has two signal inputs and
one output. One of the inputs is either the secondary
reference n'(t) or the primary reference s'(t) which are
correlated, respectively, to the secondary signal portions n(t)
and the primary signal portions s(t) present in the composite
signal S(t). The other input is for the composite signal S(t).
Ideally, the output of the correlation canceler s"(t) or n"(t)
corresponds, respectively, to the primary signal s(t) or the
secondary signal n(t) portions only. Often, the most difficult
task in the application of correlation cancelers is determin-
ing the reference signals n'(t) and s'(t) which are correlated
to the secondary n(t) and primary s(t) portions, respectively,
of the measured signal S(t) since, as discussed above, these
portions are quite difficult to isolate from the measured
signal S(t). In the signal processor of the present invention,
either a secondary reference n'(t) or a primary reference s'(t)
is determined from two composite signals measured
simultaneously, or nearly simultaneously, at two different
wavelengths, Aa and 2.b.

A block diagram of a generic monitor incorporating a
signal processor according to the present invention, and a
correlation canceler is shown in FIGS. 4a and 4b. Two
measured signals, S, (t) and S,,(t), are acquired by a
detector 20. One skilled in the art will realize that for some
physiological measurements, more than one detector may be
advantageous. Each signal is conditioned by a signal con-
ditioner 224 and 22b. Conditioning includes, but is not
limited to, such procedures as filtering the signals to remove
constant portions and amplifying the signals for ease of
manipulation. The signals are then converted to digital data
by an analog-to-digital converter 24a and 24b. The first
measured signal S, (t) comprises a first primary signal
portion, labeled herein S, (t), and a first secondary signal
portion, labeled herein n,,(t). The second measured signal
S, 4(t) Is at least partially correlated to the first measured
signal S, (t) and comprises a second primary signal portion,
labeled herein s, (t), and a second secondary signal portion,
labeled herein n,,(t). Typically the first and second second-
ary signal portions, 0, ,(t) and n,,(t), are uncorrelated and/or
erratic with respect to the primary signal portions s, (t) and
$s(t). The secondary signal portions n,,(t) and n,,(t) are
often caused by motion of a patient in physiological mea-
surements.

The signals S, () and S,,(t) are input to a reference
processor 26. The reference processor 26 multiplies the
second measured signal S, (1) by either a factor 1,=s, (t)/
S,5(t) or a factor r=n, (t)/n,,(t) and then subtracts the
second measured signal S, ,(t) from the first measured signal
S, (t). The signal coefficient factors r, and r, are determined
to cause either the primary signal portions s, (1) and s, (1)
or the secondary signal portions n, ,(t) and n,(t) to cancel,
respectively, when the two signals S, (1) and S,(t) are
subtracted. Thus, the output of the reference processor 26 is
either a secondary reference signal n'(t)=n, (1)-r,n, (1), in
FIG. 4a, which is correlated to both of the secondary signal
portions n, (t) and n,,(t) or a primary reference signal
s'(D)=s,,(t)-1,8,,(1), in FIG. 4b, which is correlated to both
of the primary signal portions s, ,(t) and s,(1). A reference
signal n'(t) or s'(t) is input, along with one of the measured
signals S, () or S,,(t), to a correlation canceler 27 which
uses the reference signal n'(t) or s'(t) to remove either the
secondary signal portions n,(t) or n,(t) or the primary
signal portions s, (t) or s,,(t) from the measured signal
S,.(t) or S, ,(t). The output of the correlation canceler 27 is
a good primary signal approximation s"(t) or secondary
signal approximation n"(t). In one embodiment, the approxi-
mation s"(t) or n"(t) is displayed on a display 28.
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In one embodiment, an adaptive noise canceler 30, an
example of which is shown in block diagram form in FIG.
5a, is employed as the correlation canceler 27, to remove
either one of the erratic, secondary signal portions n, (t) and
n,,(t) from the first and second signals S, (t) and S, ,(t). The
adaptive noise canceler 30 in FIG. 54 has as one input a
sample of the secondary reference n'(t) which is correlated
to the secondary signal portions n,(t) and n,,(t). The
secondary reference n'(t) is determined from the two mea-
sured signals S, (t) and S,,(t) by the processor 26 of the
present invention as described herein. A second input to the
adaptive noise canceler, is a sample of either the first or
second composite measured signals S, (t)=s, ,(1)+n, (1) or
SasD=Sa (D) +0,,(0).

The adaptive noise canceler 30, in FIG. 3b, may also be
employed to remove either one of primary signal portions
Sxa(t) and s, ,(t) from the first and second measured signals
S,.(t) and S, (). The adaptive noise canceler 30 has as one
input a sample of the primary reference s'(t) which is
correlated to the primary signal portions s, (t) and s,(t).
The primary reference s'(t) is determined from the two
measured signals S, (t) and S, () by the processor 26 of the
present invention as described herein. A second input to the
adaptive noise canceler 30 is a sample of either the first or
second measured signals S, (t)=s, (D)+0,,(t) or S,,(t)=s,,
(0+0,,(0).

The adaptive noise canceler 30 functions to remove
frequencies common to both the reference n'(t) or s'(t) and
the measured signal S,,(t) or S,,(t). Since the reference
signals are correlated to either the secondary signal portions
n,,(t) and n,,(t) or the primary signal portions s, (t) and
Sas(D), the reference signals will be correspondingly erratic
or well behaved. The adaptive noise canceler 30 acts in a
manner which may be analogized to a dynamic multiple
notch filter based on the spectral distribution of the reference
signal n'(t) or s'(t).

FIG. 5c illustrates an exemplary transfer function of a
multiple notch filter. The notches, or dips in the amplitude of
the transfer function, indicate frequencies which are attenu-
ated or removed when a signal passes through the notch
filter. The output of the notch filter is the composite signal
having frequencies at which a notch is present removed. In
the analogy to an adaptive noise canceler 30, the frequencies
at which notches are present change continuously based
upon the inputs to the adaptive noise canceler 30.

The adaptive noise canceler 30 (FIGS. 5a and 5b) pro-
duces an output signal, labeled herein as s", (t), s"; (1),
n",.() or n"; (1) which is fed back to an internal processor
32 within the adaptive noise canceler 30. The internal
processor 32 automatically adjusts its own transfer function
according to a predetermined algorithm such that the output
of the internal processor 32 labeled b, (1) in FIG. 5a and c,(t)
in FIG. 5b, closely resembles either the secondary signal
portion n, (t) or n,,(t) or the primary signal portion s, (t) or
S,(1). The output b, (t) of the internal processor 32 in FIG.
5a is subtracted from the measured signal, S, (1) or S, (1),
yielding a signal output s", (t)=s,()+n,(t)-b,(t) or a
signal output 8", 4(t)=s,,(0)+1, ,(1)=b, (). The internal pro-
cessor optimizes s", (1) or s",,(t) such that s", (t) or s",,(t)
is approximately equal to the primary signal s, (t) or s, (1),
respectively. The output c,(t) of the internal processor 32 in
FIG. 5b is subtracted from the measured signal, S, (t) or
S, 4(t), yielding a signal output given by n", ,(t)=s, (t)+n,,,
(t)-c, (1) or a signal output given by 0", ,(t)=s, ,(t)+n,,(t)-
¢, (t). The internal processor optimizes n"; (t) or n",,(t)
such that n", () or n",,(t) is approximately equal to the
secondary signal portion n, ,(t) or n, (1), respectively.
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One algorithm which may be used for the adjustment of
the transfer function of the internal processor 32 is a
least-squares algorithm, as described in Chapter 6 and
Chapter 12 of the book Adaptive Signal Processing by
Bernard Widrow and Samuel Stearns, published by Prentice
Hall, copyright 1985. This entire book, including Chapters 6
and 12, is hereby incorporated herein by reference.

Adaptive processors 30 in FIGS. 52 and 5b have been
successfully applied to a number of problems including
antenna sidelobe canceling, pattern recognition, the elimi-
nation of periodic interference in general, and the elimina-
tion of echoes on long distance telephone transmission lines.
However, considerable ingenuity is often required to find a
suitable reference signal n'(t) or s'(t) since the portions
0,(1), 0;,(t), s,.(t) and s,,(t) cannot easily be separated
from the measured composite signals S, (t) and S, ,(t). If
cither the actual secondary portion n,,(t) or n,,(t) or the
primary signal portions, (1) or s, ,(t) were a priori available,
techniques such as correlation cancellation would not be
necessary.

Generalized Determination of Primary and
Secondary Reference Signals

An explanation which describes how the reference signals
n'(t) and s(t) may be determined follows. A first signal is
measured at, for example, a wavelength ha, by a detector
yielding a signal S, (t):

)

Sial=sra(O+m ()

where s, (t) is the primary signal portion and n, (t) is the
secondary signal portion.

A similar measurement is taken simultaneously, or nearly
simultaneously, at a different wavelength, Ab, yielding:

®

S.6(D= 516 OF15.5(0)-

Note that as long as the measurements, S, (1) and S, ,(t), are
taken substantially simultaneously, the secondary signal
components, n,,(t) and n,,(t), are correlated because any
random or erratic functions affect each measurement in
nearly the same fashion. The substantially predictable pri-
mary signal components, s, () and s, ,(t), are also correlated
to one another.

To obtain the reference signals n'(t) and s'(t), the measured
signals S, (t) and S, ,(t) are transformed to eliminate,
respectively, the primary or secondary signal components. In
accordance with the present invention one way of doing this
is to find proportionality constants, r, and r,, between the
primary signal portions s, (t) and s,,(t) and the secondary
signal portions 0, (t) and n,,(t) such that the signals can be
modeled as follows:

©)

SaO=r 515(0)
h.o(0)=110,0)-

In accordance with the inventive signal model of the present
invention, these proportionality relationships can be satisfied
in many measurements, including but not limited to absorp-
tion measurements and physiological measurements.
Additionally, in accordance with the signal model of the
present invention, in most measurements, the proportional-
ity constants r, and r, can be determined such that:

O

(D=1 3m(1)

Sral0=15160)
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Multiplying equation (2) by r, and then subtracting equa-
tion (2) from equation (1) results in a single equation
wherein the primary signal terms s, () and s, ,(t) cancel:

(59)

a non-zero signal which is correlated to each secondary
signal portion n,,(t) and n,,(t) and can be used as the
secondary reference n'(t) in a correlation canceler such as an
adaptive noise canceler.

Multiplying equation (2) by r, and then subtracting equa-
tion (2) from equation (1) results in a single equation
wherein the secondary signal terms n, (t) and n,,(t) cancel,
leaving:

1(0)=8,, (-7 Sp{ =1y (= 1ar(0);

S(O=50aD)-7. S0 D)=50a )-S5 (0) (5b)

a non-zero signal which is correlated to each of the primary
signal portions s, ,(t) and s, 4(t) and can be used as the signal
reference s'(t) in a correlation canceler such as an adaptive
noise canceler.

Example of Determination of Primary and
Secondary Reference Signals in an Absorptive
System

Correlation canceling is particularly useful in a large
number of measurements generally described as absorption
measurements. An example of an absorption type monitor
which can advantageously employ correlation canceling,
such as adaptive noise canceling, based upon a reference
n'(t) or s'(t) determined by a processor of the present
invention is one which determines the concentration of an
energy absorbing constituent within an absorbing material
when the material is subject to change. Such changes can be
caused by forces about which information is desired or
primary, or alternatively, by random or erratic secondary
forces such as a mechanical force on the material. Random
or erratic interference, such as motion, generates secondary
components in the measured signal. These secondary com-
ponents can be removed or derived by the correlation
canceler if a suitable secondary reference n'(t) or primary
reference s'(t) is known.

A schematic N constituent absorbing material comprising
a container 42 having N different absorbing constituents,
labeled A, A,, A;, . . . Ay, is shown in FIG. 6a. The
constituents A, through A, in FIG. 6a are arranged in a
generally orderly, layered fashion within the container 42.
An example of a particular type of absorptive system is one
in which light energy passes through the container 42 and is
absorbed according to the generalized Beer-Lambert Law of
light absorption. For light of wavelength )a, this attenuation
may be approximated by:

Initially transforming the signal by taking the natural loga-
rithm of both sides and manipulating terms, the signal is
transformed such that the signal components are combined
by addition rather than multiplication, i.e.:

Sy = i,/ 1)

where 1, is the incident light energy intensity; I is the
transmitted light energy intensity; ¢, ,, is the absorption
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coefficient of the i constituent at the wavelength ha; x,(t) is
the optical path length of i layer, ie., the thickness of
material of the i” layer through which optical energy passes;
and c(t) is the concentration of the i constituent in the
volume associated with the thickness x,(t). The absorption
coefficients €, through e, are known values which are
constant at cach wavelength. Most concentrations c,(t)
through cy(t) are typically unknown, as are most of the
optical path lengths x(t) of each layer. The total optical path
length is the sum of each of the individual optical path
lengths x,(t) of each layer.

When the material is not subject to any forces which cause
change in the thicknesses of the layers, the optical path
length of each layer, x(t), is generally constant. This results
in generally constant attenuation of the optical energy and
thus, a generally constant offset in the measured signal.
Typically, this offset portion of the signal is of little interest
since knowledge about a force which perturbs the material
is usually desired. Any signal portion outside of a known
bandwidth of interest, including the constant undesired
signal portion resulting from the generally constant absorp-
tion of the constituents when not subject to change, is
removed. This is easily accomplished by traditional band
pass filtering techniques. However, when the material is
subject to forces, each layer of constituents may be affected
by the perturbation differently than other layers. Some
perturbations of the optical path lengths of each layer x(t)
may result in excursions in the measured signal which
represent desired or primary information. Other perturba-
tions of the optical path length of each layer x(t) cause
undesired or secondary excursions which mask primary
information in the measured signal. Secondary signal com-
ponents associated with secondary excursions must also be
removed to obtain primary information from the measured
signal. Similarly, the ability to compute secondary signal
components caused by secondary excursions directly allows
one to obtain primary signal components from the measured
signal via simple subtraction, or correlation cancellation
techniques.

The correlation canceler may selectively remove from the
composite signal, measured after being transmitted through
or reflected from the absorbing material, either the second-
ary or the primary signal components caused by forces
which perturb or change the material differently from the
forces which perturbed or changed the material to cause
respectively, either the primary or secondary signal compo-
nent. For the purposes of illustration, it will be assumed that
the portion of the measured signal which is deemed to be the
primary signal s, (t) is the attenuation term e.c,x,(t) asso-
ciated with a constituent of interest, namely A, and that the
layer of constituent A, is affected by perturbations different
than each of the layers of other constituents A; through A,
and A4 through A,,. An example of such a situation is when
layer A, is subject to forces about which information is
deemed to be primary and, additionally, the entire material
is subject to forces which affect each of the layers. In this
case, since the total force affecting the layer of constituent
A is different than the total forces affecting each of the other
layers and information is deemed to be primary about the
forces and resultant perturbation of the layer of constituent
A, attenuation terms due to constituents A, through A, and
A, through A, make up the secondary signal portion o, (t).
Even if the additional forces which affect the entire material
cause the same perturbation in each layer, including the layer
of A, the total forces on the layer of constituent A, cause it
to have different total perturbation than each of the other
layers of constituents A; through A, and A4 through A,,.
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It is often the case that the total perturbation affecting the
layers associated with the secondary signal components is
caused by random or erratic forces. This causes the thickness
of layers to change erratically and the optical path length of
each layer, x(t), to change erratically, thereby producing a
random or erratic secondary signal component n,(t).
However, regardless of whether or not the secondary signal
portion n, (1) is erratic, the secondary signal component
n, () can be either removed or derived via a correlation
canceler, such as an adaptive noise canceler, having as one
input, respectively, a secondary reference n'(t) or a primary
reference s'(t) determined by a processor of the present
invention as long as the perturbation on layers other than the
layer of constituent Ay is different than the perturbation on
the layer of constituent As. The correlation canceler yields a
good approximation to either the primary signal s, (t) or the
secondary signal o, (t). In the event that an approximation
to the primary signal is obtained, the concentration of the
constituent of interest, cs(t), can often be determined since
in some physiological measurements, the thickness of the
primary signal component, x<(t) in this example, is known or
can be determined.

The correlation canceler utilizes either the secondary
reference n'(t) or the primary reference s'(t) determined from
two substantially simultaneously measured signals S, (t)
and S, ,(t). S, (1) is determined as above in equation (7).
S, 4(t) is determined similarly at a different wavelength Ab.
To find either the secondary reference n'(t) or the primary
reference s'(t), attenuated transmitted energy is measured at
the two different wavelengths A.a and Ab and transformed via
logarithmic conversion. The signals S, (t) and S,,(t) can
then be written (logarithm converted) as:

©)

an

(=505 (0 H1,(0)

Further transformations of the signals are the proportion-
ality relationships in accordance with the signal model of the
present invention defining r, and 1,, similar to equation (3),
which allows determination of a noise reference n'(t) and a
primary reference s'(t). These are:

€s0a=Ta5 00 (12a)

a=he (12b)
where

M. 2 s (13a)

€5 0a*1E5 b (13b)

It is often the case that both equations (12) and (13) can be
simultaneously satisfied. Multiplying equation (11) by r, and
subtracting the result from equation (9) yields a non-zero
secondary reference which is a linear sum of secondary
signal components:
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Multiplying equation (11) by r, and subtracting the result
from equation (9) yields a primary reference which is a
linear sum of primary signal components:

e A . .y
RS PIEA RSt LAY S

A sample of either the secondary reference n'(t) or the
primary reference s'(t), and a sample of either measured
signal S, (t) or S, (1), are input to a correlation canceler 27,
such as an adaptive noise canceler 30, an example of which
is shown in FIGS. 5a and 5b and a preferred example of
which is discussed herein under the heading PREFERRED
CORRELATION CANCELER USING AJOINT PROCESS
ESTIMATOR IMPLEMENTATION. The correlation can-
celer 27 removes either the secondary portion n,(t) or
n,,(t), or the primary portions, s, (t) or s,,(t), of the
measured signal yielding a good approximation to either the
primary signals 5", (t)=€5 ,,C5Xs(t) or 8", 5 (t)=e€5 ;,c5%5(t) or
the secondary signals n", (t)=n, () or n", ,(t)=n, ,(t). In the
event that the primary signals are obtained, the concentra-
tion c5(t) may then be determined from the approximation to
the primary signal s", (t) or s",,(t) according to:

es(08"a()/Es pas() (172)

or

es()=s"yp(0)/es p4s(8) {170)

As discussed previously, the absorption coefficients are
constant at each wavelength ).a and Ab and the thickness of
the primary signal component, xs(t) in this example, is often
known or can be determined as a function of time, thereby
allowing calculation of the concentration cs(t) of constituent
As.

Determination of Concentration or Saturation in a
Volume Containing More Than One Constituent

Referring to FIG. 6b, another material having N different
constituents arranged in layers is shown. In this material,
two constituents A5 and A, are found within one layer
having thickness X; 4(t)=X5(t}+%(t), located generally ran-
domly within the layer. This is analogous to combining the
layers of constituents A; and A, in FIG. 6a. A combination
of layers, such as the combination of layers of constituents
As and A, is feasible when the two layers are under the
same total forces which result in the same change of the
optical path lengths x5(t) and x4(t) of the layers.
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Often it is desirable to find the concentration or the
saturation, i.e., a percent concentration, of one constituent
within a given thickness which contains more than one
constituent and is subject to unique forces. A determination
of the concentration or the saturation of a constituent within
a given volume may be made with any number of constitu-
ents in the volume subject to the same total forces and
therefore under the same perturbation or change. To deter-
mine the saturation of one constituent in a volume compris-
ing many constituents, as many measured signals as there
are constituents which absorb incident light energy are
necessary. It will be understood that constituents which do
not absorb light energy are not consequential in the deter-
mination of saturation. To determine the concentration, as
many signals as there are constituents which absorb incident
light energy are necessary as well as information about the
sum of concentrations.

It is often the case that a thickness under unique motion
contains only two constituents. For example, it may be
desirable to know the concentration or saturation of A,
within a given volume which contains A5 and A. In this
case, the primary signals s, (t) and s, ,(t) comprise terms
related to both A5 and A so that a determination of the
concentration or saturation of A5 or A, in the volume may
be made. A determination of saturation is discussed herein.
It will be understood that the concentration of Ag in a
volume containing both A and A4 could also be determined
if it is known that A;+A =1, i.e., that there are no constitu-
ents in the volume which do not absorb incident light energy
at the particular measurement wavelengths chosen. The
measured signals S, ,(t) and S, ,(t) can be written (logarithm
converted) as:

It is also often the case that there may be two or more
thicknesses within a medium each containing the same two
constituents but each experiencing a separate motion as in
FIG. 6c. For example, it may be desirable to know the
concentration or saturation of A5 within a given volume
which contains A and A, as well as the concentration or
saturation of A; within a given volume which contains A,
and A,, A; and A, having the same constituency as A5 and
A, respectively. In this case, the primary signals s, (t) and
S,»() again comprise terms related to both A and A, and
portions of the secondary signals n,_(t) and n,,(t) comprise
terms related to both A; and A,. The layers, A5 and A,, do
not enter into the primary equation because they are
assumed to be perturbed by a different frequency, or random
or erratic secondary forces which are uncorrelated with the
primary force. Since constituents 3 and 5 as well as con-
stituents 4 and 6 are taken to be the same, they have the same
absorption coefficients (1.e., € ,=€5 45 €325=€s at> €E4pa=
€6.2q A0 €4 5,=€4 1, Generally speaking, however, A; and
A, will have different concentrations than A and A4 and
will therefore have a different saturation. Consequently a
single constituent within a medium may have one or more
saturations associated with it. The primary and secondary
signals according to this model may be written as:

Sa(B)={€s paCst€s 006 15.6(8) (20a)
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ﬂ‘;J;({} = {f, 2,03

(20¢c)

VA

(21¢)

1.5(0)=[€5 .5C31€5 154 13 L(DH1,5(0)

where signals n, (t) and n, (t) are similar to the secondary
signals n,_(t) and n,,(t) except for the omission of the 3, 4
layer.

Any signal portions whether primary or secondary, out-
side of a known bandwidth of interest, including the constant
undesired secondary signal portion resulting from the gen-
erally constant absorption of the constituents when not under
perturbation, should be removed to determine an approxi-
mation to either the primary signal or the secondary signal
within the bandwidth of interest. This is easily accomplished
by traditional band pass filtering techniques. As in the
previous example, it is often the case that the total pertur-
bation or change affecting the layers associated with the
secondary signal components is caused by random or erratic
forces, causing the thickness of each layer, or the optical
path length of each layer, x(t), to change erratically, pro-
ducing a random or erratic secondary signal component
n,(t). Regardless of whether or not the secondary signal
portion n, (1) is erratic, the secondary signal component
n,_(t) can be removed or derived via a correlation canceler,
such as an adaptive noise canceler, having as one input a
secondary reference n'(t) or a primary reference s'(t) deter-
mined by a processor of the present invention as long as the
perturbation in layers other than the layer of constituents A4
and A, is different than the perturbation in the layer of
constituents A and A. Either the erratic secondary signal
components n,,(t) and n,,(t) or the primary components
Sha(t) and s,,(t) may advantageously be removed from
equations (18) and (19), or alternatively equations (20) and
(21), by a correlation canceler. The correlation canceler,
again, requires a sample of either the primary reference s'(t)
or the secondary reference n'(t) and a sample of either of the
composite signals S, (t) or S, (1) of equations (18) and (19).

Determination of Primary and Secondary Reference
Signals for Saturation Measurements

One method for determining reference signals s'(t) or n'(t)
from the measured signals S, ,(t) and S,,(t) in accordance
with one aspect of the invention is what will be referred to
as the constant saturation approach. In this approach, it is
assumed that the saturation of A in the volume containing
As and A, and the saturation of A; in the volume containing
A, and A, remains relatively constant over some period of
time, i.¢.:

Saturation(As(f))=cs(E)[es(D)+es(D)] (22a)

Saturation(A;(£))=c5(E)[ cs()+ca(t)] (22b)
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Saturation(A5(1))={ 1+[es(f)/es(B)]} (23a)
Saturation(A 5(£)={1+[c,(&)/c;(O]} (23b)

are substantially constant over many samples of the mea-
sured signals S, , and S, ,. This assumption is accurate over
many samples since saturation generally changes relatively
slowly in physiological systems.

The constant saturation assumption is equivalent to
assuming that:

cs(f)fce(t)=constant, (24a)

cs(B)jc,(f)=constant, (24b)
since the only other term in equations (23a) and (23b) is a
constant, namely the numeral 1.

Using this assumption, the proportionality constants r,
and r, which allow determination of the secondary reference
signal n'(t) and the primary reference signal s'(t) in the
constant saturation method are:

_ Esa C5Xs5,6(0) + E6pa Ce¥spll)

- (25a)
@7 Esp o560 + Eapp Co%s6(0)
= mg() [ map(2) (26a)
_ 506 €5+ E60aC6 (27a)
Esb €5+ EbCs
_ S ',:Cs {¢6) + E6a (28a)
&5 (C5/ce) +es
~ Sy, (1) [ 53,(1) = constants; where (29a)
ma(t) # ra(mp (D) (30a)
and
- S5aa C3%3,4(0) + S6aa C4«‘¢3,4/(U (25b)
&sp €3X34(1) + E61p CaN34(D))
= s1a(0) [s(0) (26b)
_ €5)a €3+ 86244 @7b)
E50p €3+ E6pCa
& c3/cq) +&
_ &5 ( 3/{ 4) + €6 )a (28b)
Esap (C3/Ca) + 60
x Iy, (1) [ 13, (1) = constanty, where (29b)
S0 £ 1 (D5 (D) - (30b)

In accordance with the present invention, it is often the
case that both equations (26) and (30) can be simultaneously
satisfied to determine the proportionality constants r, and r,.
Additionally, the absorption coefficients at each wavelength
€5 ha> €60 €520 a0A €, are constant and the central
assumption of the constant saturation method is that c(t)/
(1) and c,(t)/c,(t) are constant over many sample periods.
Thus, new proportionality constants r, and r, may be deter-
mined every few samples from new approximations to either
the primary or secondary signal as output from the correla-
tion canceler. Thus, the approximations to either the primary
signals s, (t) and s, (1) or the secondary signals n, (t) and
n,,(1), found by the correlation canceler for a substantially
immediately preceding set of samples of the measured
signals S, (1) and S,,(t) are used in a processor of the
present invention for calculating the proportionality
constants, r, and r,, for the next set of samples of the
measured signals S, (t) and S, (t).
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Multiplying equation (19) by r, and subtracting the result-
ing equation from equation (18) yields a non-zero secondary
reference signal:

#(O)=Sp ()= Spo(D)=1.o(-705(2)- (31a)

Multiplying equation (19) by r, and subtracting the result-
ing equation from equation (18) yields a non-zero primary
reference signal:

S O=S0a(-1506()=52a(D- 1,525 0)- (31b)

When using the constant saturation method in patient
monitoring, initial proportionality coefficients can be deter-
mined as further explained below. It is not necessary for the
patient to remain motionless even for an initialization
period. With values for the proportionality coefficients r,, and
r, determined, a correlation canceler may be utilized with a
secondary reference n'(t) or a primary reference s'(t).

Determination of Signal Coefficients for Primary
and Secondary Reference Signals Using the
Constant Saturation Method

In accordance with one aspect of the present invention,
the reference processor 26 of FIGS. 4a and FIG. 4b of the
present invention may be configured to multiply the second
measured assumed signal S, ,(t)=s, ,(t)+n,,(t) by cach of a
plurality of signal coefficients ry, r,, . . . 1, and then subtract
each result from the first measured signal S, (t)=s, (t)+n,_,
(t) to obtain a plurality of reference signals

R(50=5aO-rsps (D1t (0= (1) (32)
for r=r;, r,, . . . 1, as shown in FIG. 7a. In other words, a
plurality of signal coefficients are chosen to represent a cross
section of possible signal coefficients.

In order to determine either the primary reference s'(t) or
the secondary reference n'(t) from the above plurality of
reference signals of equation (32), signal coefficients r, and
r, are determined from the plurality of assumed signal
coefficients 1, 15, . . . 1,. The coefficients r, and r, are
selected such that they cause either the primary signal
portions s, (t) and s,,(t) or the secondary signal portions
n, (1) and n, (t) to cancel or nearly cancel when they are
substituted into the reference function R'(r, t), €. g.

$halD=250(1) (331)
(D=t (0) (33b)
#O=R (b= O (1) (33)
SO=R(r 1)=5()-7,5,.5(0)- (33d)

In other words, coefficients r, and r,, are selected at values
which reflect the minimum of correlation between the pri-
mary signal portions and the secondary signal portions. In
practice, one does not usually have significant prior infor-
mation about either the primary signal portions s, (t) and
sas(t) or the secondary signal portions n, (1) and n,,(t) of the
measured signals S, (t) and S, ,(t). The lack of this infor-
mation makes it difficult to determine which of the plurality
of coefficients r,, r,, . . . 1, correspond to the signal
coefficients r, =s, (t)/s,,(t) and r,=n,_ (t)/n,(1).

One approach to determine the signal coefficients r, and
r, from the plurality of coefficients ry, 1,, . . . r,, employs the
use of a correlation canceler 27, such as an adaptive noise
canceler, which takes a first input which corresponds to one
of the measured signals S, (t) or S, 4(t) and takes a second
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input which corresponds to successively each one of the
plurality of reference signals R'(r,, t), R'(r,, t), . . ., R'(z,, ©)
as shown in FIG. 7a. For each of the reference signals R'(r;,
t), R'(r,, 1), . . ., R(x,, t) the corresponding output of the
correlation canceler 27 is input to a “squares” operation 28
which squares the output of the correlation canceler 27. The
output of the squares operation 28 is provided to an inte-
grator 29 for forming a cumulative output signal (a summa-
tion of the squares). The cumulative output signal is subse-
quently input to an extremum detector 31. The purpose of
the extremum detector 31 is to chose signal coefficients r,
and r, from the set 1, 1, . . . 1, by observing which provide
a maximum in the cumulative output signal as in FIGS. 7b
and 7c. In other words, coefficients which provide a maxi-
mum integrated output, such as energy or power, from the
correlation canceler 27 correspond to the signal coefficients
r, and r, which relate to a minimum correlation between the
primary signal portions and the secondary signal portions in
accordance with the signal model of the present invention.
One could also configure a system geometry which would
require one to locate the coefficients from the set r, 1,, . . .
r,, which provide a minimum or inflection in the cumulative
output signal to identify the signal coefficients r, and r,.
Use of a plurality of coefficients in the processor of the
present invention in conjunction with a correlation canceler
27 to determine the signal coefficients r, and r, may be
demonstrated by using the properties of correlation cancel-
lation. If x, y and z are taken to be any collection of three
time varying signals, then the properties of some correlation

cancelers C(x, y) may be defined as follows:
Property (1) C(xy)=0 for x,y correlated (34a)
Property (2) C(xy)=x for xy uncorrelated (34b)
Property (3) C(x+y,2)=C(x%,2)+C(3,2) (340

With properties (1), (2) and (3) it is easy to demonstrate that
the energy or power output of a correlation canceler with a
first input which corresponds to one of the measured signals
S,(t) or S,,(t) and a second input which corresponds to
successively each one of a plurality of reference signals
R'(ry, t), R'(r,, 1), . . ., R'(r,, ) can determine the signal
coefficients r, and r, needed to produce the primary refer-
ence s'(t) and secondary reference n'(t). If we take as a first
input to the correlation canceler the measured signal S, (t)
and as a second input the plurality of reference signals R'(r;,
t), R'(r,, t), . . ., R(z,,, t) then the outputs of the correlation
canceler C(S, (1), R'(r;, 1)) for j=1,2, . . ., n may be written
as

ClS1al0+1a 0502075050+, 0(O)-1115(8) (35)
where j=1, 2, . . ., n and we have used the expressions
R(50=8,0)-15)5(1) (36)
SralD=SralD)+4(0) (37a)
S.6(O=16(O+1(8)- (379)

The use of property (3) allows one to expand equation (35)
into two terms
ClSua (@) R (r, 1) = Clspa (), s1a(0) = rswn(0) + (38)

Mg (1) = ripp (D) + Cig (1), 524(0) —
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-continued
rsan (1) + mg(D) — rmap (2))

so that upon use of properties (1) and (2) the correlation
canceler output is given by

ClSrOR (7, 0)=52a(O0(r - 1)+, (DD(r-7,) (39)
where 9 (x) is the unit impulse function
8(x)=0 if x=0 (40)

d(x)=1 if x=0.

The time variable, t, of the correlation canceler output
C(S.(1), R'(r;, 1)) may be eliminated by computing its
energy or power. The energy of the correlation canceler
output is given by

Eylrj) = f S, R (rj, Ddt (412)

= 8(rj—r2) | SL(Od1+8(r; — 1) | B 0.

It should be understood that one could, equally well, have
chosen the measured signal S, ,(t) as the first input to the
correlation canceler and the plurality of reference signals
R'(r;, t), Ri(ry, t), . . ., RY(r,, t) as the second input. In this
event, the correlation canceler energy output is

Ewlrj) = f S, R, 0dr (#1b)

= 8(rj—rg) | sSp(0dt+8(r; = ry) | nk (0t

It should also be understood that in practical situations the
use of discrete time measurement signals may be employed
as well as continuous time measurement signals. A system
which performs a discrete transform (e.g., a saturation
transform in the present example) in accordance with the
present invention is described with reference to FIGS.
11-22. In the event that discrete time measurement signals
are used, integration approximation methods such as the
trapezoid rule, midpoint rule, Tick’s rule, Simpson’s
approximation or other techniques may be used to compute
the correlation canceler energy or power output. In the
discrete time measurement signal case, the energy output of
the correlation canceler may be written, using the trapezoid
rule, as

£

(@22)

Epal(rj) = 8(rj — ra)A8y ¥ 2. (1) — 0.5(s3, (o) + s§a1;zn))} +

nl,(1;) = 0.5(nf,(10) + niavn»}

=

42b
Ew()-):é(rj—ra)m{ sibm—0.5<s§b<ro)+s§b<zn»}+ (420)

(rj - rv)m{ 12,(5) = 0.5(m3,(10) + nﬁb(zn))}

where t, is the i discrete time, t, is the initial time, t, is the
final time and At is the time between discrete time measure-
ment samples.

The energy functions given above, and shown in FIG. 7b,
indicate that the correlation canceler output is usually zero
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due to correlation between the measured signal S, (t) or
S, 4(t) and many of the plurality of reference signals R'(r, t),
R'(r,, 1), . . ., RY(r,, t). However, the energy functions are non
zero at values of r; which correspond to cancellation of either
the primary signal portions s, () and s, ,(t) or the secondary
signal portions n, (t) and n,,(t) in the reference signal
R'(r;, ). These values correspond to the signal coefficientsr,,
and r,.

It should be understood that there may be instances in
time when either the primary signal portions s, ,(t) and s, ,(t)
or the secondary signal portions n,(t) and n,,(t) are iden-
tically zero or nearly zero. In these cases, only one signal
coefficient value will provide maximum energy or power
output of the correlation canceler.

Since there may be more than one signal coefficient value
which provides maximum correlation canceler energy or
power output, an ambiguity may arise. It may not be
immediately obvious which signal coefficient together with
the reference function R'(r, t) provides either the primary or
secondary reference. In such cases, it is necessary to con-
sider the constraints of the physical system at hand. For
example, in pulse oximetry, it is known that arterial blood,
whose signature is the primary plethysmographic wave, has
greater oxygen saturation than venous blood, whose signa-
ture is the secondary erratic or random signal. Consequently,
in pulse oximetry, the ratio of the primary signals due to
arterial pulsation r,=s, ,(t)/s,,(t) is the smaller of the two
signal coefficient values while the ratio of the secondary
signals due to mainly venous blood dynamics r,=n, (t)/n,,
(1) is the larger of the two signal coefficient values, assuming
%a=660 nm and 2.b=910 nm.

It should also be understood that in practical implemen-
tations of the plurality of reference signals and cross corr-
elator technique, the ideal features listed as properties (1),
(2) and (3) above will not be precisely satisfied but will be
approximations thereof. Therefore, in practical implemen-
tations of this embodiment of the present invention, the
correlation canceler energy curves depicted in FIG. 7b will
not consist of infinitely narrow delta functions but will have
finite width associated with them as depicted in FIG. 7c.

It should also be understood that it is possible to have
more than two signal coefficient values which produce
maximum energy or power output from a correlation can-
celer. This situation arises when the measured signals each
contain more than two components each of which are related
by a ratio as follows:

u “3)
Sa(t) = Z Srai®
pry

S (1) = Z fuwi (D)
i

where

fraiD=thp D=1, ..., 1
r,.¢rj.
Thus, reference signal techniques together with a corre-
lation cancellation, such as an adaptive noise canceler, can

be employed to decompose a signal into two or more signal
components each of which is related by a ratio.

Preferred Correlation Canceler Using a Joint
Process Estimator Implementation

Once ecither the secondary reference n'(t) or the primary
reference s'(t) is determined by the processor of the present
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invention, the correlation canceler can be implemented in
either hardware or software. The preferred implementation
of a correlation canceler is that of an adaptive noise canceler
using a joint process estimator.

The least mean squares (LMS) implementation of the
internal processor 32 described above in conjunction with
the adaptive noise canceler of FIGS. 5a¢ and FIG. 5b is
relatively easy to implement, but lacks the speed of adap-
tation desirable for most physiological monitoring applica-
tions of the present invention. Thus, a faster approach for
adaptive noise canceling, called a least-squares lattice joint
process estimator model, is used in one embodiment. A joint
process estimator 60 is shown diagrammatically in FIG. 8
and is described in detail in Chapter 9 of Adaptive Filter
Theory by Simon Haykin, published by Prentice-Hall, copy-
right 1986. This entire book, including Chapter 9, is hereby
incorporated herein by reference.

The function of the joint process estimator is to remove
either the secondary signal portions n, (t) or n,,(t) or the
primary signal portions s, (t) or s,,(t) from the measured
signals S, (1) or S,,(t), yielding either a primary signal
approximation s",(t) or s",,(t) or a secondary signal
approximation n",(t) or n",,(t). Thus, the joint process
estimator estimates either the value of the primary signals
Saa(D) or s,,(1) or the secondary signals n, (t) or n,,(1). The
inputs to the joint process estimator 60 are either the
secondary reference n'(t) or the primary reference s'(t) and
the composite measured signal S, (1) or S, ,(t). The output
is a good approximation to the signal S, (1) or S,,(t) with
cither the secondary signal or the primary signal removed,
i.e. a good approximation to either s, (1), s,,(1), n,,(t) or
(1)

The joint process estimator 60 of FIG. 8 utilizes, in
conjunction, a least square lattice predictor 70 and a regres-
sion filter 80. Either the secondary reference n'(t) or the
primary reference s'(t) is input to the least square lattice
predictor 70 while the measured signal S, (1) or S, (t) is
input to the regression filter 80. For simplicity in the
following description, S, (t) will be the measured signal
from which either the primary portion s, (t) or the secondary
portion n, ,(t) will be estimated by the joint process estima-
tor 60. However, it will be noted that S, ,(t) could also be
input to the regression filter 80 and the primary portion s, (t)
or the secondary portion n,,(t) of this signal could be
estimated.

The joint process estimator 60 removes all frequencies
that are present in both the reference n'(t) or s'(t), and the
measured signal S, (t). The secondary signal portion n,_,(t)
usually comprises frequencies unrelated to those of the
primary signal portion s,,(1). It is improbable that the
secondary signal portion n, ,(t) would be of exactly the same
spectral content as the primary signal portion s, (t).
However, in the unlikely event that the spectral content of
Sp,(t) and n, (t) are similar, this approach will not yield
accurate results. Functionally, the joint process estimator 60
compares the reference input signal n'(t) or s'(t), which is
correlated to either the secondary signal portion n, (t) or the
primary signal portion s, (t), and input signal S, (1) and
removes all frequencies which are identical. Thus, the joint
process estimator 60 acts as a dynamic multiple notch filter
to remove those frequencies in the secondary signal com-
ponent n,(t) as they change erratically with the motion of
the patient or those frequencies in the primary signal com-
ponent s, (t) as they change with the arterial pulsation of the
patient. This yields a signal having substantially the same
spectral content and amplitude as either the primary signal
S,4(t) o the secondary signal n, ,(t). Thus, the output s", (t)
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or n"; (1) of the joint process estimator 60 is a very good
approximation to either the primary signal s, () or the
secondary signal n, (t).

The joint process estimator 60 can be divided into stages,
beginning with a zero-stage and terminating in an m”-stage,
as shown in FIG. 8. Each stage, except for the zero-stage, is
identical to every other stage. The zero-stage is an input
stage for the joint process estimator 60. The first stage
through the m”-stage work on the signal produced in the
immediately previous stage, i.e., the (m-1)"-stage, such that
a good primary signal approximation s", (t) or secondary
signal approximation n", ,(t) is produced as output from the
m™-stage.

The least-squares lattice predictor 70 comprises registers
90 and 92, summing elements 100 and 102, and delay
elements 110. The registers 90 and 92 contain multiplicative
values of a forward reflection coefficient I';, (1) and a
backward reflection coefficient I, ,(t) which multiply the
reference signal n'(t) or s'(t) and signals derived from the
reference signal n'(t) or s'(t). Each stage of the least-squares
lattice predictor outputs a forward prediction error f,(t) and
a backward prediction error b,,(t). The subscript m is indica-
tive of the stage.

For each set of samples, i.e. one sample of the reference
signal n'(t) or s'(t) derived substantially simultaneously with
one sample of the measured signal S, (1), the sample of the
reference signal n'(t) or s(t) is input to the least-squares
lattice predictor 70. The zero-stage forward prediction error
fy(t) and the zero-stage backward prediction error by(t) are
set equal to the reference signal n'(t) or s(t). The backward
prediction error by(t) is delayed by one sample period by the
delay element 110 in the first stage of the least-squares
lattice predictor 70. Thus, the immediately previous value of
the reference n'(t) or s'(t) is used in calculations involving
the first-stage delay element 110. The zero-stage forward
prediction error is added to the negative of the delayed
zero-stage backward prediction error by(i-1) multiplied by
the forward reflection coefficient value T';,(1) register 90
value, to produce a first-stage forward prediction error £, (t).
Additionally, the zero-stage forward prediction error fy(t) is
multiplied by the backward reflection coefficient I',,(f)
register 92 value and added to the delayed zero-stage
backward prediction error by(t-1) to produce a first-stage
backward prediction error b,(f). In each subsequent stage, m,
of the least square lattice predictor 70, the previous forward
and backward prediction error values, f,,_,(t) and b,,_,(t-1),
the backward prediction error being delayed by one sample
period, are used to produce values of the forward and
backward prediction errors for the present stage,  (t) and
b,,.(1).

The backward prediction error b,(t) is fed to the concur-
rent stage, m, of the regression filter 80. There it is input to
a register 96, which contains a multiplicative regression
coefficient value x,,,, (t). For example, in the zero-stage of
the regression filter 80, the zero-stage backward prediction
error by(t) is multiplied by the zero-stage regression coef-
ficient 1 ,,(t) register 96 value and subtracted from the
measured value of the signal S, (t) at a summing element
106 to produce a first stage estimation error signal exalt).
The first-stage estimation error signal e, (1) is a first
approximation to either the primary signal or the secondary
signal. This first-stage estimation error signal e, , (1) is input
to the first-stage of the regression filter 80. The first-stage
backward prediction error b,(t), multiplied by the first-stage
regression coefficient K, , (1) register 96 value is subtracted
from the first-stage estimation error signal e ; (t) to produce
the second-stage estimation error e, , (t). The second-stage
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estimation error signal e, , ,(t) is a second, somewhat better
approximation to either the primary signal s, (t) or the
secondary signal n, (t).

The same processes are repeated in the least-squares
lattice predictor 70 and the regression filter 80 for each stage
until a good approximation e, (1), to either the primary
signal s, (t) or the secondary signal n, (t) is determined.
Each of the signals discussed above, including the forward
prediction error f,(t), the backward prediction error b, (1),
the estimation error signal ¢, ; (1), is necessary to calculate
the forward reflection coefficient 1, (1), the backward
reflection coefficient I, (1), and the regression coefficient
K, aqll) Tegister 90, 92, and 96 values in each stage, m. In
addition to the forward prediction error f,(t), the backward
prediction error b, (t), and the estimation error e, ,(0)
signals, a number of intermediate variables, not shown in
FIG. 8 but based on the values labeled in FIG. 8, are required
to calculate the forward reflection coefficient I,(t), the
backward reflection coefficient I, (1), and the regression
coefficient x,,, ,(t) register 90, 92, and 96 values.

Intermediate variables include a weighted sum of the
forward prediction error squares J,,(t), a weighted sum of
the backward prediction error squares f3,,(t), a scalar param-
eter A, (t), a conversion factor v,(t), and another scalar
parameter p,, , (t). The weighted sum of the forward pre-
diction errors ,,(t) is defined as:

Lo @)
Tn0) = Y Xl

i=1

where ) without a wavelength identifier, a or b, is a constant
multiplicative value unrelated to wavelength and is typically
less than or equal to one, i.¢., A= 1. The weighted sum of the
backward prediction errors f,(t) is defined as:

Lo 45)
Bal0)= 3" X7, (i

i=1

where, again, . without a wavelength identifier, a or b, is a
constant multiplicative value unrelated to wavelength and is
typically less than or equal to one, i.¢., A=1. These weighted
sum intermediate error signals can be manipulated such that
they are more easily solved for, as described in Chapter 9,
§9.3 of the Haykin book referenced above and defined
hereinafter in equations (59) and (60).

Description of the Joint Process Estimator

The operation of the joint process estimator 60 is as
follows. When the joint process estimator 60 is turned on,
the initial values of intermediate variables and signals
including the parameter A, _,(t), the weighted sum of the
forward prediction error signals & ,_,(t), the weighted sum
of the backward prediction error signals {,,,_,(t), the param-
eter p,, (1), and the zero-stage estimation error e, (1) are
initialized, some to zero and some to a small positive
number d:

A, _(0)=0; (46)
Bn-1(0)=0; (47)
Br-a(0)=8; (48)
P 1a(0)=0; 49)
€0,1a(f)=Spa(t) for 120, (50)
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After initialization, a simultaneous sample of the mea-
sured signal S, (f) or S,,(t) and either the secondary refer-
ence n'(t) or the primary reference s'(t) are input to the joint
process estimator 60, as shown in FIG. 8. The forward and
backward prediction error signals f,(t) and b(t), and inter-
mediate variables including the weighted sums of the for-
ward and backward error signals J,(t) and f4(t), and the
conversion factor y,(t) are calculated for the zero-stage
according to:

JlD)=bolt)=n') (1)
SoB=Bo(B)=ASot-1)+ () (522)
Tolt-D=1 (83)
if a secondary reference n'(t) is used or according to:
Salh=bolty=s'() (515)
So(D)=PoD=AIo =D+ O (52b)
Tolt=1)=1 (83b)

if a primary reference s'(t) is used where, again, h without a
wavelength identifier, a or b, is a constant multiplicative
value unrelated to wavelength.

Forward reflection coefficient I';,, (1), backward reflection
coefficient I, ,,(t), and regression coefficient i, , ,(t) regis-
ter 90, 92 and 96 values in each stage thereafter are set
according to the output of the previous stage. The forward
reflection coefficient I, (t), backward reflection coefficient
I',, 1(t), and regression coefficient «, ; (t) register 90, 92 and
96 values in the first stage are thus set according to the
algorithm using values in the zero-stage of the joint process
estimator 60. In each stage, mZ 1, intermediate values and
register values including the parameter A, _,(t); the forward
reflection coefficient T, (1) register 90 value; the backward
reflection coefficient I',,,,(t) register 92 value; the forward
and backward error signals £,(t) and b,,(1); the weighted sum
of squared forward prediction errors 3, (t), as manipulated
in §9.3 of the Haykin book; the weighted sum of squared
backward prediction errors 3,,,(t), as manipulated in §9.3 of
the Haykin book; the conversion factor y,,(1); the parameter
Praall); the regression coefficient K, , (1) register 96 value;
and the estimation error ¢ (1) value are set according to:

m+1ha
A (=M1 (=D H{b o (= DF 1 (D1 (D)) &)
L=~ {81 @O/B 2 (-1)} (53

m(D=={8%, 4 (03,4 (0} (56)
F O O (DB 1(0-1) (57)
by (0= 4 (= DAL (O () (58)
3n(0=3p s (O { A OF B (-1)} (59)
B(t=B1(=D~{IA, 2 (D7, .0} (60)
UlI= 1) 2 =D {11 (-DF 1B, 1 (-1)) (61)
Prnra( =M a1 4H{ B D€ 1 pa DN 0]} (©2)
Ko na =P/ Bn(D)} (63)
Emr12a(00=€m2a(D-K*n(D0(0) (64

where a (*) denotes a complex conjugate.

These equations cause the error signals £, (1), b, (1), €,, 5,
(t) to be squared or to be multiplied by one another, in effect
squaring the errors, and creating new intermediate error
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values, such as A,,_;(t). The error signals and the interme-
diate error values are recursively tied together, as shown in
the above equations (54) through (64). They interact to
minimize the error signals in the next stage.

After a good approximation to either the primary signal
S,,(t) or the secondary signal n, (t) has been determined by
the joint process estimator 60, a next set of samples, includ-
ing a sample of the measured signal S, (t) and a sample of
either the secondary reference n'(t) or the primary reference
s'(t), are input to the joint process estimator 60. The
re-initialization process does not re-occur, such that the
forward and backward reflection coefficient I';,,(t) and I,
(t) register 90, 92 values and the regression coefficient
K, 2a() Tegister 96 value reflect the multiplicative values
required to estimate either the primary signal portion s,a(t)
or the secondary signal portion n, ,(t) of the sample of S, (t)
input previously. Thus, information from previous samples
is used to estimate either the primary or secondary signal
portion of a present set of samples in each stage.

In a more numerically stable and preferred embodiment of
the above described joint process estimator, a normalized
joint process estimator is used. This version of the joint
process estimator normalizes several variables of the above-
described joint process estimator such that the normalized
variables fall between -1 and 1. The derivation of the
normalized joint process estimator is motivated in the
Haykin text as problem 12 on page 640 by redefining the
variables defined according to the following conditions:

Jn®
VIultrpnlt=1)
s e

R
An(D)

T VIO -D

This transformation allows the conversion of Equations
(54)(64) to the following normalized equations:

B 1) = By (1= DI = | fa 011"

byt (1= 1f (D

(o1 = 1) =Bt (O F ey (0]

12 = s 0] +

o= =18 0] [t =17 0]
0= [ et () = B 1 (0D 1 (1= 1]
(1= s OF] [t = Bs = DF]
Bnl®) =1 = By s a0 = 1)

Yot = s @1 = [t (0]

Ym(Dfm(t = 1)

12 B
m] Pt = 1) + by (Lle (1)

pm(t)=/\-[

et all=Emr a1 (D (0

Initialization of Normalized Joint Process Estimator

Let N(t) be defined as the reference noise input at time
index n and U(t) be defined as combined signal plus noise
input at time index t the following equations apply (see
Haykin, p. 619):
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1. To initialize the algorithm, at time t=0 set
Km—1(0)=0
Bn1(0)=0=10"°

Yo(0)=1

2. At each instant t=1, generate the various zeroth-order
variables as follows:

Yo(t-1)=1
Bo()=Apo(-1)+M7(2)

N()

bo(t)=f o) = —=
V Bolr)

3. For regression filtering, initialize the algorithm by
setting at time index t=0

Pr(0)=0
4. At each instant t=1, generate the zeroth-order variable

e(0=U).

Accordingly, a normalized joint process estimator can be
used for a more stable system.

In yet another embodiment, the correlation cancellation is
performed with a QRD algorithm as shown diagrammati-
cally in FIG. 8a and as described in detail in Chapter 18 of
Adaptive Filter Theory by Simon Haykin, published by
Prentice-Hall, copyright 1986.

The following equations adapted from the Haykin book
correspond to the QRD-LSL diagram of FIG. 8a (also
adapted from the Haykin book).

Computations

a. Predictions: For time t=1, 2, . . ., and prediction order
m=1, 2, ..., M, where M is the final prediction order,
compute:

Bonoa(t=D=AB 1 (=D ep i (- DF

AR (-2
Comt(T+ 1) = 1/271()
mfl([_ l)
Sy (T-1)
Spm-1(t=1) = 1727
1 (= 1)

€mlD=Comt (=D (O=5%p g (DN 2007, (1-T)
A o1 (O=Cp o (DN (=145 g (B D)egy ()
Vs = 1)=C (=10, (02-1)

B a(O=AS, 1 (- Ditlegn 1 (OF

A1)

Cpmal) =

fort T o
N ‘S}Jnfl(t)

N - 0=

T g

€ mO=Crm 1 (D€ 1 (t=-T)=5% ;| (O, (2-1)

Tt (=C s (DN 2% 1y (=148 1 (D 1 (1)
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b. Filtering: For order m=0, 1, . . . , M-1; and time t=1,
2, ..., compute

B(ti=AB(t-1D)+les (0

)

Chm (I) = ﬁ,l,,/z[[)

it (D=Co (R85O (0-1)
P 0= (ORP", (=145, (D, (O
Yed2O=Copm(Nn )

6m+1(t)=}"m+1 1/2(t)€m+1 (t)

5. Initialization
a. Auxiliar parameter initialization: for order m=1, 2, .
.., M, set

nﬁm71(0)=nb,m71(o)=0
P(0)=0

b. Soft constraint initialization: For order m=0, 1, . . .
, M, set

Pn(-1)=0

%, (0)=d

where 8 is a small positive constant.
¢. Data initialization: For t=1, 2, . . . , compute

ralt)=ep olt)=1e(t)
€o(D)=d(?)
Yo(1)=1

where u(t) is the input and d(t) is the desired response at time
t.

Flowchart of Joint Process Estimator

In a signal processor, such as a physiological monitor
incorporating a reference processor of the present invention
to determine a reference n'(t) or s'(t) for input to a correlation
canceler, a joint process estimator 60 type adaptive noise
canceler is generally implemented via a software program
having an iterative loop. One iteration of the loop is analo-
gous to a single stage of the joint process estimator as shown
in FIG. 8. Thus, if a loop is iterated m times, it is equivalent
to an m stage joint process estimator 60.

A flow chart of a subroutine to estimate the primary signal
portion s, () or the secondary signal portion n,,(t) of a
measured composite signal, S, (t) is shown in FIG. 9. The
flow chart illustrates the function of a reference processor
for determining either the secondary reference n'(t) or the
primary reference s'(t). The flowchart for the joint process
estimator is implemented in software.

A one-time initialization is performed when the physi-
ological monitor is powered-on, as indicated by an “INI-
TIALIZE NOISE CANCELER” action block 120. The
initialization sets all registers 90, 92, and 96 and delay
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element variables 110 to the values described above in
equations (46) through (50).

Next, a set of simultaneous samples of the composite
measured signals S, (1) and S, ,(t) is input to the subroutine
represented by the flowchart in FIG. 9. Then a time update
of each of the delay element program variables occurs, as
indicated in a “TIME UPDATE OF [Z™'] ELEMENTS”
action block 130. The value stored in each of the delay
element variables 110 is set to the value at the input of the
delay element variable 110. Thus, the zero-stage backward
prediction error by(t) is stored as the first-stage delay ele-
ment variable, and the first-stage backward prediction error
b, (1) is stored as the second-stage delay element variable,
and so on.

Then, using the set of measured signal samples S, (t) and
S,.(1), the reference signal is obtained using the ratiometric
or the constant saturation methods described above. This is
indicated by a “CALCULATE REFERENCE [n'(t) or s'(t)]
FOR TWO MEASURED SIGNAL SAMPLES” action
block 140.

A zero-stage order update is performed next as indicated
in a “ZERO-STAGE UPDATE” action block 150. The
zero-stage backward prediction error by(t), and the zero-
stage forward prediction error f,(t) are set equal to the value
of the reference signal n'(t) or s'(t). Additionally, the
weighted sum of the forward prediction errors J,,(t) and the
weighted sum of backward prediction errors f,,(t) are sct
equal to the value defined in equations (47) and (48).

Next, a loop counter, m, is initialized as indicated in a
“m=0" action block 160. A maximum value of m, defining
the total number of stages to be used by the subroutine
corresponding to the flowchart in FIG. 9, is also defined.
Typically, the loop is constructed such that it stops iterating
once a criterion for convergence upon a best approximation
to either the primary signal or the secondary signal has been
met by the joint process estimator 60. Additionally, a maxi-
mum number of loop iterations may be chosen at which the
loop stops iteration. In a preferred embodiment of a physi-
ological monitor of the present invention, a maximum
number of iterations, m=6 to m=10, is advantageously
chosen.

Within the loop, the forward and backward reflection
coefficient I, (t) and I', (1) register 90 and 92 values in the
least-squares lattice filter are calculated first, as indicated by
the “ORDER UPDATE MTH CELL OF LSL-LATTICE”
action block 170 in FIG. 9. This requires calculation of
intermediate variable and signal values used in determining
register 90, 92, and 96 values in the present stage, the next
stage, and in the regression filter 80.

The calculation of regression filter register 96 value
K,adt) is performed next, indicated by the “ORDER
UPDATE MTH STAGE OF REGRESSION FILTER(S)”
action block 180. The two order update action blocks 170
and 180 are performed in sequence m times, until m has
reached its predetermined maximum (in the preferred
embodiment, m=6 to m=10) or a solution has been con-
verged upon, as indicated by a YES path from a “DONE”
decision block 190. In a computer subroutine, convergence
is determined by checking if the weighted sums of the
forward and backward prediction errors 5, (t) and {3,,(t) are
less than a small positive number. An output is calculated
next, as indicated by a “CALCULATE OUTPUT” action
block 200. The output is a good approximation to either the
primary signal or secondary signal, as determined by the
reference processor 26 and joint process estimator 60 sub-
routine corresponding to the flow chart of FIG. 9. This is
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displayed (or used in a calculation in another subroutine), as
indicated by a “TO DISPLAY” action block 210.

A new set of samples of the two measured signals S, (t)
and S, (1) is input to the processor and joint process esti-
mator 60 adaptive noise canceler subroutine corresponding
to the flowchart of FIG. 9 and the process reiterates for these
samples. Note, however, that the initialization process does
not re-occur. New sets of measured signal samples S, (t)
and S, (t) are continuously input to the reference processor
26 and joint process estimator adaptive noise canceler
subroutine. The output forms a chain of samples which is
representative of a continuous wave. This waveform is a
good approximation to either the primary signal waveform
S»a(t) Or the secondary waveform n,(t) at wavelength ha.
The waveform may also be a good approximation to either
the primary signal waveform s,,(t) or the secondary wave-
form n", ,(t) at wavelength Ab.

A corresponding flowchart for the QRD algorithm of FIG.
8a is depicted in FIG. 94, with reference numeral corre-
sponding in number with an ‘a’ extension

Calculation of Saturation from Correlation Canceler
Output

Physiological monitors may use the approximation of the
primary signals s", (t) or s",,(t) or the secondary signals
n", (1) or n",,(t) to calculate another quantity, such as the
saturation of one constituent in a volume containing that
constituent plus one or more other constituents. Generally,
such calculations require information about either a primary
or secondary signal at two wavelengths. For example, the
constant saturation method requires a good approximation of
the primary signal portions s, (t) and s,,(t) of both mea-
sured signals S, (t) and S,,(t). The arterial saturation is
determined from the approximations to both signals, i.e.
s"(t) and s",,(t). The constant saturation method also
requires a good approximation of the secondary signal
portions n,(t) or n,,(t). An estimate of the venous satura-
tion may be determined from the approximations to these
signals 1. e. n";(t) and n",,(t).

A joint process estimator 60 having two regression filters
80a and 800 is shown in FIG. 10. A first regression filter 80a
accepts a measured signal S, ,(1). A second regression filter
80b accepts a measured signal S, ,(t) for a use of the constant
saturation method to determine the reference signal n'(t) or
s'(t). The first and second regression filters 80a and 80b are
independent. The backward prediction error b, (1) is input to
cach regression filter 80a and 80b, the input for the second
regression filter 80b bypassing the first regression filter 80a.

The second regression filter 80b comprises registers 98,
and summing elements 108 arranged similarly to those in the
first regression filter 80a. The second regression filter 80b
operates via an additional intermediate variable in conjunc-
tion with those defined by equations (54) through (64), i.e.:

Prsrb( =P i (=11 B (0% (O (O} and (65)

Poas(0)=0. (66)

The second regression filter 805 has an error signal value
defined similar to the first regression filter error signal
values, €,,.1;,,(1), €.

€106 36D =K 16 (OB,(1); and (67)

eonslt)=55,(t) for £>0.

(68)
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The second regression filter has a regression coefficient
K1) register 98 value defined similarly to the first
regression filter error signal values, i.e.:

Ko slD= P 260/ B0} OF (69)

These values are used in conjunction with those intermediate
variable values, signal values, register and register values
defined in equations (46) through (64). These signals are
calculated in an order defined by placing the additional
signals immediately adjacent a similar signal for the wave-
length Aa.

For the constant saturation method, S, ,(t) is input to the
second regression filter 80b. The output is then a good
approximation to the primary signal s",,(t) or secondary
signal s", ().

The addition of the second regression filter 805 does not
substantially change the computer program subroutine rep-
resented by the flowchart of FIG. 9. Instead of an order
update of the m” stage of only one regression filter, an order
update of the m™ stage of both regression filters 804 and 805
is performed. This is characterized by the plural designation
in the “ORDER UPDATE OF m” STAGE OF REGRES-
SION FILTER(S)” activity block 180 in FIG. 9. Since the
regression filters 80a and 80b operate independently, inde-
pendent calculations can be performed in the reference
processor and joint process estimator 60 adaptive noise
canceler subroutine modeled by the flowchart of FIG. 9.

An alternative diagram for the joint process estimator of
FIG. 10, using the QRD algorithm and having two regres-
sion filters is shown in FIG. 10a. This type of joint process
estimator would be used for correlation cancellation using
the QRD algorithm described in the Haykin book.

Calculation of Saturation

Once good approximations to the primary signal portions
s".(t) and s",,(t) or the secondary signal portion, n",(t)
and n",,(t), have been determined by the joint process
estimator 60, the saturation of A, in a volume containing A,
and A, for example, may be calculated according to various
known methods. Mathematically, the approximations to the
primary signals can be written in terms of ha and Ab, as:

5" a(0)~€5 3 aCs%5 s()+€5 p2C6%s 6(1); and (70)

5"\ p(E)=5,35C5¥s 5 €5 050675 510)- (1)

Equations (70) and (71) are equivalent to two equations
having three unknowns, namely cy(t), c4(t) and x, o(1). The
saturation can be determined by acquiring approximations to
the primary or secondary signal portions at two different, yet
proximate times t; and t, over which the saturation of A5 in
the volume containing A5 and A, and the saturation of A5 in
the volume containing A, and A, does not change substan-
tially. For example, for the primary signals estimated at
times t; and t,:

5"na(t)€5 2.4C5%s (1) +€6 paCo¥s5 5(F1) 72
5" b (1€ 5 0.6C5%s (1) +€6 05CoY5 5(F1L) 73
S”}uz(IZ)zES,}»aCSXS,6(’2)+£6,)uzc6x5,6(t2) 74
5 /’)\b(lz)“es,)\bcsxs,6(’2)+€5,xbcéx5,5(tz) 75)

Then, difference signals may be determined which relate the
signals of equations (72) through (75), i.e.:

A5, =5y alt1)=5 " a(12)E s 11 CsAXF€6 5 1C6AX; and (76)

Asy =55 (t1)=5 "o {B2) €5 105 AN+  pCoAXS W
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where Ax=X; 4(t;)-X56(t,). The average saturation at time
t=(t,+t,)/2 is:

Saturation(r) = ¢5(r) / [¢5(2) + ¢6(1)] (78)

_ 862z ~ Coap(Bsia [Aspp) (M)

7 2610 — 500 — (S606 — S50 (A0 / A1)

It will be understood that the Ax term drops out from the
saturation calculation because of the division. Thus, knowl-
edge of the thickness of the primary constituents is not
required to calculate saturation.

Pulse Oximetry Measurements

A specific example of a physiological monitor utilizing a
processor of the present invention to determine a secondary
reference n'(t) for input to a correlation canceler that
removes erratic motion-induced secondary signal portions is
a pulse oximeter. Pulse oximetry may also be performed
utilizing a processor of the present invention to determine a
primary signal reference s'(t) which may be used for display
purposes or for input to a correlation canceler to derive
information about patient movement and venous blood
oxygen saturation.

A pulse oximeter typically causes energy to propagate
through a medium where blood flows close to the surface for
example, an ear lobe, or a digit such as a finger, a forehead
or a fetus’ scalp. An attenuated signal is measured after
propagation through or reflected from the medium. The
pulse oximeter estimates the saturation of oxygenated blood.

Freshly oxygenated blood is pumped at high pressure
from the heart into the arteries for use by the body. The
volume of blood in the arteries varies with the heartbeat,
giving rise to a variation in absorption of energy at the rate
of the heartbeat, or the pulse.

Oxygen depleted, or deoxygenated, blood is returned to
the heart by the veins along with unused oxygenated blood.
The volume of blood in the veins varies with the rate of
breathing, which is typically much slower than the heartbeat.
Thus, when there is no motion induced variation in the
thickness of the veins, venous blood causes a low frequency
variation in absorption of energy. When there is motion
induced variation in the thickness of the veins, the low
frequency variation in absorption is coupled with the erratic
variation in absorption due to motion artifact.

In absorption measurements using the transmission of
energy through a medium, two light emitting diodes (LED’s)
are positioned on one side of a portion of the body where
blood flows close to the surface, such as a finger, and a
photodetector is positioned on the opposite side of the finger.
Typically, in pulse oximetry measurements, one LED emits
a visible wavelength, preferably red, and the other LED
emits an infrared wavelength. However, one skilled in the art
will realize that other wavelength combinations could be
used. The finger comprises skin, tissue, muscle, both arterial
blood and venous blood, fat, ¢tc., ¢ach of which absorbs
light energy differently due to different absorption
coefficients, different concentrations, different thicknesses,
and changing optical pathlengths. When the patient is not
moving, absorption is substantially constant except for the
flow of blood. The constant attenuation can be determined
and subtracted from the signal via traditional filtering tech-
niques. When the patient moves, this causes perturbation
such as changing optical pathlength due to movement of
background fluids (e.g., venous blood having a different
saturation than the arterial blood). Therefore, the measured
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signal becomes erratic. Erratic motion induced noise typi-
cally cannot be predetermined and/or subtracted from the
measured signal via traditional filtering techniques. Thus,
determining the oxygen saturation of arterial blood and
venous blood becomes more difficult.

Aschematic of a physiological monitor for pulse oximetry
is shown in FIGS. 11-13. FIG. 11 depicts a general hardware
block diagram of a pulse oximeter 299. A sensor 300 has two
light emitters 301 and 302 such as LED’s. One LED 301
emitting light of red wavelengths and another LED 302
emitting light of infrared wavelengths are placed adjacent a
finger 310. A photodetector 320, which produces an electri-
cal signal corresponding to the attenuated visible and infra-
red light energy signals is located opposite the LED’s 301
and 302. The photodetector 320 is connected to front end
analog signal conditioning circuity 330.

The front end analog signal conditioning circuitry 330 has
outputs coupled to analog to digital conversion circuit 332.
The analog to digital conversion circuitry 332 has outputs
coupled to a digital signal processing system 334. The
digital signal processing system 334 provides the desired
parameters as outputs for a display 336. Outputs for display
are, for example, blood oxygen saturation, heart rate, and a
clean plethysmographic waveform.

The signal processing system also provides an emitter
current control output 337 to a digital-to-analog converter
circuit 338 which provides control information for light
emitter drivers 340. The light emitter drivers 340 couple to
the light emitters 301, 302. The digital signal processing
system 334 also provides a gain control output 342 for the
front end analog signal conditioning circuitry 330.

FIG. 114 illustrates a preferred embodiment for the com-
bination of the emitter drivers 340 and the digital to analog
conversion circuit 338. As depicted in FIG. 1la, the driver
comprises first and second input latches 321, 322, a syn-
chronizing latch 323, a voltage reference 324, a digital to
analog conversion circuit 325, first and second switch banks
326, 327, first and second voltage to current converters 328,
329 and the LED emitters 301, 302 corresponding to the
LED emitters 301, 302 of FIG. 11.

The preferred driver depicted in FIG. 11a is advantageous
in that the present inventors recognized that much of the
noise in the oximeter 299 of FIG. 11 is caused by the LED
emitters 301, 302. Therefore, the emitter driver circuit of
FIG. 114 is designed to minimize the noise from the emitters
301, 302. The first and second input latches 321, 324 are
connected directly to the DSP bus. Therefore, these latches
significantly minimizes the bandwidth (resulting in noise)
present on the DSP bus which passes through to the driver
circuitry of FIG. 11a. The output of the first and second input
latches only changes when these latched detect their address
on the DSP bus. The first input latch receives the setting for
the digital to analog converter circuit 325. The second input
latch receives switching control data for the switch banks
326, 327. The synchronizing latch accepts the synchronizing
pulses which maintain synchronization between the activa-
tion of emitters 301, 302 and the analog to digital conversion
circuit 332.

The voltage reference is also chosen as a low noise DC
voltage reference for the digital to analog conversion circuit
325. In addition, in the present embodiment, the voltage
reference has an lowpass output filter with a very low corner
frequency (e.g., 1 Hz in the present embodiment). The
digital to analog converter 325 also has a lowpass filter at its
output with a very low corner frequency (e.g., 1 Hz). The
digital to analog converter provides signals for each of the
emitters 301, 302.
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In the present embodiment, the output of the voltage to
current converters 328, 329 are switched such that with the
emitters 301, 302 connected in back-to-back configuration,
only one emitter is active an any given time. In addition, the
voltage to current converter for the inactive emitter is
switched off at its input as well, such that it is completely
deactivated. This reduces noise from the switching and
voltage to current conversion circuitry. In the present
embodiment, low noise voltage to current converters are
selected (e.g., Op 27 Op Amps), and the feedback loop is
configured to have a low pass filter to reduce noise. In the
present embodiment, the low pass filtering function of the
voltage to current converter 328, 329 has a corner frequency
of just above 625 Hz, which is the switching speed for the
emitters, as further discussed below. Accordingly, the pre-
ferred driver circuit of FIG. 114, minimizes the noise of the
emitters 301, 302.

In general, the red and infrared light emitters 301, 302
each emits energy which is absorbed by the finger 310 and
received by the photodetector 320. The photodetector 320
produces an electrical signal which corresponds to the
intensity of the light energy striking the photodetector 320.
The front end analog signal conditioning circuitry 330
receives the intensity signals and filters and conditions these
signals as further described below for further processing.
The resultant signals are provided to the analog-to-digital
conversion circuitry 332 which converts the analog signals
to digital signals for further processing by the digital signal
processing system 334. The digital signal processing system
334 utilizes the two signals in order to provide a what will
be called herein a “saturation transform.” It should be
understood, that for parameters other than blood saturation
monitoring, the saturation transform could be better termed
as a concentration transform, in-vivo transform, or the like,
depending on the desired parameter. The term saturation
transform is used to describe an operation which converts
the sample data from time domain to saturation domain
values as will be apparent from the discussion below. In the
present embodiment, the output of the digital signal pro-
cessing system 334 provides clean plethysmographic wave-
forms of the detected signals and provides values for oxygen
saturation and pulse rate to the display 336.

It should be understood that in different embodiments of
the present invention, one or more of the outputs may be
provided. The digital signal processing system 334 also
provides control for driving the light emitters 301, 302 with
an emitter current control signal on the emitter current
control output 337. This value is a digital value which is
converted by the digital-to-analog conversion circuit 338
which provides a control signal to the emitter current drivers
340. The emitter current drivers 340 provide the appropriate
current drive for the red emitter 301 and the infrared emitter
302. Further detail of the operation of the physiological
monitor for pulse oximetry is explained below. In the present
embodiment, the light emitters are driven via the emitter
current driver 340 to provide light transmission with digital
modulation at 625 Hz. In the present embodiment, the light
emitters 301, 302 are driven at a power level which provides
an acceptable intensity for detection by the detector and for
conditioning by the front end analog signal conditioning
circuitry 330. Once this energy level is determined for a
given patient by the digital signal processing system 334, the
current level for the red and infrared emitters is maintained
constant. It should be understood, however, that the current
could be adjusted for changes in the ambient room light and
other changes which would effect the voltage input to the
front end analog signal conditioning circuitry 330. In the



US 6,650,917 B2

37

present invention, the red and infrared light emitters are
modulated as follows: for one complete 625 Hz red cycle,
the red emitter 301 is activated for the first quarter cycle, and
off for the remaining three-quarters cycle; for one complete
625 Hz infrared cycle, the infrared light emitter 302 is
activated for one quarter cycle and is off for the remaining
three-quarters cycle. In order to only receive one signal at a
time, the emitters are cycled on and off alternatively, in
sequence, with each only active for a quarter cycle per 625
Hz cycle and a quarter cycle separating the active times.

The light signal is attenuated (amplitude modulated) by
the pumping of blood through the finger 310 (or other
sample medium). The attenuated (amplitude modulated)
signal is detected by the photodetector 320 at the 625 Hz
carrier frequency for the red and infrared light. Because only
a single photodetector is used, the photodetector 320
receives both the red and infrared signals to form a com-
posite time division signal.

The composite time division signal is provided to the
front analog signal conditioning circuitry 330. Additional
detail regarding the front end analog signal conditioning
circuitry 330 and the analog to digital converter circuit 332
is illustrated in FIG. 12. As depicted in FIG. 12, the front end
circuitry 302 has a preamplifier 342, a high pass filter 344,
an amplifier 346, a programmable gain amplifier 348, and a
low pass filter 350. The preamplifier 342 is a transimpedance
amplifier that converts the composite current signal from the
photodetector 320 to a corresponding voltage signal, and
amplifies the signal. In the present embodiment, the pream-
plifier has a predetermined gain to boost the signal ampli-
tude for ease of processing. In the present embodiment, the
source voltages for the preamplifier 342 are -15 VDC and
+15 VDC. As will be understood, the attenuated signal
contains a component representing ambient light as well as
the component representing the infrared or the red light as
the case may be in time. If there is light in the vicinity of the
sensor 300 other than the red and infrared light, this ambient
light is detected by the photodetector 320. Accordingly, the
gain of the preamplifier is selected in order to prevent the
ambient light in the signal from saturating the preamplifier
under normal and reasonable operating conditions.

In the present embodiment, the preamplifier 342 com-
prises an Analog Devices AD743JR OpAmp. This transim-
pedance amplifier is particularly advantageous in that it
exhibits several desired features for the system described,
such as: low equivalent input voltage noise, low equivalent
input current noise, low input bias current, high gain band-
width product, low total harmonic distortion, high common
mode rejection, high open loop gain, and a high power
supply rejection ratio.

The output of the preamplifier 342 couples as an input to
the high pass filter 344. The output of the preamplifier also
provides a first input 346 to the analog to digital conversion
circuit 332. In the present embodiment, the high pass filter
is a single-pole filter with a corner frequency of about ¥5-1
Hz. However, the corner frequency is readily raised to about
90 Hz in one embodiment. As will be understood, the 625 Hz
carrier frequency of the red and infrared signals is well
above a 90 Hz corner frequency. The high-pass filter 344 has
an output coupled as an input to an amplifier 346. In the
present embodiment, the amplifier 346 comprises a unity
gain amplifier. However, the gain of the amplifier 346 is
adjustable by the variation of a single resistor. The gain of
the amplifier 346 would be increased if the gain of the
preamplifier 342 is decreased to compensate for the effects
of ambient light.

The output of the amplifier 346 provides an input to a
programmable gain amplifier 348. The programmable gain
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amplifier 348 also accepts a programming input from the
digital signal processing system 334 on a gain control signal
line 343. The gain of the programmable gain amplifier 348
is digitally programmable. The gain is adjusted dynamically
at initialization or sensor placement for changes in the
medium under test from patient to patient. For example, the
signal from different fingers differs somewhat. Therefore, a
dynamically adjustable amplifier is provided by the pro-
grammable gain amplifier 348 in order to obtain a signal
suitable for processing.

The programmable gain amplifier is also advantageous in
an alternative embodiment in which the emitter drive current
is held constant. In the present embodiment, the emitter
drive current is adjusted for each patient in order to obtain
the proper dynamic range at the input of the analog to digital
conversion circuit 332. However, changing the emitter drive
current can alter the emitter wavelength, which in turn
affects the end result in oximetry calculations. Accordingly,
it would be advantageous to fix the emitter drive current for
all patients. In an alternative embodiment of the present
invention, the programmable gain amplifier can be adjusted
by the DSP in order to obtain a signal at the input to the
analog to digital conversion circuit which is properly within
the dynamic range (+3v to -3v in the present embodiment)
of the analog to digital conversion circuit 332. In this
manner, the emitter drive current could be fixed for all
patients, eliminating the wavelength shift due to emitter
current drive changes.

The output of the programmable gain amplifier 348
couples as an input to a low-pass filter 350. Advantageously,
the low pass filter 350 is a single-pole filter with a corner
frequency of approximately 10 Khz in the present embodi-
ment. This low pass filter provides anti-aliasing in the
present embodiment.

The output of the low-pass filter 350 provides a second
input 352 to the analog-to-digital conversion circuit 332.
FIG. 12 also depicts additional defect of the analog-to-
digital conversion circuit. In the present embodiment, the
analog-to-digital conversion circuit 332 comprises a first
analog-to-digital converter 354 and a second analog-to-
digital converter 356. Advantageously, the first analog-to-
digital converter 354 accepts input from the first input 346
to the analog-to-digital conversion circuit 332, and the
second analog to digital converter 356 accepts input on the
second input 352 to the analog-to-digital conversion cir-
cuitry 332.

In one advantageous embodiment, the first analog-to-
digital converter 354 is a diagnostic analog-to-digital con-
verter. The diagnostic task (performed by the digital signal
processing system) is to read the output of the detector as
amplified by the preamplifier 342 in order to determine if the
signal is saturating the input to the high-pass filter 344. In the
present embodiment, if the input to the high pass filter 344
becomes saturated, the front end analog signal conditioning
circuits 330 provides a ‘0" output. Alternatively, the first
analog-to-digital converter 354 remains unused.

The second analog-to-digital converter 352 accepts the
conditioned composite analog signal from the front end
signal conditioning circuitry 330 and converts the signal to
digital form. In the present embodiment, the second analog
to digital converter 356 comprises a single-channel, delta-
sigma converter. In the present embodiment, a Crystal
Semiconductor CS5317-KS delta-sigma analog to digital
converter is used. Such a converter is advantageous in that
it is low cost, and exhibits low noise characteristics. More
specifically, a delta-sigma converter consists of two major
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portions, a noise modulator and a decimation filter. The
selected converter uses a second order analog delta-sigma
modulator to provide noise shaping. Noise shaping refers to
changing the noise spectrum from a flat response to a
response where noise at the lower frequencies has been
reduced by increasing noise at higher frequencies. The
decimation filter then cuts out the reshaped, higher fre-
quency noise to provide 16-bit performance at a lower
frequency. The present converter samples the data 128 times
for every 16 bit data word that it produces. In this manner,
the converter provides excellent noise rejection, dynamic
range and low harmonic distortion, that help in critical
measurement situations like low perfusion and electrocau-
tery.

In addition, by using a single-channel converter, there is
no need to tune two or more channels to each other. The
delta-sigma converter is also advantageous in that it exhibits
noise shaping, for improved noise control. An exemplary
analog to digital converter is a Crystal Semiconductor
CS5317. In the present embodiment, the second analog to
digital converter 356 samples the signal at a 20 Khz sample
rate. The output of the second analog to digital converter 356
provides data samples at 20 Khz to the digital signal
processing system 334 (FIG. 11).

The digital signal processing system 334 is illustrated in
additional detail in FIG. 13. In the present embodiment, the
digital signal processing system comprises a microcontroller
360, a digital signal processor 362, a program memory 364,
a sample buffer 366, a data memory 368, a read only
memory 370 and communication registers 372. In the
present embodiment, the digital signal processor 362 is an
Analog Devices AD 21020. In the present embodiment, the
microcontroller 360 comprises a Motorola 68HCO05, with
built in program memory. In the present embodiment, the
sample buffer 366 is a buffer which accepts the 20 Khz
sample data from the analog to digital conversion circuit 332
for storage in the data memory 368. In the present
embodiment, the data memory 368 comprises 32 KWords
(words being 40 bits in the present embodiment) of static
random access memory.

The microcontroller 360 is connected to the DSP 362 via
a conventional JTAG Tap line. The microcontroller 360
transmits the boot loader for the DSP 362 to the program
memory 364 via the Tap line, and then allows the DSP 362
to boot from the program memory 364. The boot loader in
program memory 364 then causes the transfer of the oper-
ating instructions for the DSP 362 from the read only
memory 370 to the program memory 364. Advantageously,
the program memory 364 is a very high speed memory for
the DSP 362.

The microcontroller 360 provides the emitter current
control and gain control signals via the communications
register 372.

FIGS. 14-20 depict functional block diagrams of the
operations of the pulse oximeter 299 carried out by the
digital signal processing system 334. The signal processing
functions described below are carried out by the DSP 362 in
the present embodiment with the microcontroller 360 pro-
viding system management. In the present embodiment, the
operation is software/firmware controlled. FIG. 14 depicts a
generalized functional block diagram for the operations
performed on the 20 Khz sample data entering the digital
signal processing system 334. As illustrated in FIG. 14, a
demodulation, as represented in a demodulation module
400, is first performed. Decimation, as represented in a
decimation module 402 is then performed on the resulting
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data. Certain statistics are calculated, as represented in a
statistics module 404 and a saturation transform is
performed, as represented in a saturation transform module
406, on the data resulting from the decimation operation.
The data subjected to the statistics operations and the data
subjected to the saturation transform operations are for-
warded to saturation operations, as represented by a satura-
tion calculation module 408 and pulse rate operations, as
represented in a pulse rate calculation module 410.

In general, the demodulation operation separates the red
and infrared signals from the composite signal and removes
the 625 Hz carrier frequency, leaving raw data points. The
raw data points are provided at 625 Hz intervals to the
decimation operation which reduces the samples by an order
of 10 to samples at 62.5 Hz. The decimation operation also
provides some filtering on the samples. The resulting data is
subjected to statistics and to the saturation transform opera-
tions in order to calculate a saturation value which is very
tolerant to motion artifacts and other noise in the signal. The
saturation value is ascertained in the saturation calculation
module 408, and a pulse rate and a clean plethysmographic
waveform is obtained through the pulse rate module 410.
Additional detail regarding the various operations is pro-
vided in connection with FIGS. 15-21.

FIG. 15 illustrates the operation of the demodulation
module 400. The modulated signal format is depicted in
FIG. 15. One full 625 Hz cycle of the composite signal is
depicted in FIG. 15 with the first quarter cycle being the
active red light plus ambient light signal, the second quarter
cycle being an ambient light signal, the third quarter cycle
being the active infrared plus ambient light signal, and the
fourth quarter cycle being an ambient light signal. As
depicted in FIG. 15, with a 20 KHz sampling frequency, the
single full cycle at 625 Hz described above comprises 32
samples of 20 KHz data, eight samples relating to red plus
ambient light, eight samples relating to ambient light, eight
samples relating to infrared plus ambient light, and finally
eight samples related to ambient light.

Because the signal processing system 334 controls the
activation of the light emitters 300, 302, the entire system is
synchronous. The data is synchronously divided (and
thereby demodulated) into four 8-sample packets, with a
time division demultiplexing operation as represented in a
demultiplexing module 421. One eight-sample packet 422
represents the red plus ambient light signal; a second eight-
sample packet 424 represents an ambient light signal; a third
eight-sample packet 426 represents the attenuated infrared
light plus ambient light signal; and a fourth eight-sample
packet 428 represents the ambient light signal. A select
signal synchronously controls the demultiplexing operation
so as to divide the time-division multiplexed composite
signal at the input of the demultiplexer 421 into its four
subparts.

A sum of the last four samples from each packet is then
calculated, as represented in the summing operations 430,
432,434,436 of FIG. 15. In the present embodiment, the last
four samples are used because a low pass filter in the analog
to digital converter 356 of the present embodiment has a
settling time. Thus, collecting the last four samples from
each 8-sample packet allows the previous signal to clear.
This summing operation provides an integration operation
which enhances noise immunity. The sum of the respective
ambient light samples is then subtracted from the sum of the
red and infrared samples, as represented in the subtraction
modules 438, 440. The subtraction operation provides some
attenuation of the ambient light signal present in the data. In
the present embodiment, it has been found that approxi-
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mately 20 dB attenuation of the ambient light is provided by
the operations of the subtraction modules 438, 440. The
resultant red and infrared sum values are divided by four, as
represented in the divide by four modules 442, 444. Each
resultant value provides one sample each of the red and
infrared signals at 625 Hz.

It should be understood that the 625 Hz carrier frequency
has been removed by the demodulation operation 400. The
625 Hz sample data at the output of the demodulation
operation 400 is sample data without the carrier frequency.
In order to satisfy Nyquist sampling requirements, less than
20 Hz is needed (understanding that the human pulse is
about 25 to 250 beats per minute, or about 0.4 Hz—4 Hz).
Accordingly, the 625 Hz resolution is reduced to 62.5 Hz in
the decimation operation.

FIG. 16 illustrates the operations of the decimation mod-
ule 402. The red and infrared sample data is provided at 625
Hz to respective red and infrared buffer/filters 450, 452. In
the present embodiment, the red and infrared buffer/filters
are 519 samples deep. Advantageously, the buffer filters 450,
452 function as continuous first-in, first-out buffers. The 519
samples are subjected to low-pass filtering. Preferably, the
low-pass filtering has a cutoff frequency of approximately
7.5 Hz with attenuation of approximately -110 dB. The
buffer/filters 450, 452 form a Finite Impulse Response (FIR)
filter with coefficients for 519 taps. In order to reduce the
sample frequency by ten, the low-pass filter calculation is
performed every ten samples, as represented in respective
red and infrared decimation by 10 modules 454, 456. In
other words, with the transfer of each new ten samples into
the buffer/filters 450, 452, a new low pass filter calculation
is performed by multiplying the impulse response
(coefficients) by the 519 filter taps. Each filter calculation
provides one output sample for respective red and infrared
output buffers 458, 460. In the present embodiment, the red
and infrared output buffers 458, 460 are also continuous
FIFO buffers that hold 570 samples of data. The 570 samples
provide respective infrared and red samples or packets (also
denoted “snapshot” herein) of samples. As depicted in FIG.
14, the output buffers provide sample data for the statistics
operation module 404, saturation transform module 406, and
the pulse rate module 410.

FIG. 17 illustrates additional functional operation details
of the statistics module 404. In summary, the statistics
module 404 provides first order oximetry calculations and
RMS signal values for the red and infrared channels. The
statistics module also provides a cross-correlation output
which indicates a cross-correlation between the red and
infrared signals.

Asrepresented in FIG. 17, the statistics operation accepts
two packets of samples (¢.g., 570 samples at 62.5 Hz in the
present embodiment) representing the attenuated infrared
and red signals, with the carrier frequency removed. The
respective packets for infrared and red signals are normal-
ized with a log function, as represented in the Log modules
480, 482. The normalization is followed by removal of the
DC portion of the signals, as represented in the DC Removal
modules 484, 486. In the present embodiment, the DC
removal involves ascertaining the DC value of the first one
of the samples (or the mean of the first several or the mean
of an entire snapshot) from each of the respective red and
infrared snapshots, and removing this DC value from all
samples in the respective packets.

Once the DC signal is removed, the signals are subjected
to bandpass filtering, as represented in red and infrared
Bandpass Filter modules 488, 490. In the present
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embodiment, with 570 samples in each packet, the bandpass
filters are configured with 301 taps to provide a FIR filter
with a linear phase response and little or no distortion. In the
present embodiment, the bandpass filter has a pass band
from 34 beats/minute to 250 beats/minute. The 301 taps
slide over the 570 samples in order to obtain 270 filtered
samples representing the filtered red signal and 270 filtered
samples representing the filtered infrared signal. In an ideal
case, the bandpass filters 488, 490 remove the DC in the
signal. However, the DC removal operations 484, 486 assist
in DC removal in the present embodiment.

After filtering, the last 120 samples from each packet (of
now 270 samples in the present embodiment) are selected
for further processing as represented in Select Last 120
Samples modules 492, 494. The last 120 samples are
selected because, in the present embodiment, the first 150
samples fall within the settling time for the Saturation
Transfer module 406, which processes the same data
packets, as further discussed below.

Conventional saturation equation calculations are per-
formed on the red and infrared 120-sample packets. In the
present embodiment, the conventional saturation calcula-
tions are performed in two different ways. For one
calculation, the 120-sample packets are processed to obtain
their overall RMS value, as represented in the first red and
infrared RMS modules 496, 498. The resultant RMS values
for red and infrared signals provide input values to a first
RED__RMS/IR_RMS ratio operation 500, which provides
the RMS red value to RMS infrared value ratio as an input
to a saturation equation module 502. As well understood in
the art, the ratio of the intensity of red to infrared attenuated
light as detected for known red and infrared wavelengths
(typically k=650 nm and },z=910 nm) relates to the
oxygen saturation of the patient. Accordingly, the saturation
equation module 502 represents a conventional look-up
table or the like which, for predetermined ratios, provides
known saturation values at its output 504. The red and
infrared RMS values are also provided as outputs of the
statistics operations module 404.

In addition to the conventional saturation operation 502,
the 120-sample packets are subjected to a cross-correlation
operation as represented in a first cross-correlation module
506. The first cross-correlation module 506 determines if
good correlation exists between the infrared and red signals.
This cross correlation is advantageous for detecting defec-
tive or otherwise malfunctioning detectors. The cross cor-
relation is also advantageous in detecting when the signal
model (i.e., the model of Equations (1)~(3)) is satisfied. If
correlation becomes too low between the two channels, the
signal model is not met. In order to determine this, the
normalized cross correlation can be computed by the cross-
correlation module 506 for each snapshot of data. One such
correlation function is as follows:

S

_
y Zsish

If the cross correlation is too low, the oximeter 299
provides a warning (e.g., audible, visual, etc.) to the opera-
tor. In the present embodiment, if a selected snapshot yields
a normalized correlation of less than 0.75, the snapshot does
not qualify. Signals which satisfy the signal model will have
a correlation greater than the threshold.

The red and infrared 120-sample packets are also sub-
jected to a second saturation operation and cross correlation
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in the same manner as described above, except the 120
samples are divided into 5 equal bins of samples (i.e., 5 bins
of 24 samples each). The RMS, ratio, saturation, and cross
correlation operations are performed on a bin-by-bin basis.
These operations are represented in the Divide Into Five
Equal Bins modules 510, 512, the second red and infrared
RMS modules 514, 516, the second RED-RMS/IR-RMS
ratio module 518, the second saturation equation module
520 and the second cross correlation module 522 in FIG. 17.

FIG. 18 illustrates additional detail regarding the satura-
tion transform module 406 depicted in FIG. 14. As illus-
trated in FIG. 18, the saturation transform module 406
comprises a reference processor 530, a correlation canceler
531, a master power curve module 554, and a bin power
curve module 533. The saturation transform module 406 can
be correlated to FIG. 7a which has a reference processor 26
and a correlation canceler 27 and an integrator 29 to provide
a power curve for separate signal coefficients as depicted in
FIG. 7c¢. The saturation transform module 406 obtains a
saturation spectrum from the snapshots of data. In other
words, the saturation transform 406 provides information of
the saturation values present in the snapshots.

As depicted in FIG. 18, the reference processor 530 for
the saturation transform module 406 has a saturation equa-
tion module 532, a reference generator module 534, a DC
removal module 536 and a bandpass filter module 538. The
red and infrared 570-sample packets from the decimation
operation are provided to the reference processor 530. In
addition, a plurality of possible saturation values (the “satu-
ration axis scan”) are provided as input to the saturation
reference processor 530. In the present embodiment, 117
saturation values are provided as the saturation axis scan. In
a preferred embodiment, the 117 saturation values range
uniformly from a blood oxygen saturation of 34.8 to 105.0.
Accordingly, in the present embodiment, the 117 saturation
values provide an axis scan for the reference processor 530
which generates a reference signal for use by the correlation
canceler 331. In other words, the reference processor is
provided with each of the saturation values, and a resultant
reference signal is generated corresponding to the saturation
value. The correlation canceler is formed by a joint process
estimator 550 and a low pass filter 552 in the present
embodiment.

It should be understood that the scan values could be
chosen to provide higher or lower resolution than 117 scan
values. The scan values could also be non-uniformly spaced.

As illustrated in FIG. 18, the saturation equation module
532 accepts the saturation axis scan values as an input and
provides a ratio “r,” as an output. In comparison to the
general discussion of FIG. 7a-T7c, this ratio “r,” corresponds
to the plurality of scan value discussed above in general. The
saturation equation simply provides a known ratio “r” (red/
infrared) corresponding to the saturation value received as
an input.

The ratio “r,” is provided as an input to the reference
generator 534, as are the red and infrared sample packets.
The reference generator 534 multiplies either the red or
infrared samples by the ratio “r,” and subtracts the value
from the infrared or red samples, respectively. For instance,
in the present embodiment, the reference generator 534
multiplies the red samples by the ratio “r,,” and subtracts this
value from the infrared samples. The resulting values
become the output of the reference generator 534. This
operation is completed for each of the saturation scan values
(e.g., 117 possible values in the present embodiment).
Accordingly, the resultant data can be described as 117

10

15

20

25

45

50

55

60

65

44

reference signal vectors of 570 data points each, hereinafter
referred to as the reference signal vectors. This data can be
stored in an array or the like.

In other words, assuming that the red and infrared sample
packets represent the red S, (t) and infrared S, (1) measured
signals which have primary s(t) and secondary n(t) signal
portions, the output of the reference generator becomes the
secondary reference signal n'(t), which complies with the
signal model defined above, as follows:

W)= ()~ S rec(l)

In the present embodiment, the reference signal vectors
and the infrared signal are provided as input to the DC
removal module 536 of the reference processor 530. The DC
removal module 536, like the DC removal modules 484, 486
in the statistics module 404, ascertains the DC value of the
first of the samples for the respective inputs (or mean of the
first several or all samples in a packet) and subtracts the
respective DC baseline from the sample values. The result-
ing sample values are subjected to a bandpass filter 538.

The bandpass filter 538 of the reference processor 530
performs the same type of filtering as the bandpass filters
488, 490 of the statistics module 404. Accordingly, each set
of 570 samples subjected to bandpass filtering results in 270
remaining samples. The resulting data at a first output 542 of
the bandpass filter 538 is one vector of 270 samples
(representing the filtered infrared signal in the present
embodiment). The resulting data at a second output 540 of
the bandpass filter 538, therefore, is 117 reference signal
vectors of 270 data points each, corresponding to each of the
saturation axis scan values provided to the saturation refer-
ence processor 530.

It should be understood that the red and infrared sample
packets may be switched in their use in the reference
processor 530. In addition, it should be understood that the
DC removal module 536 and the bandpass filter module 538
can be executed prior to input of the data to the reference
processor 530 because the calculations performed in the
reference processor are linear. This results in a significant
processing economy.

The outputs of the reference processor 530 provide first
and second inputs to a joint process estimator 550 of the type
described above with reference to FIG. 8. The first input to
the joint process estimator 550 is the 270-sample packet
representing the infrared signal in the present embodiment.
This signal contains primary and secondary signal portions.
The second input to the joint process estimator is the 117
reference signal vectors of 270 samples each.

The joint process estimator also receives a lambda input
543, a minimum error input 544 and a number of cells
configuration input 545. These parameters are well under-
stood in the art. The lambda parameter is often called the
“forgetting parameter” for a joint process estimator. The
lambda input 543 provides control for the rate of cancella-
tion for the joint process estimator. In the present
embodiment, lambda is set to a low value such as 0.8.
Because statistics of the signal are non-stationary, a low
value improves tracking. The minimum error input 544
provides an initialization parameter (conventionally known
as the “initialization value”) for the joint process estimator
550. In the present embodiment, the minimum error value is
1075, This initialization parameter prevents the joint process
estimator 500 from dividing by zero upon initial calcula-
tions. The number of cells input 545 to the joint process
estimator 550 configures the number of cells for the joint
process estimator. In the present embodiment, the number of
cells for the saturation transform operation 406 is six. As
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well understood in the art, for each sine wave, the joint
process estimator requires two cells. If there are two sine
waves in the 35 —250 beats/minute range, six cells allows for
the two heart beat sine waves and one noise sine wave.

The joint process estimator 350 subjects the first input
vector on the first input 542 to a correlation cancellation
based upon cach of the plurality of reference signal vectors
provided in the second input 540 to the correlation canceler
531 (all 117 reference vectors in sequence in the present
embodiment). The correlation cancellation results in a single
output vector for each of the 117 reference vectors. Each
output vector represents the information that the first input
vector and the corresponding reference signal vector do not
have in common. The resulting output vectors are provided
as an output to the joint process estimator, and subjected to
the low pass filter module 552. In the present embodiment,
the low pass filter 552 comprises a FIR filter with 25 taps and
with a corner frequency of 10 Hz with the sampling fre-
quency of 62.5 Hz (i.e., at the decimation frequency).

The joint process estimator 550 of the present embodi-
ment has a settling time of 150 data points. Therefore, the
last 120 data points from each 270 point output vector are
used for further processing. In the present embodiment, the
output vectors are further processed together as a whole, and
are divided into a plurality of bins of equal number of data
points. As depicted in FIG. 18, the output vectors are
provided to a master power curve module 554 and to a
Divide into five Equal Bins module 556. The Divide into
Five Equal Bins module 556 divides each of the output
vectors into five bins of equal number of data points (e.g.,
with 120 data points per vector, each bin has 24 data points).
Each bin is then provided to the Bin Power Curves module
558.

The Master Power Curve module 554 performs a satura-
tion transform as follows: for each output vector, the sum of
the squares of the data points is ascertained. This provides a
sum of squares value corresponding to each output vector
(each output vector corresponding to one of the saturation
scan values). These values provide the basis for a master
power curve 555, as further represented in FIG. 22. The
horizontal axis of the power curve represents the saturation
axis scan values and the vertical axis represents the sum of
squares value (or output energy) for each output vector. In
other words, as depicted in FIG. 22, each of the sum of
squares could be plotted with the magnitude of the sum of
squares value plotted on the vertical “energy output” axis at
the point on the horizontal axis of the corresponding satu-
ration scan value which generated that output vector. This
results in a master power curve 558, an example of which is
depicted in FIG. 22. This provides a saturation transform in
which the spectral content of the attenuated energy is
examined by looking at every possible saturation value and
examining the output value for the assumed saturation value.
As will be understood, where the first and second inputs to
the correlation canceler 531 are mostly correlated, the sum
of squares for the corresponding output vector of the cor-
relation canceler 531 will be very low. Conversely, where
the correlation between the first and second inputs to the
correlation canceler 531 are not significantly correlated, the
sum of squares of the output vector will be high.
Accordingly, where the spectral content of the reference
signal and the first input to the correlation canceler are made
up mostly of physiological (e.g., movement of venous blood
due to respiration) and non-physiological (e.g., motion
induced) noise, the output energy will be low. Where the
spectral content of the reference signal and the first input to
the correlation canceler are not correlated, the output energy
will be much higher.
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A corresponding transform is completed by the Bin Power
Curves module 558, except a saturation transform power
curve is generated for each bin. The resulting power curves
are provided as the outputs of the saturation transform
module 406.

In general, in accordance with the signal model of the
present invention, there will be two peaks in the power
curves, as depicted in FIG. 22. One peak corresponds to the
arterial oxygen saturation of the blood, and one peak cor-
responds to the venous oxygen concentration of the blood.
With reference to the signal model of the present invention,
the peak corresponding to the highest saturation value (not
necessarily the peak with the greatest magnitude) corre-
sponds to the proportionality coefficient r,. In other words,
the proportionality coefficient r, corresponds to the red/
infrared ratio which will be measured for the arterial satu-
ration. Similarly, peak that corresponds to the lowest satu-
ration value (not necessarily the peak with the lowest
magnitude) will generally correspond to the venous oxygen
saturation, which corresponds to the proportionality coeffi-
cient r, in the signal model of the present invention.
Therefore, the proportionality coefficient r, will be a red/
infrared ratio corresponding to the venous oxygen satura-
tion.

In order to obtain arterial oxygen saturation, the peak in
the power curves corresponding to the highest saturation
value could be selected. However, to improve confidence in
the value, further processing is completed. FIG. 19 illus-
trates the operation of the saturation calculation module 408
based upon the output of the saturation transform module
406 and the output of the statistics module 404. As depicted
in FIG. 19, the bin power curves and the bin statistics are
provided to the saturation calculation module 408. In the
present embodiment, the master power curves are not pro-
vided to the saturation module 408 but can be displayed for
a visual check on system operation. The bin statistics contain
the red and infrared RMS values, the seed saturation value,
and a value representing the cross-correlation between the
red and infrared signals from the statistics module 404.

The saturation calculation module 408 first determines a
plurality of bin attributes as represented by the Compute Bin
Attributes module 560. The Compute Bin Attributes module
560 collects a data bin from the information from the bin
power curves and the information from the bin statistics. In
the present embodiment, this operation involves placing the
saturation value of the peak from each power curve corre-
sponding to the highest saturation value in the data bin. In
the present embodiment, the selection of the highest peak is
performed by first computing the first derivative of the
power curve in question by convolving the power curve with
a smoothing differentiator filter function. In the present
embodiment, the smoothing differentiator filter function
(using a FIR filter) has the following coefficients:

0.014964670230367

0.098294046682706

0.204468276324813

2.717182664241813

5.704485606695227

0.000000000000000

-5.704482606695227

-2.717182664241813

-0.204468276324813

-0.098294046682706

-0.014964670230367
This filter performs the differentiation and smoothing. Next,
each point in the original power curve in question is evalu-
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ated and determined to be a possible peak if the following
conditions are met: (1) the point is at least 2% of the
maximum value in the power curve; (2) the value of the first
derivative changes from greater than zero to less than or
equal to zero. For each point that is found to be a possible
peak, the neighboring points are examined and the largest of
the three points is considered to be the true peak.

The peak width for these selected peaks is also calculated.
The peak width of a power curve in question is computed by
summing all the points in the power curve and subtracting
the product of the minimum value in the power curve and the
number of points in the power curve. In the present
embodiment, the peak width calculation is applied to each of
the bin power curves. The maximum value is selected as the
peak width.

In addition, the infrared RMS value from the entire
snapshot, the red RMS value, the seed saturation value for
each bin, and the cross correlation between the red and
infrared signals from the statistics module 404 are also
placed in the data bin. The attributes are then used to
determine whether the data bin consists of acceptable data,
as represented in a Bin Qualifying Logic module 562.

If the correlation between the red and infrared signals is
too low, the bin is discarded. If the saturation value of the
selected peak for a given bin is lower than the seed satura-
tion for the same bin, the peak is replaced with the seed
saturation value. If either red or infrared RMS value is below
a very small threshold, the bins are all discarded, and no
saturation value is provided, because the measured signals
are considered to be too small to obtain meaningful data. If
no bins contain acceptable data, the exception handling
module 563 provides a message to the display 336 that the
data is erroneous.

If some bins qualify, those bins that qualify as having
acceptable data are selected, and those that do not qualify are
replaced with the average of the bins that are accepted. Each
bin is given a time stamp in order to maintain the time
sequence. A voter operation 565 examines each of the bins
and selects the three highest saturation values. These values
are forwarded to a clip and smooth operation 566.

The clip and smooth operation 566 basically performs
averaging with a low pass filter. The low pass filter provides
adjustable smoothing as selected by a Select Smoothing
Filter module 568. The Select Smoothing Filter module 568
performs its operation based upon a confidence determina-
tion performed by a High Confidence Test module 570. The
high confidence test is an examination of the peak width for
the bin power curves. The width of the peaks provides some
indication of motion by the patient—wider peaks indicating
motion. Therefore, if the peaks are wide, the smoothing filter
is slowed down. If peaks are narrow, the smoothing filter
speed is increased. Accordingly, the smoothing filter 566 is
adjusted based on the confidence level. The output of the clip
and smooth module 566 provides the oxygen saturation
values in accordance with the present invention.

In the presently preferred embodiment, the clip and
smooth filter 566 takes each new saturation value and
compares it to the current saturation value. If the magnitude
of the difference is less than 16 (percent oxygen saturation)
then the value is pass. Otherwise, if the new saturation value
is less than the filtered saturation value, the new saturation
value is changed to 16 less than the filtered saturation value.
If the new saturation value is greater than the filtered
saturation value, then the new saturation value is changed to
16 more than the filtered saturation value.
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During high confidence (no motion), the smoothing filter
is a simple one-pole or exponential smoothing filter which is
computed as follows:

y(#)=0.6*x(n)+0.4*y(n-1)

where x(n) is the clipped new saturation value, and y(n) is
the filtered saturation value.

During motion condition, a three-pole IIR (infinite
impulse response) filter is used. Its characteristics are con-
trolled by three time constants t,, t,, and t, with values of
0.985, 0.900, and 0.94 respectively. The coefficients for a
direct form I, TIR filter are computed from these time
constants using the following relationships:

,=0

@ =tH{(ic) (i)

ay=(-tp) )+ (1) (0,)
as=(t,)"(e)(t.)
bo=1=t,= (1) (4 () ()

b, =2(t,)(2)(t,~1)

by=(t) ()51 (1)~ () (o) o)1)

FIGS. 20 and 21 illustrate the pulse rate module 410 (FIG.
14) in greater detail. As illustrated in FIG. 20, the heart rate
module 410 has a transient removal and bandpass filter
module 578, a motion artifact suppression module 580, a
saturation equation module 582, a motion status module
584, first and second spectral estimation modules 586, 588,
a spectrum analysis module 590, a slew rate limiting module
592, an output filter 594, and an output filter coefficient
module 596.

As further depicted in FIG. 20, the heart rate module 410
accepts the infrared and red 570-sample snapshots from the
output of the decimation module 402. The heart rate module
410 further accepts the saturation value which is output from
the saturation calculation module 408. In addition, the
maximum peak width as calculated by the confidence test
module 570 (same as peak width calculation described
above) is also provided as an input to the heart rate module
410. The infrared and red sample packets, the saturation
value and the output of the motion status module 584 are
provided to the motion artifact suppression module 580.

The average peak width value provides an input to a
motion status module 584. In the present embodiment, if the
peaks are wide, this is taken as an indication of motion. If
motion is not detected, spectral estimation on the signals is
carried out directly without motion artifact suppression.

In the case of motion, motion artifacts are suppressed
using the motion artifact suppression module 580. The
motion artifact suppression module 580 is nearly identical to
the saturation transform module 406. The motion artifact
suppression module 580 provides an output which connects
as an input to the second spectral estimation module 588.
The first and second spectral estimation modules 586, 588
have outputs which provide inputs to the spectrum analysis
module 590. The spectrum analysis module 590 also
receives an input which is the output of the motion status
module 584. The output of the spectrum analysis module
590 is the initial heart rate determination of the heart rate
module 410 and is provided as input to the slew rate limiting
module 592. The slew rate limiting module 592 connects to
the output filter 594. The output filter 594 also receives an
input from the output filter coefficient module 596. The
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output filter 594 provides the filtered heart rate for the
display 336 (FIG. 11).

In the case of no motion, one of the signals (the infrared
signal in the present embodiment) is subjected to DC
removal and bandpass filtering as represented in the DC
removal and bandpass filter module 578. The DC removal
and bandpass filter module 578 provide the same filtering as
the DC removal and bandpass filter modules 536, 3538.
During no motion conditions, the filtered infrared signal is
provided to the first spectral estimation module 586.

In the present embodiment, the spectral estimation com-
prises a Chirp Z transform that provides a frequency spec-
trum of heart rate information. The Chirp Z transform is used
rather than a conventional Fourier Transform because a
frequency range for the desired output can be designated in
a Chirp Z transform. Accordingly, in the present
embodiment, a frequency spectrum of the heart rate is
provided between 30 and 250 beats/minute. In the present
embodiment, the frequency spectrum is provided to a spec-
trum analysis module 590 which selects the first harmonic
from the spectrum as the pulse rate. Usually, the first
harmonic is the peak in the frequency spectrum that has the
greatest magnitude and represents the pulse rate. However,
in certain conditions, the second or third harmonic can
exhibit the greater magnitude. With this understanding, in
order to select the first harmonic, the first peak that has an
amplitude of at least Yaoth of the largest peak in the spectrum
is selected). This minimizes the possibility of selecting as
the heart rate a peak in the Chirp Z transform caused by
noise.

In the case of motion, a motion artifact suppression is
completed on the snapshot with the motion artifact suppres-
sion module 580. The motion artifact suppression module
580 is depicted in greater detail in FIG. 21. As can be seen
in FIG. 21, the motion artifact suppression module 580 is
nearly identical to the saturation transform module 406
(FIG. 18). Accordingly, the motion artifact suppression
module has a motion artifact reference processor 570 and a
motion artifact correlation canceler 571.

The motion artifact reference processor 570 is the same as
the reference processor 530 of the saturation transform
module 406. However, the reference processor 570 utilizes
the saturation value from the saturation module 408, rather
than completing an entire saturation transform with the 117
saturation scan values. The reference processor 570,
therefore, has a saturation equation module 581, a reference
generator 582, a DC removal module 583, and a bandpass
filter module 585. These modules are the same as corre-
sponding modules in the saturation transform reference
processor 530. In the present embodiment, the saturation
equation module 581 receives the arterial saturation value
from the saturation calculation module 408 rather than doing
a saturation axis scan as in the saturation transform module
406. This is because the arterial saturation has been selected,
and there is no need to perform an axis scan. Accordingly,
the output of the saturation equation module 581 corre-
sponds to the proportionality constant r, (i.e., the expected
red to infrared ratio for the arterial saturation value).
Otherwise, the reference processor 570 performs the same
function as the reference processor 530 of the saturation
transform module 406.

The motion artifact correlation canceler 571 is also simi-
lar to the saturation transform correlation canceler 531 (FIG.
18). However, the motion artifact suppression correlation
canceler 571 uses a slightly different motion artifact joint
process estimator 572. Accordingly, the motion artifact
suppression correlation canceler $71 has a joint process
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estimator 572 and a low-pass filter 573. The motion artifact
joint process estimator 572 differs from the saturation trans-
form joint process estimator 550 in that there are a different
number of cells (between 6 and 10 in the present
embodiment), as selected by the Number of Cells input 574,
in that the forgetting parameter differs (0.98 in the present
embodiment), and in that the time delay due to adaptation
differs. The low-pass filter 573 is the same as the low pass
filter 552 of the saturation transform correlation canceler
531.

Because only one saturation value is provided to the
reference processor, only one output vector of 270 samples
results at the output of the motion artifact suppression
correlation canceler 371 for each input packet of 570
samples. In the present embodiment, where the infrared
wavelength is provided as a first input to the correlation
canceler, the output of the correlation canceler 571 provides
a clean infrared waveform. It should be understood that, as
described above, the infrared and red wavelength signals
could be switched such that a clean red waveform is pro-
vided at the output of the motion artifact suppression cor-
relation canceler 571. The output of the correlation canceler
571 is a clean waveform because the actual saturation value
of the patient is known which allows the reference processor
570 to generate a noise reference for inputting to the
correlation canceler 571 as the reference signal. The clean
waveform at the output of the motion artifact suppression
module 580 is a clean plethysmograph waveform which can
be forwarded to the display 336.

As described above, an alternative joint process estimator
uses the QRD least squares lattice approach (FIG. 84, 9a and
104). Accordingly, the joint process estimator 573 (as well
as the joint process estimator 550) could be replaced with a
joint process estimator executing the QRD least squares
lattice operation.

FIG. 21a depicts an alternative embodiment of the motion
artifact suppression module with a joint process estimator
572a replacing the joint process estimator 572. The joint
process estimator 5724 comprises a QRD least squares
lattice system as in FIG. 10a. In accordance with this
embodiment, different initialization parameters are used as
necessary for the QRD algorithm.

The initialization parameters are referenced in FIG. 214 as
“Number of Cells,” “Lambda,” “MinSumErr,” “Gamslnit,”
and “SumErrInit.” Number of Cells and Lambda correspond
to like parameters in the joint process estimator 572. Gam-
sInit corresponds to the y initialization variable for all stages
except the zero order stage, which as set forth in the QRD
equations above is initialized to ‘1°. SummErrInit provides
the 0 initialization parameter referenced above in the QRD
equations. In order to avoid overflow, the larger of the actual
calculated denominator in each division in the QRD equa-
tions and MinSumkErr is used. In the present embodiment,
the preferred initialization parameters are as follows:

Number of Cells=6

Lambda=0.8

MinSumFErr=10"2°

Gamslnit=10~2

SumErrlnit=10"°,

The clean waveform output from the motion artifact
suppression module 580 also provides an input to the second
spectral estimation module 588. The second spectral esti-
mation module 588 performs the same Chirp Z transform as
the first spectral estimation module 586. In the case of no
motion, the output from the first spectral estimation module
586 is provided to the spectrum analysis module 586; in the
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case of motion, the output from the second spectral estima-
tion module 588 is provided to a spectrum analysis module
590. The spectrum analysis module 590 examines the fre-
quency spectrum from the appropriate spectral estimation
module to determine the pulse rate. In the case of motion, the
spectrum analysis module 590 selects the peak in the spec-
trum with the highest amplitude, because the motion artifact
suppression module 580 attenuates all other frequencies to a
value below the actual heart rate peak. In the case of no
motion, the spectrum analysis module selects the first har-
monic in the spectrum as the heart rate as described above.

The output of the spectrum analysis module 590 provides
the raw heart rate as an input to the slew rate limiting module
592, which provides an input to an output filter 594. In the
present embodiment, the slew rate limiting module 592
prevents changes greater that 20 beats/minute per 2 second
interval.

The output filter 594 comprises an exponential smoothing
filter similar to the exponential smoothing filter described
above with respect to the clip and smooth filter 566. The
output filter is controlled via an output filter coefficient
module 596. If motion is large, this filter is slowed down, if
there is little or no motion, this filter can sample much faster
and still maintain a clean value. The output from the output
filter 594 is the pulse of the patient, which is advantageously
provided to the display 336.

Alternative to Saturation Transform Module—Bank of Fil-
ters

An alternative to the saturation transform of the saturation
transform module 406 can be implemented with a bank of
filters as depicted in FIG. 23. As seen in FIG. 23, two banks
of filters, a first filter bank 600 and a second filter bank 602
are provided. The first filter bank 600 receives a first
measured signal S, (1) (the infrared signal samples in the
present embodiment) on a corresponding first filter bank
input 604, and the second filter bank 602 receives a second
measured signal S,,(t) (the red samples in the present
embodiment) on a corresponding second filter bank input
606. In a preferred embodiment, the first and second filter
banks utilize static recursive polyphase bandpass filters with
fixed center frequencies and corner frequencies. Recursive
polyphase filters are described in an article Harris, et. al.
“Digital Signal Processing With Efficient Polyphase Recur-
sive All-Pass filters” attached hereto as Appendix A.
However, adaptive implementations are also possible. In the
present implementation, the recursive polyphase bandpass
filter elements are each designed to include a specific center
frequency and bandwidth.

There are N filter elements in each filter bank. Each of the
filter elements in the first filter bank 600 have a matching
(i.e., same center frequency and bandwidth) filter element in
the second filter bank 602. The center frequencies and the
corner frequencies of N elements are each designed to
occupy N frequency ranges, 0to F,, F,-F,, F,-F,, F-F, ...
Fy_;—Fy as shown in FIG. 23.

It should be understood that the number of filter elements
can range from 1 to infinity. However, in the present
embodiment, there are approximately 120 separate filter
elements with center frequencies spread evenly across a
frequency range of 25 beats/minute—250 beats/minute.

The outputs of the filters contain information about the
primary and secondary signals for the first and second
measured signals (red and infrared in the present example)
at the specified frequencies. The outputs for each pair of
matching filters (one in the first filter bank 600 and one in the
second filter bank 602) are provided to saturation determi-
nation modules 610. FIG. 23 depicts only one saturation
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determination module 610 for ease of illustration. However,
a saturation determination module can be provided for each
matched pair of filter elements for parallel processing. Each
saturation determination module has a ratio module 616 and
a saturation equation module 618.

The ratio module 616 forms a ratio of the second output
to the first output. For instance, in the present example, a
ratio of each red RMS value to each corresponding infrared
RMS value (Red/IR) is completed in the ratio module 616.
The output of the ratio module 616 provides an input to the
saturation equation module 618 which references a corre-
sponding saturation value for the input ratio.

The output of the saturation equation modules 618 are
collected (as represented in the histogram module 620) for
each of the matched filter pairs. However, the data collected
is initially a function of frequency and saturation. In order to
form a saturation transform curve similar to the curve
depicted in FIG. 22, a histogram or the like is generated as
in FIG. 24. The horizontal axis represents the saturation
value, and the vertical axis represents a summation of the
number of points (outputs from the saturation equation
modules 618) collected at each saturation value. In other
words, if the output of the saturation equation module 618
for ten different matched filter pairs indicates a saturation
value of 98%, then a point in the histogram of FIG. 24 would
reflect a value of 10 at 98% saturation. This results in a curve
similar to the saturation transform curve of FIG. 22. This
operation is completed in the histogram module 620.

The results of the histogram provide a power curve
similar to the power curve of FIG. 22. Accordingly, the
arterial saturation can be calculated from the histogram by
selecting the peak (greatest number of occurrences in the
area of interest) corresponding to the highest saturation
value (e.g., the peak ‘c’ in Figure peaks corresponding to the
highest saturation value peak. Similarly, the venous or
background saturation can be determined from the histo-
gram by selecting the peak corresponding to the lowest
saturation value (¢.g., the peak ‘d’ in FIG. 24), in 2 manner
similar to the processing in the saturation calculation module
408.

It should be understood that as an alternative to the
histogram, the output saturation (not necessarily a peak in
the histogram) corresponding to the highest saturation value
could be sclected as the arterial saturation with the corre-
sponding ratio representing r,. Similarly, the output satura-
tion corresponding to the lowest saturation value could be
selected as the venous or background saturation with the
corresponding ratio representing r,. For example, in this
embodiment, the entry ‘a’ in the histogram of FIG. 24 would
be chosen as the arterial saturation and the entry in the
histogram ‘b’ with the lowest saturation value would be
chosen as the venous or background saturation.

Alternative Determination of Coefficients r, and r,,

As explained above, in accordance with the present
invention, primary and secondary signal portions, particu-
larly for pulse oximetry, can be modeled as follows:

S eq=sy+1y (red) (89)
Sir=5,+n, (infrared) (90)
S1=F,5, and ny=rn, 91)

Substituting Equation (91) into Equation (89) provides the
following:

Syed=rasyrrn (red) ©2)
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Note that S,_; and S, are used in the model of equations
(89)(92). This is because the discussion below is particu-
larly directed to blood oximetry. S,,, and S, correspond to
S, and S, in the preceding text, and the discussion that
follows could be generalized for any measure signal S; and
S,.

As explained above, determining r,, and r,, (which corre-
spond to arterial and venous blood oxygen saturation via a
saturation equation) can be accomplished using the satura-
tion transform described above doing a scan of many
possible coefficients. Another method to obtain r, and r,
based on red and infrared data is to look for r, and r, which
minimize the correlation between s, and n,, assuming s, is
at least somewhat (and preferably substantially) uncorre-
lated with n, (where k=1 or 2). These values can be found
by minimizing the following statistical calculation function
for k=2:

Correlation (52, 1) = )" 52(Se;s Sy T TS Stk Tas )
i

where i represents time.

It should be understood that other correlation functions
such as a normalized correlation could also be used.

Minimizing this quantity often provides a unique pair of
r, and r, if the noise component is uncorrelated to the desired
signal component. Minimizing this quantity can be accom-
plished by solving Equations (90) and (92) for s, and n,, and
finding the minimum of the correlation for possible values of
r, and r,. Solving for s, and n, provides the following:

(Sred] (Va rv](ffl
Sl N1 1 N

inverting the two-by-two matrix provides:
Thus,

(1) -= T
1 1) " ra-n\-1 n

(52] 1 (1 _rv](sred]
m) ra-r\-1 r, NSg

or:

L
(Sved = rvSir)
r

g =1y
1

Ta=Fy

$2 =

m = (=Sred +¥451R)

Preferably, the correlation of equation (93) is enhanced with
a user specified window function as follows:

4 C (930)
Correlation(s;, n) = Z WiS2(Sred; » SiR;» Tas To )2 (Sred; SiR;s Tas 1)
i1

The Blackman Window is the presently preferred embodi-
ment. It should be understood that there are many additional
functions which minimize the correlation between signal
and noise. The function above is simply one. Thus,

Correlation(s, i1p) =

93(b)
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-continued
N

Wi
[m(sredi - rvisl-)(_sredi - raSIRi)]
Vg = Hy

i=1

N N

.
—Z (Sred) ) Wi + (ra +rv)z SIR, Sred; Wi +

i=1 i=1

1

(e = r)?

-

5
(S1; )" Wi

In order to implement the minimization on a plurality of
discrete data points, the sum of the squares of the red sample
points, the sum of the squares of the infrared sample points,
and the sum of the product of the red times the infrared
sample points are first calculated (including the window
function, w,):

n
RR= " (Sg)'wi
i=1

(St Pwi

N
11=Z

N
IRR=)" (Sim)(Spe Wi
i=1

These values are used in the correlation equation (93b).
Thus, the correlation equation becomes an equation in terms
of two variables, r, and rv. To obtainr,, and 1,, an exhaustive
scan is executed for a good cross-section of possible values
for r, and r, (e.g., 2050 values each corresponding to
saturation values ranging from 30-105). The minimum of
the correlation function is then selected and the values of r,,
and r, which resulted in the minimum are chosen as r,, and
I,.

Once 1, and r, have been obtained, arterial oxygen satu-
ration and venous oxygen saturation can be determined by
provided r, and r, to a saturation equation, such as the
saturation equation 502 of the statistics module 404 which
provides an oxygen saturation value corresponding to the
ratios r, and r,.

In a further implementation to obtain r, and r,, the same
signal model set forth above is again used. In order to
determine r,, and r, in accordance with this implementation,
the energy in the signal s, is maximized under the constraint
that s, is uncorrelated with n,. Again, this implementation is
based upon minimizing the correlation between s and n and
on the signal model of the present invention where the signal
s relates to the arterial pulse and the signal n is the noise
(containing information on the venous blood, as well as
motion artifacts and other noise); r, is the ratio (RED/IR)
related to arterial saturation and r, is the ratio (RED/IR)
related to venous saturation. Accordingly, in this implemen-
tation of the present invention, r, and r, are determined such
that the energy of the signal s, is maximized where s, and
n, are uncorrelated. The energy of the signal s, is given by
the following equation:

1 N (94)
ENERGY(52) = ——— > (e = 551k

(ra_rv)Z‘ 1

N

1 N N (95)
= mz; (Sfed‘-)_zrvz (Sred‘-SIR‘-)H'%Z; (Tg,)
i p

i=
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-continued

1 ) (96)
= m[Rl -2nRip + 1y Ro]

where R; is the energy of the red signal, R, is the energy of
the infrared signal and R ; , is the correlation between the red
and infrared signals.

The correlation between s, and n, is given by

97

Correlation(s,, 1) =

N
1
) (Srtdi - r\’Sirj)(_Sredi + raSIRi)
=1

(ra _rv,) B

(r _r )2 [_Rl +(ra+rv)Rl,2 —eraRz]

As explained above, the constraint is that s, and n, (k=2
for the present example) are uncorrelated. This “decorrela-
tion constraint” is obtained by setting the correlation of
Equation (97) to zero as follows:

—Ry+(# ¥ )Ry -1 R,=0 98)

In other words, the goal is to maximize equation (94) under
the constraint of equation (98).

In order to obtain the goal, a cost function is defined (e.g.,
a Lagrangian optimization in the present embodiment) as
follows:
J(rgyryy ) = 99
1

(ra —ry)

> [Ry = 2rRip + FER: + =Ry + (ra + 1)R12 = raruRa)]

where u is the Lagrange multiplier. Finding the value of r,
r,, and u that solve the cost function can be accomplished
using a constrained optimization method such as described
in Luenberger, Linear & Nonlinear Programming, Addison-
Wesley, 2d Ed., 1984.

Along the same lines, if we assume that the red and
infrared signals S,_, and S, are non-static, the functions R ,
R, and R, defined above are time dependent. Accordingly,
with two equations, two unknowns can be obtained by
expressing the decorrelation constraint set forth in equation
(98) at two different times. The decorrelation constraint can
be expressed at two different times, t, and t,, as follows:

=Ry (t)+(r 1 )R 5(8) -7 o1 Ro(t1)=0

“Ry(+(r 1 )Ry o(t)-,7 Ro(tp)=0

(100)
(101)

Because equations (100) and (101) are non-linear in r,, and
r,, a change of variables allows the use of linear techniques
to solve these two equations. Accordingly, with x=r_+1,;
y=t,r, equations (100) and (101) become

Ryt )x-Ry(t)y=R, (t1)
Rix(L)x-Ry(6)y=Ry (t,)

These equation (102) and (103) can be solved for x and y.
Then, solving for r, and r, from the changes of variables
equations provides the following:

(102)

(103)

rv+1=x=>r§—xrv+y=0 (104)
r\/

Solving equation (104) results in two values for r,. In the
present embodiment, the r, value that results in x*-r,y>0 is
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selected. If both values of r, result in x*-r,y>0, the r, that
maximizes the energy of s, (Energy(s,)) at t, is selected. 1,
is then substituted into the equations above to obtain r,.
Alternatively r, can be found directly in the same manner 1,
was determined.

Alternative to Saturation Transform—Complex FFT

The blood oxygen saturation, pulse rate and a clean
plethysmographic waveform of a patient can also be
obtained using the signal model of the present invention
using a complex FFT, as explained further with reference to
FIGS. 25A-25C. In general, by utilizing the signal model of
equations (89)—(92) with two measured signals, each with a
first portion and a second portion, where the first portion
represents a desired portion of the signal and the second
portion represents the undesired portion of the signal, and
where the measured signals can be correlated with coeffi-
cientsr, and r,, a fast saturation transform on a discrete basis
can be used on the sample points from the output of the
decimation operation 402.

FIG. 25A corresponds generally to FIG. 14, with the fast
saturation transform replacing the previously described satu-
ration transform. In other words, the operations of FIG. 25A
can replace the operations of FIG. 14. As depicted in FIG.
25A, the fast saturation transform is represented in a fast
saturation transform/pulse rate calculation module 630. As
in FIG. 14, the outputs are arterial oxygen saturation, a clean
plethysmographic waveform, and pulse rate. FIGS. 25B and
25C illustrate additional detail regarding the fast saturation
transform/pulse rate calculation module 630. As depicted in
FIG. 25B, the fast saturation transform module 630 has
infrared log and red log modules 640, 642 to perform a log
normalization as in the infrared and red log modules 480,
482 of FIG. 17. Similarly, there are infrared DC removal and
red DC removal modules 644, 646. In addition, there are
infrared and red high-pass filter modules 643, 647, window
function modules 648, 640, complex FFT modules 652, 654,
select modules 653, 655, magnitude modules 656, 658,
threshold modules 660, 662, a point-by-point ratio module
670, a saturation equation module 672, and a select satura-
tion module 680. There are also phase modules 690, 692, a
phase difference module 694, and a phase threshold module
696. The output of the select saturation module 680 provides
the arterial saturation on an arterial saturation output line
682.

In this alternative embodiment, the snapshot for red and
infrared signals is 562 samples from the decimation module
402. The infrared DC removal module 644 and the red DC
removal module 646 are slightly different from the infrared
and red DC removal modules 484, 486 of FIG. 17. In the
infrared and red DC removal modules 644, 646 of FIG. 25B,
the mean of all 563 sample points for each respective
channel is calculated. This mean is then removed from each
individual sample point in the respective snapshot in order
to remove the baseline DC from each sample. The outputs of
the infrared and red DC removal modules 644, 646 provide
inputs to respective infrared high-pass filter module 645 and
red high-pass filter module 647.

The high-pass filter modules 645, 647 comprise FIR
filters with 51 taps for coefficients. Preferably, the high-pass
filters comprise Chebychev filters with a side-lobe level
parameter of 30 and a corner frequency of 0.5 Hz (i.e., 30
beats/minute). It will be understood that this filter could be
varied for performance. With 562 sample points entering the
high-pass filters, and with 51 taps for coefficients, there are
512 samples provided from these respective infrared and red
snapshots at the output of the high-pass filter modules. The
output of the high-pass filter modules provides an input to
the window function modules 648, 650 for each respective
channel.
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The window function modules 648, 650 perform a con-
ventional windowing function. A Kaiser windowing func-
tion is used in the present embodiment. The functions
throughout FIG. 25B maintain a point-by-point analysis. In
the present embodiment, the time bandwidth product for the
Kaiser window function is 7. The output of the window
function modules provides an input to the respective com-
plex Fast Fourier Transform (FFT) modules 652, 654.

The complex FFT modules 652, 654 perform complex
FFTs on respective infrared and red channels on the data
snapshots. The data from the complex FFTs is then analyzed
in two paths, once which examines the magnitude and one
which examines the phase from the complex FFT data
points. However, prior to further processing, the data is
provided to respective infrared and red select modules 653,
655 because the output of the FFT operation will provide
repetitive information from 0—% the sampling rate and from
Y the sampling rate to the sampling rate. The select modules
select only samples from 0-' the sampling rate (e.g.,
(-31.25 Hz in the present embodiment) and then select from
those samples to cover a frequency range of the heart rate
and one or more harmonics of the heart rate. In the present
embodiment, samples which fall in the frequency range of
20 beats per minute to 500 beats per minute are selected.
This value can be varied in order to obtain harmonics of the
heart rate as desired. Accordingly, the output of the select
modules results in less than 256 samples. In the present
embodiment, the sample points 2-68 of the outputs of the
FFTs are utilized for further processing.

In the first path of processing, the output from the select
modules 653, 635 are provided to respective infrared and red
magnitude modules 656, 658. The magnitude modules 656,
658 perform a magnitude function wherein the magnitude on
a point-by-point basis of the complex FFT points is selected
for each of the respective channels. The outputs of the
magnitude modules 656, 658 provide an input to infrared
and red threshold modules 660, 662.

The threshold modules 660, 662 examine the sample
points, on a point-by-point basis, to select those points
where the magnitude of an individual point is above a
particular threshold which is set at a percentage of the
maximum magnitude detected among all the remaining
points in the snapshots. In the present embodiment, the
percentage for the threshold operation is selected as 1% of
the maximum magnitude.

After thresholding, the data points are forwarded to a
point-by-point ratio module 670. The point-by-point ratio
module takes the red over infrared ratio of the values on a
point-by-point basis. However, a further test is performed to
qualify the points for which a ratio is taken. As seen in FIG.
25B, the sample points output from the select modules 653,
655 are also provided to infrared and red phase modules 690,
692. The phase modules 690, 692 select the phase value
from the complex FFT points. The output of the phase
modules 690, 692 is then presented to a phase difference
module 694.

The phase difference module 694 calculates the difference
in phase between the corresponding data points from the
phase modules 690, 692. If the magnitude of the phase
difference between any two corresponding points is less than
a particular threshold (e.g., 0.1 radians) in the present
embodiment), then the sample points qualify. If the phase of
two corresponding sample points is too far apart, then the
sample points are not used. The output of the phase threshold
module 696 provides an enable input to the RED/IR rate
module 670. Accordingly, in order for the ratio of a particu-
lar pair of sample points to be taken, the three tests are
executed:
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6. the red sample must pass the red threshold 660,

7. the infrared sample must pass the infrared threshold
662; and

8. the phase between the two points must be less than the
predefined threshold as determined in the phase thresh-
old 696.

For those sample points which qualify, a ratio is taken in
the ratio module 670. For those points which do not qualify,
the saturation is set to zero at the output of the saturation
equation 672.

The resulting ratios are provided to a saturation equation
module which is the same as the saturation equation mod-
ules 502, 520 in the statistics module 504. In other words,
the saturation equation module 672 accepts the ratio on a
point-by-point basis and provides as an output a correspond-
ing saturation value corresponding to the discrete ratio
points. The saturation points output from the saturation
equation module 672 provide a series of saturation points
which could be plotted as saturation with respect to fre-
quency. The frequency reference was entered into the points
at the complex FFT stage.

The arterial (and the venous) saturation can then be
selected, as represented in the select arterial saturation
module 680, in one of two methods according to the present
invention. According to one method, the arterial saturation
value can be selected simply as the point corresponding to
the largest saturation value for all points output from the
saturation equation module 672 for a packet. Alternatively,
a histogram similar to the histogram of FIG. 22 can be
generated in which the number of saturation values at
different frequencies (points) are summed to form a histo-
gram of the number of occurrences for each particular
saturation value. In either method, the arterial saturation can
be obtained and provided as an output to the select arterial
saturation module on the arterial saturation output line 682.
In order to obtain the venous saturation, the minimum
arterial saturation value, of points that exhibit non-zero
value, is selected rather than the maximum arterial saturation
value. The saturation can be provided to the display 336.

The fast saturation transform information can also be used
to provide the pulse rate and the clean plethysmographic
wave form as further illustrated in FIG. 25C. In order to
obtain the pulse rate and a clean plethysmographic wave
form, several additional functions are necessary. As seen in
FIG. 25C, the pulse rate and clean plethysmographic wave
form are determined using a window function module 700,
a spectrum analysis module 702 and an inverse window
function module 704.

As depicted in FIG. 25C, the input to the window function
module 700 is obtained from the output of the complex FFT
modules 652 or 654. In the present embodiment, only one
measured signal is necessary. Another input to the window
function module 700 is the arterial saturation obtained from
the output of the select arterial saturation module 680.

The window function module performs a windowing
function selected to pass those frequencies that significantly
correlate to the frequencies which exhibited saturation val-
ues very close to the arterial saturation value. In the present
embodiment, the following windowing function is selected:

SATan — SAT, 1S (105)
5

where SAT,, equals the saturation value corresponding to
each particular frequency for the sample points and SAT ,,
represents the arterial saturation as chosen at the output of
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the select arterial saturation module 680. This window
function is applied to the window function input represent-
ing the complex FFT of either the red or the infrared signal.
The output of the window function module 700 is a red or
infrared signal represented with a frequency spectrum as
determined by the FFT, with motion artifacts removed by the
windowing function. It should be understood that many
possible window functions can be provided. In addition,
with the window function described above, it should be
understood that using a higher power will provide more
Noise suppression.

In order to obtain pulse rate, the output points from the
window function module 700 are provided to a spectrum
analysis module 702. The spectrum analysis module 702 is
the same as the spectrum analysis module 590 of FIG. 20. In
other words, the spectrum analysis module 702 determines
the pulse rate by determining the first harmonic in the
frequency spectrum represented by the output points of the
windowing function 700. The output of spectrum analysis
module 702 is the pulse rate.

In order to obtain a clean plethysmographic waveform,
the output of the windowing function 700 is applied to an
inverse window function module 704. The inverse window
function module 704 completes an inverse of the Kaiser
window function of the window function module 648 or 650
of FIG. 25B. In other words, the inverse window function
704 does a point-by-point inverse of the Kaiser function for
points that are still defined. The output is a clean plethys-
mographic waveform.

Accordingly, by using a complex FFT and windowing
functions, the noise can be suppressed from the plethysmo-
graphic waveform in order to obtain the arterial saturation,
the pulse rate, and a clean plethysmographic waveform. It
should be understood that although the above description
relates to operations primarily in the frequency domain,
operations that obtain similar results could also be accom-
plished in the time domain.

Relation to Generalized Equations

The measurements described for pulse oximetry above are
now related back to the more generalized discussion above.
The signals (logarithm converted) transmitted through the
finger 310 at each wavelength ha and hb are:

$2a(8) = Snrear (1) = EpozpaChnozx (1) + Euppacipx™ (0 + (105a)
020X’ (D) + S aaChipX’ (D) + ma(D);
_ A A A A .
Saa(0) = €Hp02,0aC1po2*" (1) + EHpAaCHpA" (1) + Mag(D); (105b)
Sao (D) = 810 (0) + maal1); (105¢)
Sx6(0) = Strec2 (1) = Emo20CHpo2x (1) + Epancipx™ (0 + (106a)
02w Cloox’ (1) + Emp st (0) + iy (1)
Ky N A A A LA
(1) = SHpO26CHpo2 X" (1) + St b CpX " (1) + Rap(D) (106b)
Sap (D) = s1p(0) + map (D) (106¢)

The variables above are best understood as correlated to
FIG. 6c as follows: assume the layer in FIG. 6¢ containing
A, and A, represents venous blood in the test medium, with
A, representing deoxygenated hemoglobin (Hb) and A,
representing oxygenated hemoglobin (HBO2) in the venous
blood. Similarly, assume that the layer in FIG. 6¢ containing
A and A, represents arterial blood in the test medium, with
Aj representing deoxygenated hemoglobin (Hb) and A
representing oxygenated hemoglobin (HBO2) in the arterial
blood. Accordingly, c"HbO2 represents the concentration of
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oxygenated hemoglobin in the venous blood, ¢"Hb repre-
sents the concentration of deoxygenated hemoglobin in the
venous blood, x" represents the thickness of the venous
blood (e.g., the thickness the layer containing A5 and A,).
Similarly, c*HbO2 represents the concentration of oxygen-
ated hemoglobin in the arterial blood, ¢*Hb represents the
concentration of deoxygenated hemoglobin in the arterial
blood, and x* represents the thickness of the arterial blood
(c.g., the thickness of the layer containing A and A,)

The wavelengths chosen are typically one in the visible
red range, 1.¢., Aa, and one in the infrared range, i.c., Ab.
Typical wavelength values chosen are »a=660 nm and
2b=910 nm. In accordance with the constant saturation
method, it is assumed that c*,,,,, (1)/c* ,,,()=constant, and
¢ mpos(D)/e” g(t)=constant,. The oxygen saturation of arte-
rial and venous blood changes slowly, if at all, with respect
to the sample rate, making this a valid assumption. The
proportionality coefficients for equations (105) and (106)
can then be written as:

Emo22a Chipop (D + Epnra Crpx(D) (107)
ALK n - 2 *

EHp02,0b CpippaX(D) + Enp vy CrpX(D)
SnalD=r(D5.6(0) (1082)
14,07t () (109)
el D=1 (Oms(0) (108b)
$1a0=1,(0525(0) (109b)

In pulse oximetry, it is typically the case that both equations
(108) and (109) can be satisfied simultaneously.

Multiplying equation (106) by r,(t) and then subtracting
equation (106) from equation (105), a non-zero secondary
reference signal n'(t) is determined by:

#(0)=S,4()-7,(0(0) (110)
=€rrp20aC" 1502%" (D+€ripnac 1p® (4 q(6)
—t Ol emponpnec o Ot puct ik’ (O+m4(0)] (111a)

Multiplying equation (106) by r,(t) and then subtracting
equation (106) from equation (105), a non-zero primary
reference signal s'(t) is determined by:

5'(1) = Sia () = 1, (DS (D) (110b)

= 53alt) = 1y (D52 (1) (111k)

The constant saturation assumption does not cause the
venous contribution to the absorption to be canceled along
with the primary signal portions s, (t) and s,,(t). Thus,
frequencies associated with both the low frequency modu-
lated absorption due to venous absorption when the patient
is still and the modulated absorption due to venous absorp-
tion when the patient is moving are represented in the
secondary reference signal n'(t). Thus, the correlation can-
celer or other methods described above remove or derive
both erratically modulated absorption due to venous blood in
the finger under motion and the constant low frequency
cyclic absorption of venous blood.

To illustrate the operation of the oximeter of FIG. 11 to
obtain clean waveform, FIGS. 26 and 27 depict signals
measured for input to a reference processor of the present
invention which employs the constant saturation method,
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ie., the signals S, (t)=S,,.At) and S,,()=S,x(t). A first
segment 26a and 27a of each of the signals is relatively
undisturbed by motion artifact, i.c., the patient did not move
substantially during the time period in which these segments
were measured. These segments 26a and 27a are thus
generally representative of the primary plethysmographic
waveform at each of the measured wavelengths. A second
segment 260 and 27b of each of the signals is affected by
motion artifact, i.e., the patient did move during the time
period in which these segments were measured. Each of
these segments 265 and 27b shows large motion induced
excursions in the measured signal. A third segment 26¢ and
27¢ of cach of the signals is again relatively unaffected by
motion artifact and is thus generally representative of the
primary plethysmographic waveform at each of the mea-
sured wavelengths.

FIG. 28 shows the secondary reference signal n'(t)=n,,,
(t)-r,n, (1), as determined by a reference processor of the
present invention. Again, the secondary reference signal n'(t)
is correlated to the secondary signal portions n,, and n,,.
Thus, a first segment 28a of the secondary reference signal
n'(t) is generally flat, corresponding to the fact that there is
very little motion induced noise in the first segments 26 and
27a of each signal. A second segment 28b of the secondary
reference signal n'(t) exhibits large excursions, correspond-
ing to the large motion induced excursions in each of the
measured signals. A third segment 28¢ of the noise reference
signal n'(t) is generally flat, again corresponding to the lack
of motion artifact in the third segments 26¢ and 27¢ of each
measured signal.

It should also be understood that a reference processor
could be utilized in order to obtain the primary reference
signal s'(t)=s, -1.s,,(t). The primary reference signal s'(t)
would be generally indicative of the plethysmograph wave-
form.

FIGS. 29 and 30 show the approximations s"; (t) and
s",(t) to the primary signals s, ,(t) and s, ,(t) as estimated by
a correlation canceler using a secondary reference signal
n'(t). Note that the scale of FIGS. 26 through 30 is not the
same for each figure to better illustrate changes in each
signal. FIGS. 29 and 30 illustrate the effect of correlation
cancellation using the secondary reference signal n'(t) as
determined by the reference processor. Segments 295 and
30b are not dominated by motion induced noise as were
segments 26b and 27b of the measured signals. Additionally,
segments 294, 304, 29¢, and 30c have not been substantially
changed from the measured signal segments 264, 274, 26¢,
and 27c where there was no motion induced noise.

It should be understood that approximation n", (t) and
n",,(1) to the secondary signals n, (t) and n, (1) as estimated
by a correlation canceler using a primary reference signal
s'(t) can also be determined in accordance with the present
invention.

Method for Estimating Primary and Secondary
Signal Portions of Measures Signals in a Pulse
Oximeter

Implementing the various embodiments of the correlation
canceler described above in software is relatively straight-
forward given the equations set forth above, and the detailed
description above. However, a copy of a computer program
subroutine, written in the C programming language, which
calculates a primary reference s'(t) using the constant satu-
ration method and, using a joint process estimator 572 which
implements a joint process estimator using the equations
(54)(64) is set forth in Appendix B. This joint process
estimator estimates a good approximation to the primary
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signal portions of two measured signals, each having a
primary portion which is correlated to the primary reference
signal s'(t) and a secondary portion which is correlated to the
secondary reference signal n'(t). This subroutine is another
way to implement the steps illustrated in the flowchart of
FIG. 9 for a monitor particularly adapted for pulse oximetry.
The two signals are measured at two different wavelengths
)a and Ab, where Aa is typically in the visible region and Ab
is typically in the infrared region. For example, in one
embodiment of the present invention, tailored specifically to
perform pulse oximetry using the constant saturation
method, Aa=660 nm and Ab=940 nm.

The correspondence of the program variables to the
variables defined in equations (54)—(64) in the discussion of
the joint process estimator is as follows:

A, (H)=nc[m].Delta

Iy, ()=nc[m] fref

I, ,.(t)=nc[m].bref

f,(O=nc[m]ferr

b,,(t)=nc[m].berr

S, (O=nc[ m] Fswsqr

B,,.(t)=nc[m].Bswsqr

¥,-(0=nc[m].Gamma

Pmra()=nc[m].Roh_a

pm;}\b(t)=nc[m].Roh7b

emara()=nc[m]err_a

eap()=nc[m]err_b

K, aa(D)=nc[m] K_a

K,p(D=nc[m].K_b

A first portion of the program performs the initialization
of the registers 90, 92, 96, and 98 and intermediate variable
values as in the “INITIALIZED CORRELATION CAN-
CELER?” action block 120. A second portion of the program
performs the time updates of the delay element variables 110
with the value at the input of each delay element variable
110 is stored in the delay element variable 110 as in the
“TIME UPDATE OF LEFT [Z™'] ELEMENTS” action
block 130. The calculation of saturation is performed in a
separate module. Various methods for calculation of the
oxygen saturation are known to those skilled in the art. One
such calculation is described in the articles by G. A. Mook,
¢t al, and Michael R. Neuman cited above. Once the
concentration of oxygenated hemoglobin and deoxygenated
hemoglobin are determined, the value of the saturation is
determined similarly to equations (72) through (79) wherein
measurements at times t; and t, are made at different, yet
proximate times over which the saturation is relatively
constant. For pulse oximetry, the average saturation at time
t=(t,+1,)/2 is then determined by:

Chno®)

) (1124)
Chpo (D + Chip 0

Sa[anzrial ([)

_ Etbra = Etp b (ASia [ ASwp) (112b)
€npaa — SHpoz0a —( EnpAb — Epo2ap ) (AS1a [ASyp)
Chion @
Satyon§) = 20 s
Chipo2(1) + Cy (1)
_ Etbaa — EHpap (Amyg [ Amy) (113b)

€1 — EHp20a —( €HBAL — EHp022 N(Ag [ Amyp)

A third portion of the subroutine calculates the primary
reference or secondary reference, as in the “CALCULATE
PRIMARY OR SECONDARY REFERENCE (s/(t) or n'(t))
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FOR TWO MEASURED SIGNAL SAMPLES” action
block 140 for the signals S, (t) and S, ,(t) using the pro-
portionality constants r,(t) and r(t) determined by the
constant saturation method as in equation (3). The saturation
is calculated in a separate subroutine and a value of r,(t) or
r(t) is imported to the present subroutine for estimating
either the primary portions s, (t) and s, (1) or the secondary
portions n,_(t) and n, (t) of the composite measured signals
Sy(1) and S;, ().

A fourth portion of the program performs Z-stage update
as in the “ZERO STAGE UPDATE” action block 150 where
the Z-stage forward prediction error F(t) and Z-stage back-
ward prediction error by(t) are set equal to the value of the
reference signal n'(t) or s\(t) just calculated. Additionally
zero-stage values of intermediate variables 3, and Bo(t)(nc
[m].Fswsqr and nc[m].Bswsqr in the program) are calcu-
lated for use in setting registers 90, 92, 96, and 98 values in
the least-squares lattice predictor 70 in the regression filters
804 and 800.

A fifth portion of the program is an iterative loop wherein
the loop counter, M, is reset to zero with a maximum of
m=NC__CELLS, as in the “m=0" action block 160 in FIG.
9. NC_CELLS is a predetermined maximum value of
iterations for the loop. A typical value for NC__CELLS is
between 6 and 10, for example. The conditions of the loop
are set such that the loop iterates a minimum of five times
and continues to iterate until a test for conversion is met or
m-NC__CELLS. The test for conversion is whether or not
the sum of the weighted sum of four prediction errors plus
the weighted sum of backward prediction errors is less than
a small number, typically 0.00001 (i.e., S,,()+pm(t)
<0.00001).

Assixth portion of the program calculates the forward and
backward reflection coefficient T, (t) and T, ,(t) register 90
and 92 values (nc[m].fref and ne[m].bref in the program) as
in the “ORDER UPDATE m"-STAGE OF LSL-
PREDICTOR” action block 170. Then forward and back-
ward prediction errors f,(t) and b,,(t) (nc[m].ferr and nc{m]
.berr in the program) are calculated. Additionally,
intermediate variables I (1), fm(t), and y(t) (nc[m]-Fswsqr,
ne[m].Bswsqr, nd{m]. gamma in the program) are calcu-
lated. The first cycle of the loop uses the value for nc[0]
Fswsqr and nc[0].Bswsqr calculated in the ZERO STAGE
UPDATE portion of the program.

A seventh portion of the program, still within the loop
begun in the fifth portion of the program, calculates the
regression coefficient register 96 and 98 values x, , ,(t) and
K, 5(D) (ac[m] K aandndm].K_b inthe program) in both
regression filters, as in the “ORDER UPDATE m” STAGE
OF REGRESSION FILTER(S)” action block 180. Interme-
diate error signals and variables ¢, 5 (1), €,,25(1) Prralt)s
and p,,,;4(t) (nc[m]err_a and nm].err b, ncm]roh_a,
and ne[m].roh_b in the subroutine) are also calculated.

The loop iterates until the test for convergence is passed.
The test for convergence of the joint process estimator is
performed each time the loop iterates analogously to the
“DONE” action block 190. If the sum of the weighted sums
of the forward and backward prediction errors S,,,(t)+pm(t)
is less than or equal to 0.00001, the loop terminates.
Otherwise, sixth and seventh portions of the program repeat.

The output of the present subroutine is a good approxi-
mation to the primary signals s", (t) and s",,(t) or the
secondary signals n", (t) and n", (t) for the set of samples
S,.(t) and S, (1) input to the program. After approximations
to the primary signal portions or the secondary signals
portions of many sets of measured signal samples are
estimated by the joint process estimator, a compilation of the

10

15

20

25

30

35

40

45

50

55

60

65

64

outputs provides waves which are good approximations to
the plethysmographic wave or motion artifact at each
wavelength, ha and Ab.

It should be understood that the subroutine of Appendix B
is merely one embodiment which implements the equations
(54)(64). Although implementation of the normalized and
QRD-LSL equations is also straightforward, a subroutine for
the normalized equations is attached as Appendix C, and a
subroutine for the QRD-LSL algorithm is attached as
Appendix D.

While one embodiment of a physiological monitor incor-
porating a processor of the present invention for determining
a reference signal for use in a correlation canceler, such as
an adaptive noise canceler, to remove or derive primary and
secondary components from a physiological measurement
has been described in the form of a pulse oximeter, it will be
obvious to one skilled in the art that other types of physi-
ological monitors may also employ the above described
techniques.

Furthermore, the signal processing techniques described
in the present invention may be used to compute the arterial
and venous blood oxygen saturations of a physiological
system on a continuous or nearly continuous time basis.
These calculations may be performed, regardless of whether
or not the physiological system undergoes voluntary motion.

Furthermore, it will be understood that transformations of
measured signals other than logarithmic conversion and
determination of a proportionality factor which allows
removal or derivation of the primary or secondary signal
portions for determination of a reference signal are possible.
Additionally, although the proportionality factor r has been
described herein as a ratio of a portion of a first signal to a
portion of a second signal, a similar proportionality constant
determined as a ratio of a portion of a second signal to a
portion of a first signal could equally well be utilized in the
processor of the present invention. In the latter case, a
secondary reference signal would generally resemble n'(t)=
Dy ()=, (1).

Furthermore, it will be understood that correlation can-
cellation techniques other than joint process estimation may
be used together with the reference signals of the present
invention. These may include but are not limited to least
mean square algorithms, wavelet transforms, spectral esti-
mation techniques, neural networks, Weiner and Kalman
filters among others.

One skilled in the art will realize that many different types
of physiological monitors may employ the teachings of the
present invention. Other types of physiological monitors
include, but are in not limited to, electro cardiographs, blood
pressure monitors, blood constituent monitors (other than
oxygen saturation) monitors, capnographs, heart rate
monitors, respiration monitors, or depth of anesthesia moni-
tors. Additionally, monitors which measure the pressure and
quantity of a substance within the body such as a
breathalizer, a drug monitor, a cholesterol monitor, a glucose
monitor, a carbon dioxide monitor, a glucose monitor, or a
carbon monoxide monitor may also employ the above
described techniques.

Furthermore, one skilled in the art will realize that the
above described techniques of primary or secondary signal
removal or derivation from a composite signal including
both primary and secondary components can also be per-
formed on electrocardiography (ECG) signals which are
derived from positions on the body which are close and
highly correlated to each other. It should be understood that
a tripolar Laplacian electrode sensor such as that depicted in
FIG. 31 which is a modification of a bipolar Laplacian
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electrode sensor discussed in the article “Body Surface
Laplacian ECG Mapping” by Bin He and Richard J. Cohen
contained in the journal IEEE Transactions on Biomedical
Engineering, Vol. 39, No. 11, November 1992 could be used
as an ECG sensor. It must also be understood that there are
a myriad of possible ECG sensor geometry’s that may be
used to satisfy the requirements of the present invention. The
same type of sensor could also be used for EEG and EMG
measurements.

Furthermore, one skilled in the art will realize that the
above described techniques can also be performed on signals
made up of reflected energy, rather than transmitted energy.
One skilled in the art will also realize that a primary or
secondary portion of a measured signal of any type of
energy, including but not limited to sound energy, X-ray
energy, gamma ray energy, or light energy can be estimated
by the techniques described above. Thus, one skilled in the
art will realize that the techniques of the present invention
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can be applied in such monitors as those using ultrasound
where a signal is transmitted through a portion of the body
and reflected back from within the body back through this
portion of the body. Additionally, monitors such as echo
cardiographs may also utilize the techniques of the present
invention since they too rely on transmission and reflection.

While the present invention has been described in terms
of a physiological monitor, one skilled in the art will realize
that the signal processing techniques of the present invention
can be applied in many areas, including but not limited to the
processing of a physiological signal. The present invention
may be applied in any situation where a signal processor
comprising a detector receives a first signal which includes
a first primary signal portion and a first secondary signal
portion and a second signal which includes a second primary
signal portion and a second secondary signal portion. Thus,
the signal processor of the present invention is readily
applicable to numerous signal processing areas.
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DIGITAL BIGNAL FROCEE6BING WITH EFFICIENT POLYPHABR RECURBIVE ALL-PASS FILTERS

fred harris’, Maximilien d'Oreye de Lantremange’, and A.G. Constantinides™

Department of Electrical and Computer Engineering, San Diego State University,
, San Dlego, Callifornia 92182-0190, USA.
signal Processing Section, Department of Electrical Engineering,
Imperial College of Sclence, Technology and Medicine, Exhibitlion Road,

London SW7-2BT, England.

ABBTRACT: Digital filters can be realized with remarkably small computational
burden as polyphase recursive all-pass networks, These networks are formed as a
sum of M parallel all-pass subfllters with phase shifts selected to add construc-
tively in the passband and destructively in the stopband. The design technique we
present here starts with prototype M-path recursive all-pass fllters obtained by
a new optimizing algorithm (described in detall elsevhere). These filters are
operated with combinations of all-pass transformations, resampling, and cascading
options. We demonstrate a number of designs using the new algorithm along with
examples of filtering systems obtalned by the techniques presented.

1. INTRODUCTION

A standard finite impulse response (FIR)
filter can be modeled, as indicated in Fig.
1, as the weighted summation of the contents
of a tapped delay line. This summation is
shown in (1) and the transfer function of

this filter is shown in (2).

FIGURE 1. TAPPED DELAY LINE FIR FILTER

We note the frequency selective characteris-
tics of the fillter output is due to the
phase shift between successive samples in
the tapped delay line. This phaser summation
is shown in Fig. 2 for two different fre-
quencies.

Note that it is the phase shift, and not the

weighting terms which is responsible for the
frequency dependent gain of the filter. The

weighting terms are used primarily to con-

trol passband width and stopband attenuation ’

of the filter. An idea derived from spatial

beamforming (known as beam spoiling) (1) and
‘ from signal synthesis (peak-to-rms control}
{2) is to use structured'phase shifts (with
arbitrary amplitudes) to accomplish the same
goal.

PHABOR BUMMATION OF FIR FILTER
OUTPUT FOR TWO FREQUENCIES

FIGURE 2.

The class of filters we describe here re-
places the weights of the FIR filter with
mll-pass subfilters vhich exhibit unity gain
with frequency dependent phase shift. In
anticipation of the polyphase structure, the
all-pass subfilters are, as shown in_sj) and
Fig. 3, first order polynomials in z™ where
# is the number of taps in the structure.
This composite form is indicated in Fig. 4a
with a modified form reflecting a polyphase
structure in 4b. The transfer function of
this structure is shown in (4}.

W)

1,

FIGURE 3. M-TH ORDER ALL-PABS BUBFILTER

Presented at International Conference on Signal Processing
Florence, Italy, Sept. 4-6 1991.
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Fig. 7 show examples of equal ripple designs
obtained from this new slgorithm for a 2-
path and for a %-path filter with two and
three all-pass stdges per path respectively.
Interacting constraints on the optimal de-
sign (described in the aforementioned paper)
limit the possible number of stages per path
for the 5-path filter to the seguences
(1.1,1,1,0), {2,2,2,3,1), {3,3,2,2,2), etc.,
50 that the optimum 5-path filter uses three
less stages than allocated to the design.
Similarly the 2-path filter is limited to
the sequences {1,0), (1,1}, (2,1}, (2,2},
(2,3), (3,3), ete.

2. TWO PATH FILTERB

we find a wealth of interesting properties
and clever applicatlons for this structure
even if we limit our discussion to a 2-path
filter. As designed, the 2-path filter is a
half bandwidth filter with the 3-dB band-
width at 0.25 f,. If the zeros are restricted
to the half esampling freguency, the filter
identical to a half bandwidth Butterworth
obtained by the standard warped bilinear
transform. For this special case, the real
parts of the root locations go to zero. If
the zeros are optimized for equal ripple
stop band behavior the filter becomes a
constrained Elliptic filter. The constraints
are related to a property of complementary
all-pass filters. We define the all-pass
sections for the 2-path filter as H,(0) and
H,(8) and, as indicated in Fig. 8, the scaled
by one-~half sum and dltference of these
paths by A(6) and B(O}), the lowpass and
highpass filters, respectively. We know that
the all-pass sections satisfy (5) from which
we derive the power relationship between the
lowpass and highpass filters shown in (6).

FIGURE 8. COMPLEMENTARY LOWPASE AND HIGHPABS
FILTERS FROM 2-PATH ALL-PABS NETWORK

@) 2 = Ihey| =1 (5
1a(0) 12+B(8) |2 = Jo.5{Hy(8)+H,(8))]®  (6a)
+ 0.5(H,(8)-H,(8)]}?

=0.5[|H,y(8) |2+{H,(9) %] (sb)

=1 (s¢)
Now to interpret how this relationship
impacts the 2-path filter. For the comple-

mentary filters we define the minimum pass-
band gafin of by 1-e¢, and the peak stopband
gain by e, Substituklng these gains in (6)
we obtain (7)

(1-e)l 4+ () =2 (72)
(1-6,)2 = 1 - (ey)? (7b)
1 - 2604 ()8 =1 - {e,)? {7¢)

70

For small £, We can ignore (z)' wvhich leads
to (8).

¢, = 0.5 (e,)? (8)
Thus if the stopband attenuation {s selected
to be 0.001 (60.0 4dB), the passband ripple
is 0.000 000 5 (126.0 dB) or the passband
ninimum gain is 0.999 999 5 (-0.000 00D 22
dB). As can be seen these fllters have a
remarkably flat passband. We conclude that
the 2-path equal ripple stopband filters are
elliptic fllters with coupled passband and
stopband ripple with ~3.0 dB gain at 0.25 f,.

There are two significant differences be-
tween the 2-path and the standard implemen-

tation of the equivalent elliptic filter. .

The first is a four-to-one savings in multf-
plications; a fifth order half bandwidth 2~
path filter requires only two coefficients
2s opposed to the direct {mplementation
which requires eight (scaling included). The
second is that all-pass structures exhibit
unity gain to internal states hence do not
require extended precision registers to
store internal states as do standard {mple-
mentations.

As with any filter design, the transition
bandwidth can be traded for out of band
attenuation for a fixed order or transition
bandwidth can be steepened for a fixed
attenvation by increasing filter order.
While nomographs exist for the elliptic and
Butterworth filters which can be implemented
by the 2-path structure, a simple approxi-
mate relationship for the equal ripple
filter is given 1in (9}, where A(dB) is
attenpuation in dB, Af is transition band-
width, and N is the total number of all-pass
segments in the filter.

A(dB) = (72 Af + 10) N (9)

2A. HILEBRT TRANSFORM PILTERS

The Hilbert Transform (HT) can be thought of
as a particular type of half band filter. It
is modelled and implemented by a wide band
90° phase shifting network. The HT is often
used in DSP applications to form the analyt-
ic signal a(n) as shown in (10), a signal

with spectra limited to the positive (or
negative) frequency band.
a(n) = x(n) + 3} x{n) {10}

We can cast the 2-path filter as a HT in a
pumber of ways but a simple method, akin to
the transformation performed on a half band
FIR filter [4], is a heterodyne of the half
band filter to the guarter sample frequency.
If the original filter response and trans-
form are denoted by h(n) and H(Z) respec-
tively, then the heterodyned expressions can
be easily seen to be those in (11).

h(n) => n(n} e™? = nen) (3)° (11a)

H(Z) => H(z &) = H({j 2) (11b)
The tranaformation of a half band filter to
an HT fllter is accomplished by replacin?
each 27! of the transfer function with -jz°

Since the polynomials of the all-pass sub-

filters are second order, this transfor-
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mation can be accomplished by changing the
sign of the coefflclent used in each all-
pass sub filtor and by associating a -j with
the lower poth delay. These operations are
indicated in Fig. 9.

FIGURE 9. RILBERT TRANSFORM ALL-PASS FILTER
REALIZATION A8 TRANSFORMED HALF BAND FILTER

2B. INTERPOLATION AND DECIMATION PILTERS

Any half bandwidth fliter can be used to
perform 2-to-1 resampling (up or down,
popularly identified as interpolation and
decimation). Finlite impulse response (FIR)
filters can be operated with a polyphase
partition which does not process inserted
zero input points (up-sampling) or compute
the discarded output points (down sampling).
While this option is not available for the
general recursive filter, it is an option
for the recursive all-pass H-path filter.
The M~path filter can be partitioned into
polyphase segments because of the interac-
tion of the internal delays of the M-th
order subfilters and the delay line of each
path. This relationship is particularly easy
to see for the 2-path filter. An impulse
applied at index n, makes a contribution teo
the output at the same time via the upper
path while an output is not available from
the lower path till the next index due to
its extra delay 2'. During that same next
index, the upper path offers no contribution
to the output because there is no 27’ path
associated with its 2'? polynomial. Thus the
filter delivers successive samples of its
impulse response from alternate paths of the
filter.

Down sampling is accomplished by delivering
alternate input samples to each path of the
filter operating at the reduced input rate.
Since the delay of the second path is ac-
complished by the input commutation the
physical delay element in that path is re-
moved. The filtered and down sampled out-put
is generated by the sum or difference of the
twvo path responses. Note that the compu-
tation rate per input sample point is half
that of the non resampled filter, thus if
the 2-path filter of Fig. 7 is used for down
sampling we would perform 3 multiplications
per input point.

Up sampling is accomplished by reversing the
dovn sampling process. This entalls deliver-
ing the same input to the two paths and com-
mutating between thelir oltputs. Both forms
of resampling are shown In Fig. 10. As in
the previous example, when the 2-path filter
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of Fig. 7. ls used for up sampling we would
perform 3 multiplications per output point.

FIGURE 10. REBAMPLING 2-PATE ALL-PABB FILTER

The cascade operation of down sampling and
up samplipg of the complementary outputs
perforns two band maximally decimated quad-
rature mirror filtering and reconstruction

15].

Cascading multiple stages of up sampling or
down sanpling filters can schleve high order
sample rate change with: remarkably small
workload per data point. For instance, a 1-
to-16 up sampler with 96 dB dynamic range
for a signal with cutoff frequency of 0.4 £,
requires 2-path fllters with successively
smaller number of all-pass stages of orders
(3,3), (2,2), (2,1), and (1,1). This re-
quires a total of 42 multiplications for 16
outputs, for an average workload of approxi-
mately 2.7 operations per output point.

2C. ITERATED POLYPHABE ALL-PASS FPILTERS

The all-pass networks described earlier are
formed by pelynomials in 2" and specifically
for the 2-path filters z'2. A useful trans-
formation is to replace each 2% with 2%, to
obtain higher order filters exhibiting K-
fold spectral replication of the original
filter. For K=2, the half band filter cen-
tered at DC becomes a palr of guarter band
filters centered at DC and f,/2. An example
of spectral replication for the jterated
filter is shown in Fig. 11.

el

FIGURE 11. BPECTRUM OF ITERATED ECPATR
FILTER: POLYNOMIALS IN 2
’
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Note that this transformation scales the
prototype filter’s apsctrum by 1/K, reducing
both pasmband width and transition width,
Thus very steep transition bandwidths and
narrovw filters can be realized by the use of
low order polynomials of degree 2K obtained
via delay elements. Energy in the replicated
spectral reglone can be removed by a se-
quence of filters |incorporating various
degrees of resampling and iterated filters
of reduced degree.

3. EFFICIENT ALL-PRBB FILTER BANKS.

Efficient spectral partitioning can be ob-
tained by cascading and resampling the out-
puts of iterated lowpass and HT filters. For
instance the spectra of a four channel
filter bank centered on the four guadrants
can be formed vith a complementary half band
filter followed by a pailr of resampled HT
filters as shown on the left slde of Fig.
12. The workload for this 70 dB attenvation
filter set {s 3 multiplications per output
channel.

A four channel filter bank straddling the
previous set (le. centered on the four
cardinal directions) can be formed with an
iterated by two complementary half band
filter follewed by both a complementary halt
band resampled filter and a resampled HT
filter. This spectra of this flliter set is
shown on the right side of Fig. 12. The
workload for this 70 dB attenuation filter
set is 2 multiplications per cutput channel.

A ' ) H )

a1
an i H H
— | t::j ' l _ s '
Alml Al 13
—— + L]

- !

Au1| H d 5 l oy '

FIGORE 12, SPECTRA OF FOUR CHANNEL QUADRANT
_CENTERED AND CARDINAL CENTERED FILTER BANK

4. OTHER ALL-PAS8 TRANBFORMATIONB

The prototype complementary all-pass filter
set can also be transformed to filters of
arbitrary bandwidth and of arbitrary center
frequency by standard all-pass transforma-
tions [6). The lowpass transformation for
the half band filter is shown in (12).

b+ 2t 1-tan(8,/2)
zV= e b —— (12)
1 +bz! 1+tan(8,/2)
.
This transformation warps the frequency

variable of the filter so that the -3 dB
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point resides at frequency 8,. When 8, is
different from x/2 the second order polyno-
mials of the all-pass subfiitsrs socquire
coefficients for the ' term. The resulting
filter requires two multiplications per pole
zero palr which is still half the workload
of the traditional canonic forms. In addi-
tion, the pole at the origin (due to the
delay of the second path) transforms to a
first order sll-pass tilter thus converting
an inactive pole to an active one requiring
an additional first order stage. Fig. 13
presents the frequency warped version of the
filter presented in Fig. 7a. Both this
filter and its complement are avallable from
the warped structure.

\rdathid

FIGURE 13. LOWPASB TRANSFORMATION OF ALL-
PABB FILTER

The bandpass transformation is presented in
(13).

c - 2"
2 = -2t c = cos(9,) (13)
1-c?
This transformation warps the frequency

varfable of the filter so that the center
frequency resldes at freguency 8,. If 0, is
equal to 0.0 this transformation i equiva-
lent to the {terated transformation de-
scribed in 2.C. For any cothexr freguency,
this transformation converts the second
order all-pass filters to fourth .order all-
pass structures. This requires four multi-
plications to form four pole-zero palrs of
the resultant filter which is still half the
workload of the traditional caponic forms.
In addition, the transformation converts the
real pole (which is anp image of the pole
originally st the origin) to a pair of com~
plex poles requiring a second order all-pass
stage. Flg. 14 presents the frequency warped
version of the filter presented in Fig. 14.
As earlier, both this filter and its comple-
ment are available from the warped struc-
ture.

other transformations and geometries (7) can
be used with the dlgital all-pass structure
and the reader is directed to the bibliogra-
phy of the listed papers for a profusion of
options.
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aln}

FIGURE 4B. POLYPHABE ALL-PASB ETRUCTURE
a + 2" .
H(z" = oo €}
1+ a 27"
n

M-1
¥(Z) = X(z) ZH..(Z") z" 4)

n=9

The roots of (3), the M-th roots of -a_ and
its reciprocal, are equally spaced about the
origin as shown In Fig. 5 for the indicated
degrees M, Note that we realize M poles and
M zeros per multiplication in the all-pass
stage. This means for instance that a 2-path
filter offers two poles and two zeros per
multiplication as opposed to one pole (or
zero) per multiplication for the standard
(factored or unfactored) canonic forms.

3 SN

kK ,"’" | ° .

A 2N Y

L] 8 [y

nel LAdd ey
FIGURE 5. POLE~ZERO DIGTRIBUTION FOR H-TH

ORDER ALL-PABS EBDBFILTERS
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As ve go around the unit circle ve visuallze
that the all-pass subfilters exhibit rapid
change in phass in the neighborhood of sach
pole-zero pair. By proper choice of the pole
positions, the phase shift of each leg of
the N path filter can be pade to match or to
differ by multiplea of 2x/M over selected
spectral intervals., This 1s suggested in
Fig. 6 for M=2 and M=4. The coefficients of
the all-pass subfilters can be determined by
standard algorithms [3) or by a new algo-
rithm developed by harris and d'oreye and
reported in a paper recently submitted for
publication (Signal Processing).
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FIGURE 6. TYPICAL PHASE REBPONSES OF ALL-
PASS FILTER PATHB, AND CORREBPONDING MAGNI-
TUDE RESPONBES.
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FIGURE 7. POLE-ZERO PLOT AND MAGNITUDE
RESPONBE FOR 2-PATH AND 5-PATH
POLYPHASE ALL-PASS RETWORK
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FIGURE 14. BANDPASS TRANSFORMATION OP
ALL-PASS FILTER

5. CONCLUBIOKS

We have reviewed the form and utility of the
all-pass polyphase filter structure. We then
presented a number of all-pass transforma-
tions which could be easily applied to H-
path 2ll-pass filter sets. The emphasis has
been on 2-path networks but the material is
easily extended to arbitrary M. We alluded
to a new set of algorithms for designing M-
path filters which will be reported in an
upcoming Signal Processing paper. We have
demonstrated capabilities of this algorithm
by using it to generate the examples pre-
sented in this paper.

The primary advantage of these structures is
very low workload for a given filtering
task. Other papers ([8,9,10] have discussed
the low sensitivity to finite arithmetic
exhibited by these filters. The primary
impediment to the use of these filters is
their newness and the lack of available
design metheds for computing fllter weights.
This paper (aleng with excellent surveys
listen 1in the bibliography) address the
first problem and a forthconming paper ad-
dresses the second.
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/* Example for ratiometric approach to noise cancelling =/
fdefine LAMBDA 0.95

void OxiLSL_NC( int reset,
int passes,
int *signal 1,
int *signal 2,
int *signal_3,
int *target_i,
int *target_2) {
int i, 1i, x, m, n, contraction;

static int *s_a, *s_b, #s_c, *out_a, *out ¢;
static float Delta_sqr, scale, noise_ref;

if{ reset =— TRUE) {

s_a = signal_l;
s_b = signal 2;

s c = signal_3;
out_a = target 1;
out ¢ = target 2;
factor = 1,5;
scale = 1.0 /4160.0;

/* noise canceller initialization at time t=0 =2/

nc(0).berr
nc{0).Gamma

0.0
1.0

~

for(m=0; W<NC_CELLS; m++) {

nc{m).err a~ = 0.0; ’
nc(m].err_b = 0.0;

nc(mj.Roh_a = 0.0;

nc{m).Roh_c = 0,0;

nc(m).Delta = 0.0;

nc(m}.Fswsqr = 0.00001;

nc(m}.Bswsqr = 0.00001;

}
} .
[*= END INITIALIZATION “y

for (k=0; k<passes; k++){

contraction = FALSE;

for(m=0; m< NC_CELLS; m++) { /* Update delay elements */
nef{m).berri = nc(m).berr; .
nc(m}.Bswsqrl = nc{m).Bswsgr;

noise ref = factor * log(1.0 - (*s_a) * scale)
- - log(1.0 - (*s_b) * scale) ;’

nc(0}.err_a = log(1.0 - (*s_b) * scale);

nc{0].err_ b = log(1.0 - {*s_c) * scale);
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++s_a;
++s b;
++s_C;

nc{0).ferr = noise_ref ;

nc(0].berr = noise_ref ;

nc{0].Fswsqr = LAMBDA * nc(0).Fswsqr + noise_ref * noise ref;
nc{0].Bswsqr = nc(0).Fswsqr;

/* Order Update */
for(n=1;{ n < NC_CELLS) && (contraction == FALSE); n++) {

/* Adaptive Lattice Section #/

n = n-1;
ii= n-1;

nc(m).Delta *~= LAMBDA;
nc(m}.Delta += nc{m)}.berrl * nc(m).ferr / nc(m).Gamma ;
Delta_sqr = nc{m}.Delta * nc(m).Delta;

nc(n). fref
nc(n).bref

-nc{m}).Delta / nc{m).Bswsgrl;
-nc(m).Delta / nc{m).Fswsqr;

]

nc(n}.ferr
nc(n).berr

nc(m).ferr + nc{n).fref * nc(m).berrl;
nc(m}.berrl + nc{n).bref * nc(m).ferr;

nc(n}.Fswsqr = nc{m).Fswsgqr - Delta_sqr / nc(n}.Bswsqrl;
nc(n}.Bswsqr nc(m).Bswsqrl - Delta sqr / nc(m]).Fswsqr;

if{ (nc(n}.Fswsqr + nc[n].Bswsqgr} > 0.00001 || (n < 8) ) {
nc{n).Gamma = nc{m].Gamma - nc(m).berrl * nc(m].berrl / nc[m].Bswsqrl;
if{nc{n}.Gamma < 0.05) nc(n).Gamma = 0.05;
if(ncf{n}.Gamma > 1.00) nc{n).Gamna = 1.00;

/* Joint Process Estimation Section #/

nc(m].Roh_a *= LAMBDA;

nc[m}.Roh a += nc{m].berr * nc{m].err_a / nc{m).Gamma ;
ne(m).k_a~ = nec(m).Roh_a / nc[m}.Bswsqr;

nc(n].e?r_a = nc(m}.err_a =~ nc(m).k_a * nc{m}.berr;

nc(m].Roh_c #*= LAMBDA;
nc(m).Roh_c += nc(m}.berr * nc(m}.err b / nc(m).Gamma

-

ncfm).k ¢ = ncf{m).Roh_c /[ nc(m).Bswsqr;
nc{n).err_ b = nc(m}.err_ b - nc(m}.K_C * nc[m].berr;
else {

contraction = TRUE;
for(i=n; i<NC_CELLS; i++) {
nc(i}.err_a = 0.0;

nc[(i).Roh_a = 0.0;
nc(i).err b = 0.0;
nc(i).Roh_c¢ = 0.0;
nc[i).Delta = 0.0;
nc(i).Fswsgr = 0.00001;
nc(i}.Bswsgqr = 0.00001;
nc[i}.Bswsgrl = 0.00001;
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}

*out_a++ = (int)( (-exp(nc{ii).err_a) +1.0) / scale)
tout c++ = (int){ (-exp(nc[ii).err_b) +1.0) / scale)

- =

}

[RAGAE AR SRt AR RARAARRARK Least Square Lattice
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APPENDIX C
/* Normalized Adaptive Noise Canceler * [

#include <stdlib.h>
#include <math.h>

#define TRUE 1
#define FALSE 0
#define FLOAT32 fleoat
#define INT32 long int
#define VOID void
#define FABSF fabs
fdefine SQRTF sqrt

#define MAX(a,b) (a) > (b) ? (a)
#define MIN(a,b) (a) < (b) ? (a)

(b)
(b)

ve e

#define MIN VAL 0.01
#define MAX DEL  0.999999
#define MIN DEL -0.999999
#define MAX_RHO 2.0

i MIN RHO -2.0

MIN BSERR 1E-15

: struct {

=k FLOAT32 berr;

. FLOAT32 berr_1;
FLOAT32 delta;
FLOAT32 err;
FLOAT32 ferr;
FLOAT32 gamma;
FLOAT32 gamma 1;
FLOAT32 rho;
FLOAT32 delta 1;
FLOAT32 Bserr;
FLOAT32 Bserr_1;

} LANC_CELLS;

typedef struct {

INT32 cc; /* number of cells

FLOAT32 lambda; /* put in value for lambda
FLOAT32 min_error; /* parameter

LANC CELLS *cells; /* point to array of ANC CELLS

}  LANC Context

extern LANC Cont

LANC Init(
INT32
FLOAT32
FLOAT32

extern VOID
LANC_Done(
LANC_Context

extern VOID
LANC Reset(
LANC_Context

’
ext *

num_cells,
lambda,
min_error);

*c);

*anc) ;

/*
/*

number of cells
lambda param
min error
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extern FLOAT32
LANC Calc(
LANC Context *anc, /* input, context handle */
FLOAT32 nps, /* input, noise plus signal */
FLOAT32 noise); /* input, noise reference */

/* The following macros provide efficient access to the lattice */

#define ANC CELL SIZE 11

#define XBERR 0
#define xBERR 1 1
#define xDELTA 2
#define xDELTA_1 3
#define XGAMMA 4
#define xGAMMA 1 5
#define xBSERR 6
#define xBSERR_1 7
#define xERR 8
#define xFERR 9
define xRho 10

berr (*(p + xBERR)) >
#define P_berr_1 (*(p + XBERR_1 - ANC_CELL SIZE))
#define P_berr (*(p + xBERR - ANC_CELL_SIZE))
#define berr 1 (*(p + xBERR_1))
#define Bserr (*(p + XBSERR))
#define Bserr_1 (*(p + XBSERR_1))
fgefine P_Bserr_1 (*(p + XBSERR_1 - ANC_CELL_SIZE))
fdefine P_delta (*(p + XDELTA - ANC_CELL_SIZE))
fdefine delta (*(p + xDELTA))
#define delta 1 (*(p + xXDELTA 1))
fdefine P_delta_1 (*(p + xDELTA_1 - ANC_CELL_SIZE))
#define err {(*(p + XERR))
#define N_err (*(p + XERR + ANC CELL_SIZE))
#define P ferr (*(p + XFERR - ANC CELL SIZE))
#define ferr (*(p + XFERR)) - -
#define gamma (*(p + XGAMMA))
#define P_gamma (*(p + XGAMMA -~ ANC_CELL_SIZE))
#define N_gamma (*(p + xGAMMA + ANC CELL SIZE))
#define P_gamma_1 (*(p + XGAMMA 1 - ANC CELL SIZE))
#define gamma_1 (*(p + xGAMMA 1))
#define rho (*(p + xRho))
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extern LANC Context *

LANC Init(
INT32 num_cells, /* number of cells */
FLOAT32 lambda, /* lambda param *f
FLOAT32 nin_error) { /* min error *f
LANC_Context *anc; /* context */

anc = (LANC Context #*)malloc(sizeof (LANC_ Context));

assert(anc != NULL);

anc->cc = num_cells;

anc->lambda = lambda;

anc->min _error = min error;

anc->cells = (LANC CELLS *)malloc(sizeof (LANC CELLS) * (num_cells + 2));
assert (anc->cells != NULL); :

return(anc);

eXtern VOID
LANC Reset(
= LANC Context #*anc) {

FLOAT32 *p;
INT32 m;

p = (FLOAT32 *)anc->cells;

for (m = 0; m <= anc->cc; m++) {
rho = 0.0;
err = 0.0;
ferr = 0.0;
berr = 0.0;
berr_ 1 = 0.0;
delta = 0.0;
delta 1 = 0.0;
Bserr = anc->min_error;
Bserr_1 = anc->min_error;
gamma = MIN_VAL;
gamma_1 = MIN_VAL;
p += ANC_CELL_SIZE;
}
p = (FLOAT32 *)anc->cells; /* Cell # 0 special case x/
gamma =1.0;
gamma_1 = 1.0;
}
[ F e e e e

Name: LANC Done

Abstract: Delete an ANC context
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extern VOID
LANC_Done(
LANC_ Context *anc) {

free(anc->cells);
free(anc);

}

T e e o e e e o e e 8 0 e o e i . o e i i e S e T o T o S
Name: LANC Calc
Abstract: Calculate
_____________________________________________________________________ x/

FLOAT32 ’

LANC_Calc(

., LANC Context *anc, /* input, context handle * /
FLOAT32 nps, /* input, noise plus signal */
FLOAT32 noise) /* input, noise reference * /
INT32 m;

FLOAT32 *p;

FLOAT32 B,F,B2,F2;

FLOAT32 qd2,qd3;

INT32 output_cell;

/* Update time delay elements in cell structure --------------- */

p = (FLOAT32 *)anc->cells;

for (m = 0; m <= anc->cc; mt+) {
gamma_1 = gamma;
berr_1 = berr;
Bserr 1 = Bserr;
delta 1 = delta;
p += ANC_CELL_SIZE;
}
/* Handle Cell # 0 ————wemmmm e e e e e e e e */

p = (FLOAT32 *)anc->cells;

Bserr = anc->lambda * Bserr 1 + noise * noise;
Bserr = MAX(Bserr, MIN_BSERR);

ferr = noise / SQRTF(Bserr);

ferr = MAX(ferr, MIN_DEL});

ferr = MIN(ferr, MAX_ DEL);

berr = ferr;

rho = anc->lambda * SQRTF(Bserr 1 / Bserr) * rho + berr * nps;
N_err = nps - rho * berr;
output cell = anc->cc - 1; /* Assume last cell for starter */

for (m = 1; m < anc->cc; mt+) {
p += ANC_CELL _SIZE;

B = SQRTF(1.0 - P _berr 1 * P berr_1); B2 = 1.0/B;



F =

P_del
P del
P del
qd3
qdz2

ferr
ferr
ferr

berr
berr
berr

gamma
gamna
gamna

Bserr
Bserr
rho
rho
rho
rho

N_err

}
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5Q

ta
ta
ta

nus i

RTF (1.0 ~ P_ferr * P_ferr )i F2 = 1.0/F;
P_delta_i * F * B + P _berr_1 * P_ferr;
MAX (P_delta, MIN_DEL);
IN(P delta, MAX_DEL);

=N
1.0 - P_delta ¥ P_delta;
1.0 / SQRTF(qal);

(P_ferr - P_delta * P_berr_1) ¥ gd2 * B2;
MAX (ferr, MIN_DEL);
MIN(ferr, MAX DEL);

(P_berr_1 - P_delta * P_ferr } % gd2 % F2;
MAX(berr, MIN_DEL);

MIN (berr, MAX_ DEL);

P gamma * (1.0 - P_berr * P_berr);

MAX (gamma, MIN_VAL);

MIN(gamma, MAX DEL};

P_Bserr_1 * gd3;

= MAX(Bserr, MIN_BSERR};

94

anc->lambda * SQRTF{(Bserr_1 / Bserr) * (gamma / gamma_1});

berr * err;
MAX (rho, MIN_RHO);
MIN(rho, MAX_RHO);

err - rho * berr;

p = (FLOAT32 *)&(anc->cells[output_cell /* *ANC_CELL SIZE */]};
return(N_err);
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/* QRD */
#include <stdlib.h>
#include <math.h>
#define TRUE 1
#define FALSE 0
#define FLOAT32 float
#define INT32 long int
#define VOID void
#define FABSF fabs
#define SQRTF sqrt

typedef struct {
INT32 dummy ;
1. LORDJPEF_CONTEXT;

ypedef LQRDJPEF_CONTEXT * LORDJPEF_Handle;

extern LORDJPEF_Handle
@RDJPEF Init(

INT32 NumCells,

FLOAT32 Lambda,

FLOAT32 SumErrInit,

FLOAT32 GamsInit,

FLOAT32 MinSumErr) ;
Xtern VOID

LORDIPEF_Done (
LQRDJPEF Handle hJPE);

éxtern VOID
LQRDJIPEF_Reset(
LQRDJPEF Handle hJPE);

extern FLOAT32

LQRDJPEF_Calc(
LQRDJPEF_Handle hJPE, /[* handle
FLOAT32 nps, /* noise plus signal
FLOAT32 noise); /* noise reference

#define MAX(a,b) (a) > (b) ? (a) : (b)
#define MIN(a,b) (a) < (b) ? (a) : (b)

#define LQRDJPEF CELL SIZE 27
typedef struct {

FLOAT32 sinf , sinf_1
FLOAT32 sinb , sinb 1

-, we

FLOAT32 cosf , cosf_1 ;
FLOAT32 cosb , cosb_ 1 ;

FLOAT32 epsf;

*/
*/

96
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FLOAT32

FLOAT32
FLOAT32

FLOAT32
FLOAT32

FLOAT32
FLOAT32
FLOAT32

} LORDJPEF_CELL;

typedef

fdefine
#define
#define
#define

#define
#define
#define
#define

#define
#define
#define

#define
#define
#define
#define

#define
#define
#define
#define

#define
#define
#define
#define

#define
#define

struct {
INT32
FL.OAT32
FLOAT32
FLOAT32
FLOAT32
FLOAT32
FLOAT32
LORDJIPEF

epsb , epsb 1 ;

pief , pief 1 ;
pieb , pieb 1 ;

Fserr, Fserr_ 1, SQRTF_Fserr, SQRTF_Fserr 1;
Bserr_1, Bserr_2, SQRTF Bserr_ 1, SQRTF_Bserr 2;

P_1l, P_2;
gams_1;
epsi_1;

NumCells; /* number of cells

Lambda; /* Lambda

SumErrInit; /* Initial value for Fserr, Bserr

GamsInit; /* Initial value for gams

MinSumErr; /* Minimum for Fserr, Bserr

SQRTF_Lambda; /* square root of Lambda

SQRTF_SumErrInit;/* square root of SumErrInit
CELL *cells; /* point to array of JPE_CELLS

LQRDJPEF_Context;

The following macros provide efficient access to the lattice

Define variables offsets within structure */
XSINF 0
XSINF_1 1
XSINB 2
XSINB_ 1 3
XCOSF 4
XCOSF_1 5
XCOSB 6
XCOSB_1 7
XEPSF 8
XEPSB 9
XEPSB_1 10
XPIEF 11
XPIEF_1 12
XPIEB 13
XPIEB 1 14
XFSERR 15
XFSERR 1 16

%SQRTF_FSERR 17
XSQRTF_FSERR 1 18

XBSERR_1
XBSERR 2

19
20

XSQRTF_BSERR 1 21
XSORTF_BSERR_2 22

xp 1

Xp_ 2

23
24

¥ H H kb * N



#define
#define

#define
#define
#define
#define

#define
#define
#define
#define

#define
#define
#define
Fdefine

%def%ne

#define
.J

#define
#define
#Fdefine
#define

fdefine
gdefine
#define
#define

#define
#define
#define
#define

#define
#define
#define
#define
#define
#define
#define
#define

#define
#define
#define
#define
#define
#define
#define
#define
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XGAMSQ 1

XEPSI_1

sinft
sinf_1

P sinf
P_sinf 1

sinb
sinb_1
P_sinb
P_sinb_1

cosf
cosf_1
P_cosf

P cosf 1

cosb
cosb 1

P _cosb
P_cosb_ 1

epsf
P_epsf

epsb
epsb 1
P_epsb
P_epsb 1

pief
pief 1

P pief
P_pief 1

pieb
pieb 1

P _pieb
P_pieb 1

Fserr

Fserr 1
P_Fserr

P Fserr 1
SQRTF Fserr
SQRTF_Fserr_1
SQRTF_P Fserr
SORTF_P_Fserr_1

Bserr 1

Bserr 2
P_Bserr 1

P Bserr 2
SQRTF Bserr 1
SQRTF Bserr 2
SQRTF_P“Bserr_l
SQRTF_P Bserr 2

25
26

(*(ptr
(* (ptr
(*(ptr
{(*(ptr

(*{ptr
(* (ptr
(* (ptr
(*(ptr

(*{ptr
(*{ptr
(* (ptr
(*(ptr

(* (ptr
(* (ptr
(*(ptr
(*(ptr

(*(ptr
(*(ptr

(*(ptr
(*(ptr
(*(ptr
(*(ptr

(*(ptr
(*(ptr
(*(ptr
(*(ptr

(*(ptr
(*(ptr
(*(ptr
(* (ptr

(*(ptr
(*(ptr
(*(ptr
(*(ptr
(*(ptxr
(*(ptr
(*(ptr
(*(ptr

(*(ptr
(*(ptr
(*(ptr
(*(ptr
(*(ptr
(*(ptr
(*(ptr
(*(ptr
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XSINF_1))

XSINF

- LQRDJPEF CELL SIZE))

XSINF_1 - LQRDJPEF CELL_SIZE))

xSINB))

XSINB_1))

XSINB

- LQRDJPEF_CELL SIZE))

xSINB_1 - LOQRDJPEF CELL SIZE))

XCOSF))

XCOSF 1))

XCOSF

- LQRDJPEF_CELL SIZE))

XCOSF_1 - LQRDJPEF CELL SIZE))

xCOSB) )

XCOSB_1))

XCOSB~ - LQRDJPEF CELL SIZE))
XCOSB 1 - LQRDJPEF_CELL_SIZE)) 4
XEPSF))

XEPSF - LQRDJPEF_CELL_SIZE))
XEPSB} )

XEPSB_1))

XEPSB~ - LQRDJPEF CELL SIZE))
XEPSB_1 - LQRDJPEF_CELL _SIZE))
XPIEF))

XPIEF_1))

%PIEF - LQRDJPEF_CELL SIZE))
XPIEF_1 - LQRDJPEF CELL SIZE))
XPIEB))

XPIEB 1))

XPIEB~ - LQRDJPEF CELL SIZE))

xPIEB_1 —_LQRDJPEF CELL_SIZE}}

XFSERR)
XFSERR
XFSERR
XFSERR _
XSQRTF

XSQRTF_

XSQRTF_
XSORTF _

XBSERR
XBSERR
XBSERR
XBSERR
xSQRTF
xSQRTF
xSQRTF
XSQRTF_

)

1))

- LQRDJPEF_CELL_SIZE))
1 - LORDJPEF_CELL_SIZE))
“FSERR) )

FSERR_1))
FSERR - LOQRDJPEF CELL SIZE))
FSERR 1 - LQRDJPEF_CELL_SIZE))
1))
. 2))

1 - LORDJPEF_CELL_SIZE))

2 - LORDJPEF CELL SIZE))

BSERR 1))

BSERR 2))

BSERR 1 - LORDJPEF CELL_SIZE))
BSERR_2 - LQRDJPEF_CELL_SIZE))



#define
#define
#define
#define

#define
#define

#define
#define
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(*(ptr + xp_1})
(*(ptr + xp_2))
(*(ptr + xp 1 - LORDJPEF CELL SIZE))
_P_ (*(ptr + xp_2 - LQRDJPEF CELL SIZE))
gams_1 (*(ptr + xGAMSQ 1))

P_gams_1 (*(ptr + XGAMSQ 1 - LQRDJPEF_CELL SIZE))

epsi_1 (*{ptr + xEPSI 1))
P_epsi_l (*{ptr + XEPSI_1 - LQRDJPEF_CELL_SIZE})

static FLOAT32

RSQRTF (

Name

Name

Abstract

FLOAT32 %) {
return 1.0F / SQRTF(x);

: LQRDJPEF Init
: Create a JPE context

xtern LQRDJIPEF Handle

NumCells,
FLOAT32 Lambda,
FLOAT32 SumErrInit,
FLOAT32 GamsInit,
FLOAT32 MinSumErr) {

LQRDJPEF_Context *jpe;

jpe = malloc(sizeof (LQRDJPEF Context));
assert(jpe != NULL);

jpe~>NumCells = NumCells;

jpe->Lambda = Lambda;

jpe->SumErrInit = SumErrInit;

jpe->GamsInit = GamsInit;

jpe->MinSumErr = MinSumErr;

jpe~>SQRTF_Lambda = SQRTF(jpe->Lambda);
jpe->SQRTF SumErrInit = SQRTF(jpe->SumErrInit);

jpe->cells = malloc(sizeof (LQRDJPEF_CELL) * (NumCells + 2));
assert(jpe->cells != NULL);

LORDJPEF Reset((LORDJPEF_Handle) jpe) ;
return ((LQRDJPEF_Handle) jpe) ;

: LQRDJPEF_ Done

Abstract : Delete a JPE context

extern VOID
LQRDJPEF_Done (
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LORDJPEF_Handle hJPE) {
LQRDJPEF Context *jpe = (LORDJPEF Context *)hJPE;
free(jpe->cells);
free(jpe);
}
/ R o e e e e e e e s i o e o e e b o e = "
Name LORDJPEF Reset
Abstract : Reset a JPE context
---------------------------------------------------------------------- */
extern VOID
LORDJPEF Reset(
LORDJPEF_Handle hJPE) {
LORDJPEF_Context *jpe = (LQRDJPEF_Context *)hJPE;
FLOAT32 *ptr;
INT32 m;
ptr = (FLOAT32 *)jpe->cells; ,
for (m = 0; m <= jpe->NumCells; m++) {
sinf = 0.0F;
sinb = 0.0F;
cosf = 0.0F;
cosb = 0.0F;
epsf = 0.0F;
epsb = 0.0F;
pief = 0.0F;
pieb = 0.0F;
p_1 = 0.0F;
Fserr = jpe->SumErrInit;
Bserr_1 = jpe->SumErrInit;
gams_1 = jpe->GamsInit;
SQRTF_Fserr = jpe->SQRTF_SumErrInit;
SQRTF_Bserr 1 = jpe~>SQRTF_SumErrInit;
ptr += LORDJPEF_CELL_SIZE;
}
ptr = (FLOAT32 *)jpe->cells; /* Cell # 0 special case */
gams_1 = 1.0F;
}
[ ® m e
Name : LORDJPEF Calc
Abstract :
______________________________________________________________________ */

extern FLOAT32
LQRDJPEF_Calc(

LORDJPEF_Handle hJPE,
FLOAT32 nps, /* noise plus signal */
FLOAT32 noise) { /* noise reference */

LORDJPEF_Context *jpe = (LORDJPEF_Context #)hJPE;

INT32 m;
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FLOAT32
FLOAT32

‘kpt
tmp

US 6,650,917 B2
106

r;

.
I

Time update section */

ptr = (FLOAT32 *)jpe->cells;

for (m = 0; m <= jpe->NumCells; m++) {
/* some of following delay elements are not needed */

sinf 1
sinb 1
cosf 1
cosb 1
epsb_1
pief 1
pieb_1

L TR

Fserr 1
Bserr 2

p_2

U

SQRTF_Bserr 2
SQRTF_Fserr_ 1

sinf;
sinb;
cosf;
cosb;
epsb;
pief;
pieb;

Fserr

Bserr

p_1;

o

.
L

1;

SORTF_Bserr 1; -
SQRTF Fserr;

ptr += LQRDJPEF_CELL_SIZE;

}

/* Order update section */

/* Handle Cell # 0 * [

ptr = (FLOAT32 *) (jpe->cells); /* point to cell # 0 */
epst = noise;

epsb = noise;

epsi_1 = nps;

/* rest of cells */

for (m = 1; m < jpe->NumCells; m++) {

ptr += LORDJPEF_CELL_SIZE; /* access next cell */

/* Prediction section */

P Bserr_1 =
P Bserr 1 = MAX(P_Bserr_ 1, jpe->MinSumErr);

jpe->Lambda * P_Bserr_2 + P_epsb 1 * P_epsb_1;

SQRTF_P_Bserr_1 = SQRTF(P_Bserr_ 1);
tmp = RSQRTF(P_Bserr 1); /* this comes free on DSP */

P _cosb 1

P_sinb 1 =

tmp =
epsf

P_pief

gams_1

jpe->

jpe~>SQRTF_Lambda * SQRTF_P_Bserr 2 * tmp;
P_epsb 1 * tmp;

SQRTF Lambda * P pief 1;

P_cosb_1 * P_epsf -~ P_sinb_ 1 * tmp;
P cosb 1 * tmp + P_sinb 1 * P_epsf;

P_cosb 1 * P_gams_1;
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jpe->Lambda * P_Fserr_1 + P_epsf * P_epsf;
MAX (P_Fserr, jpe->MinSumErr);

P Fserr
P_Fserr

SQRTF_P_Fserr = SQRTF (P_Fserr);
tmp = RSQRTF(P _Fserr); /* this comes free on DSP */

P cosf = jpe->SQRTF_Lambda * SQRTF_P_Fserr 1 * tmp;
P_sinf = P_epsf * tmp;

tmp = jpe->SQRTF_Lambda * P  pieb 1;

epsb = P_| cosf * P epsb 1 - P_51nf * tmp;

P_pieb = P_cosf * tmp + P_sinf * P_epsb_1;

/* Joint Process Estimation section */

tmp = jpe- >SQRTF Lambda * P _P_2;
epsi 1 = P_ cosb 1 * P epsi 1 - P_sinb 1 * tmp;

Pp1 = P_cosb_1 * tmp + P_sinb_ 1 * P epsi 1;
}
ptr += LQRDJPEF_CELL“SIZE; /* access next cell #*/
/* Do minimum work for JPE of very last cell
only four equations are required for prediction section x/

P _Bserr 1 = jpe->Lambda * P _Bserr 2 + P epsb 1 * P_epsb 1;
P_Bserr_ 1 = MAX(P_ Bserr 1, Fpe- >MinSumErr) ;

SQRTF_P Bserr 1 = SQRTF(P Bserr_1);
top = RSQRTF(P Bserr_1); /* this comes free on DSP */

P_cosb 1 = jpe->SQRTF_Lambda * SQRTF_P Bserr 2 * tmp;
P_sinb 1 =P epsb 1 * tmp;
/* Joint Process Estimation for last cell */

tmp = jpe->SQRTF_Lambda * P_p 2;
epsi 1 =P cosb_1 * P epsi_1 - P_sinb_1 * tmp;

Pp1l P_cosb 1 * tmp + P_sinb 1 * P_epsi 1;
gams_1 =P cosb_1 * P _gams_1;

return(gams_1 * epsi 1);
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What is claimed is:

1. In a signal processor that receives at least first and
second intensity signals resulting from light of first and
second wavelengths attenuated by body tissue carrying
pulsing blood, each intensity signal containing a primary
signal portion and a noise portion, said first and second
signals substantially adhering to a predefined signal model,
a method comprising:

sampling said first and second intensity signals over a
period of time;

performing a Fourier transform on the intensity signals,
and

calculating at least two oxygen saturation values from at
least a plurality of magnitudes of the Fourier trans-
formed intensity signals for non-zero frequencies; and

determining oxygen saturation from at least one of said at
least two values consistent with the predefined signal
model.

2. A physiological monitor comprising:

a detector to provide intensity signals resulting from light
of first and second wavelengths attenuated by body
tissue carrying pulsing blood, each intensity signal
containing a primary signal portion and a secondary
signal portion, said intensity signals adhering to a
predefined signal model; and

a signal processor coupled to said detector, said signal
processor receiving said intensity signals, transforming
said signals, identifying a plurality of peaks of magni-
tudes from the transformed signals, and applying a
plurality of rules to the peaks of magnitudes in order to
calculate at least two estimates for said oxygen satu-
ration.

3. The physiological monitor of claim 2, wherein the

plurality of rules comprises applying a threshold operation
to the peaks.
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4. The physiological monitor of claim 2, wherein the

transform comprises a Chirp-Z transform.

5. The physiological monitor of claim 2, wherein the

transform comprises a Fourier transform.

6. A physiological monitor comprising:
a detector to provide intensity signals resulting from light
of first and second wavelengths attenuated by body
tissue carrying pulsing blood, each intensity signal
containing a primary signal portion and a secondary
signal portion, said intensity signals adhering to a
predefined signal model; and
signal processor coupled to said detector, said signal
processor receiving said intensity signals, Fourier
transforming said signals, identifying a plurality of
peaks of magnitudes from the Fourier transformed
signals, and applying a plurality of rules to the peaks of
magnitudes in order to determine an estimate for said
oxygen saturation, wherein said signal processor com-
prises a neural network.

7. A physiological monitor comprising:

a detector to provide intensity signals resulting from light
of first and second wavelengths attenuated by body
tissue carrying pulsing blood, each intensity signal
containing a primary signal portion and a secondary
signal portion, said intensity signals adhering to a
predefined signal model; and

a signal processor coupled to said detector, said signal
processor receiving said intensity signals, Fourier
transforming said signals, identifying a plurality of
peaks of magnitudes from the Fourier transformed
signals, and applying a plurality of rules to the peaks of
magnitudes in order to determine an estimate for said
oxygen saturation, wherein the plurality of rules com-
prises analysis of a phase from the Fourier transformed
signals.

I3
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