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Preface

This book is devoted to a comprehensive compilation of the first hardware platforms
employed for photonic reservoir computing. Reservoir computing is a machine learn-
ing technique that is susceptible by design to be implemented in hardware. We here
show how it has been successfully ported to a number of photonic platforms, paving
the way to all-optical information processing. We dedicate this book to Jan Van Camp-
enhout, who first launched the idea of photonic reservoir computing in 2008.

The first chapter starts with a historical overview, as well as a future-minded moti-
vation for photonic computing. Starting with the oldest known mechanical computer,
the reader is guided from the first implementation of optical memory to the contro-
versial topic of all-optical computing logic. This walk through the archives of optical
computing naturally arrives at an abstract comparison between electrons and pho-
tons in terms of their usefulness within the framework of logic computing. While pho-
tonic hardware may have some deficiencies in the perspective of logic computing, it
can support the transition from the Von Neumann architecture toward analogue and
neuro-morphic computing schemes with parallel computations. In this context, this
chapter also includes an introduction to the concept of neural networks. In a series
of small but detailed examples, the reader becomes familiar with the basic concepts
and relevant parameters which constitute either a feed-forward or a recurrent artificial
neural network. The end of this chapter firmly grounds the newly introduced concepts
of neural networks and Hopfield networks by discussing their physical counterparts,
implemented using photonic hardware.

Chapter 2 starts by contrasting digital computing with analogue computing
schemes. A very mature industry exists around digital computing, leading to highly
optimized digital computers with wide availability and creating a high entry barrier
for any alternative computing scheme. Physical Reservoir Computing stands out as an
analogue computing system that uses the natural dynamics of a hardware substrate
to perform calculations. This is in stark contrast with most other computing schemes
where a computational model is forced onto a substrate that will support it. Reservoir
computers are often considered a branch of neural networks. However, it is important
to note that they do not necessarily share the same discrete network topology with
localized neurons and interconnections. In the last section, the concept of linear and
nonlinear memory capacity is thoroughly discussed. These figures of merit repre-
sent an important step in the direction of creating generic design methodologies for
physical reservoir computers, characterizing them in a task-independent manner.

Chapter 3 introduces the state of the art in reservoir integration, mostly focus-
ing on the realization of passive architectures. In those systems, the chip provides
the complex projection of the input data, while the nonlinear transformation is typi-
cally created in the optical-electrical signal conversion step via a photo detector. First,
the authors introduce the implementation in networks of discrete mixers connected
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in a swirl topology, followed by concepts based on spatially continuous propagation.
These concepts are more abstract in terms of their mapping on the original reservoir ar-
chitecture consisting of discrete nodes. Based on the introduced systems, the authors
demonstrate and discuss a large variety of applications, including high-bandwidth
solutions for challenges in the field of telecommunication as well as applications in
the field of bio-medicine.

Chapter 4 elaborates on the huge potential of large scale photonic reservoirs. The
authors discuss several optical configurations that can generate complex network cou-
plings. Taking advantage of their inherent parallelism, these optical networks can eas-
ily be made of thousands of nonlinear nodes. The results in Chapter 4 demonstrate
the first large scale photonic reservoir computer that has learning capabilities, with
up to 2000 network nodes. In addition, the authors sketch the first implementation of
a network of coupled semiconductor lasers. Altogether, this chapter contains a state-
of-the-art overview of the properties of photonic reservoirs with diffractive coupling.

Chapter 5 gives a general introduction of reservoir computing based on delay sys-
tems. Delay-system RC are among the first successful RC’s hardware implementations,
lending particular importance to this chapter. Multiple chapters to follow within this
book will build upon the foundation laid here, and crucially the authors succeed in
preparing this solid base by complementing the information that is to follow in later
chapters. The authors start out from fundamental delay-system properties and their
relevance to RC computing. From there, they describe the more basic RC-delay im-
plementations and introduce nonlinear system-inspired tools for the analysis of such
RC. Finally, they treat fundamental properties of hardware implementations and their
consequence for computation.

Chapter 6 elaborates on the relevance of Ikeda delay dynamics for the control and
development of photonic reservoir computers. This chapter contains first a historical
overview on Ikeda-like dynamics as a paradigmatic toy example of complexity in op-
tics. It then jumps into a detailed description of several hardware implementations of
this representative system, namely based on the modulation of the optical intensity,
wavelength, or phase. The author focuses on the importance of the different time-
scales involved in Ikeda-like hardware implementations for information processing
using a space-time analogy. Altogether, this chapter is a must read for any reader in-
terested in the physics of complex systems and how they can be operated as photonic
reservoir computers.

Chapter 7 deals with the implementation of photonic RC using semiconductor
lasers as the physical substrate. External optical feedback provides the recurrent loop
in this approach, following the conceptual basis of delay-based RC presented in Chap-
ter 5. As highlighted by the authors, experimental realizations have been often carried
out with single-mode semiconductor lasers. Thus, the authors provide a detailed de-
scription of these experiments together with their corresponding numerical modeling
using the Lang—-Kobayashi rate equations. This chapter also covers other substrates
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for photonic RC, such as semiconductor ring lasers, erbium-doped microchip lasers,
and semiconductor optical amplifiers.

Chapter 8 focuses on how to build advanced photonic reservoir computers, using
an optoelectronic system as their workhorse. First, the authors present novel designs
to implement fully analog reservoir computers, including analog input and output
layers, that are able to function without the support of digital components. The au-
thors then move on to lay out several strategies to train photonic reservoir computers
on the fly, such that they can adapt to changing environments. The final section of
the chapter focuses on the challenging task of implementing photonic reservoir com-
puters that can operate autonomously. This becomes possible when the output of the
system is fed back to its own input, serving as a generator of arbitrarily complex wave-
forms. Taken as a whole, this chapter represents the spearhead of the development of
fully functional photonic reservoir computers.
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Daniel Brunner, Piotr Antonik, and Xavier Porte
1 Introduction to novel photonic computing

1.1 Photonics for computing

Rather than a feature of modern times, computing captivated the interest of humans
long before any of the technological revolutions we typically associate to computers.
One of the earliest historic realizations of a computer is the Antikythera-mechanism;
see Figure 1.1(a), a fascinating example indeed. This intricate device was found in
a highly corroded state around a century ago, and was dated back to 200 BC. Due
to its corrosion and complexity, deciphering purpose and functionality posed a su-
perb challenge which still continues today. By now, we know that the Antikythera-
mechanism calculates moon phases and planetary positions within the lunisolar
calendar [1]. Most impressively, the prediction accounts for corrections made neces-
sary by the elliptical orbits of planets and the moon. The algorithm executed by the
Antikythera-hardware appears to be based on a theory about lunar and planetary
motion developed by Hipparchos of Rhodes [1]. The Antikythera-mechanism there-
fore is the physical implementation of a computing algorithm producing nontrivial
and important information on the basis of a simple external input—a date to be set by
turning a handle. Transformation of input information is therefore established by a
mechanical automatism, which can be re-executed.

Manufacturing this mechanical computer with technology available at the time
must have been a formidable challenge. The mechanism consists of at least 37 bronze
gears, and such a multistage system most certainly demands high manufacturing ac-
curacy for a reliable operation. We can therefore assume that its creation required the
investment of substantial resources in terms of expertise and dedication. Due to agri-
cultural and religious reasons, lunar cycles and the positions of planets were infor-
mation of high value during that historic period, apparently justifying the associated
efforts. This illustrates that already two millennia ago humans highly valued the au-
tomatized creation of important information by computers.

Upon close inspection, progress such as the acceleration of computing by a factor
of one hillion can be identified during the last two millennia. It was understood that
computers strongly benefit from practical re-programmability, a functionality Conrad
Zuse realized in 1941 with his digital-electronic computer Z3. Interestingly, the Z3 was
already applied to complex technological challenges related to mechanical properties
of airplane wings, an operation which demands practical re-programming. Many more
conceptual and technological developments have finally led us to the extremely pow-
erful computers of today. We however intentionally avoid an exhaustive discussion of
computing’s history. Focusing on our mechanic and electronic computing substrate
examples serves the illustration of a general observation: the physical nature of the

https://doi.org/10.1515/9783110583496-001
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Figure 1.1: (a) Shows a photo of the Antikythera-mechanism, a historic example of a computer cre-
ated in the second century BC. (b) Shows an optical setup by Farhat et al. [4], creating an optical
content addressable memory.

substrate’s interactions providing the basis for computing an algorithm changed over
time.

One might assume that a transition—or not—between substrates was always
in service of further advancing computational performance. However, performance
is most likely not the only motive. At least equally important is the technological
readiness of a substrate and the presence of a manufacturing platform for its imple-
mentation. The last part of this argument leads directly to economic considerations,
which today are ever present. These certainly should and cannot be ignored; simulta-
neously, they should not shroud our vision in the search of next generation solutions
and substrates. As the transition from mechanics to electronics set the basis for the
current, Turing complete, integrated and powerful computing processors of today,
one is equally obliged to seriously consider the possibilities arising from a transi-
tion from electronic to photonic computing—or from a merger of both. Arguments of
the style it did not work before, lets discard photonics ignore (i) its undeniably exist-
ing fundamental advantages, recent progress in (ii) novel photonic substrates and
(iii) computational schemes. We will show that in particular the advent of artificial
neural networks (ANNs) demands a decisively open-minded approach to the question
of next-generation computing substrate.

For our purpose, substrates might be grouped according to which particle acts as
carrier of information. Limiting our selection to substrates of current technological
relevance, we are left with electrons and photons. Nowadays, everybody is familiar
with some representative of an electronic computer. Optical computers remain more
exotic, yet they are pursued since over five decades [2, 3] due to the potentially high
prospects. Multiple concepts have been demonstrated, e. g., Figure 1.1(b) shows an
optical content addressable memory by Frahat et al. [4] together with Psaltis et al. [5].
Such a system is capable to provide the content of stored memory, even if the original
query is noise-corrupted or inaccurate.
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1.1.1 Benefits of optics for computing

Numerous electronic, electro-optical and all-optical computing concepts have been
demonstrated in proof-of-concept experiments. The result is a wide selection of con-
cepts and hardware substrates, which brings us to the question about the fundamental
advantages and disadvantages of particular substrates. In 1990, Lohmann approached
the problem by asking what in principle is required from a substrate for realizing com-
putation, establishing a connection between particular substrates and their suitabil-
ity to implement fundamental computing operations [6]. This approach places our
generic discussion on a solid foundation. On a most basic level, Lohmann identified
logic / interactions and transport / communication as essential ingredients, certainly
a view biased toward computing based on binary logic operations. Paying tribute to
the recent impact of ANNs and simultaneously to our book’s title, we will modify the
first category to nonlinear transformations, which include logical operations. One can
quickly enter the realm of philosophical discussions about what is computing and
what is not. While these discussions can be enlightening, they can also obscure the
practical implications of scientific arguments. An interesting and rigorous contribu-
tion to discussions of this kind can be found in Horsman et al. [7]. Here, we will restrict
computing to operations which include nonlinearity at some stage; other operations
involved in information processing we will simply refer to as transformations.

Electrons and photons each have unique physical properties, and hence favor the
physical realization of different processes. In 2013, Shamir [8] linked these fundamen-
tal differences to the doom of digital optical computing. However, we would like to
elaborate the subject from a slightly different angle. We will show that novel-material
systems might open new avenues to pursue. Most importantly, we emphasize that neu-
ral networks (NNs) do not rely on digital logic and that fundamental differences to the
architecture of logical computers will demand different properties and scaling from a
substrate.

Due to their fermionic nature and electric charge, electrons strongly interact. Elec-
trons are therefore excellently suited to induce nonlinear responses, and consequently
to perform nonlinear transformations. At the same time, these strong interactions re-
duce the suitability of electrons for analog information transport: originally encoded
information will be tainted by electron-electron interactions, e. g. induction between
adjacent interconnects and with the substrate. Furthermore, the ever-present electro-
magnetic permittivity unavoidably links an electronic communication line to a capac-
itance. Combined with the information carriers’ charge, this limits the modulation
bandwidth of electronic transmission lines. In Table 1.1, electrons therefore are listed
as excellently suited to implement nonlinear transformations, but only as mediocre
for information transmission. This has direct implications for the implementations
of ANNs and their ultra large-scale connectivity. More details on the limits and their
practical implications of modern electronic computation can be found here [9, 10].
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Table 1.1: Suitability of electronic, photonic and exotic/hybrid substrates to physically implement
fundamental operations of computing. Table adapted from [6].

Electrons Photons Exotic/hybrid substrates

Nonlinear transformations  vvvy X YYY
Information transport v Yy Yy
KHz h;l'l'!-l_z GHz THz
a (93,94
o W
- 104
g 10°
-
= :
10
&
] 10
I
1 Figure 1.2: Switching energies of different non-
10" Jinear optical effects. The figure was taken from
107 [13]. Today’s lowest switching energies reach
10® the atto-Joule regime, making them compatible

Modulation speed with current semiconductor technology [14].

Photons, on the other hand are charge-less bosons. Consequently, they do not inter-
act directly for optical intensities relevant to our discussion. Only a physical substrate
acting as mediator can introduce such action. This implies that the electric field (mag-
netic fields can mostly be ignored) of one photon first needs to modify the mediating
medium’s properties, which in turn modifies the properties of other photons. Unfor-
tunately, interaction coefficients of traditional materials are rather small, and when
compared to electronics the result is a bad rating for nonlinear transformation in Ta-
ble 1.1. On the other hand, signal transmission strongly benefits from the very same as-
pects: as long as physical properties allow the separation of signals, i. e., using photon
polarization or wavelength, a large number of communication channels can be trans-
mitted along a single line without significant interaction. Furthermore, in contrast to
the electronic case, the length of a transmission line does not limit the modulation
bandwidth. Photons are therefore excellently suited for communication, which we ex-
perience on a daily basis: modern communication and the Internet largely rely on op-
tical information transport. The rating in Table 1.1 for optical information transport is
therefore excellent.

Motivated by the frustratingly linear behavior of photons, countless strategies
were developed in order to bring nonlinearity to photonics. A highly active field of
research is the use of advanced materials and novel waveguide geometries. Figure 1.2
gives a generic overview of different nonlinear effects, their required switching ener-
gies and their maximum modulation bandwidths. Recently, this diagram was succes-
sively extended to faster and more energy efficient processes. Originally, optical non-
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linearities were mostly realized based on the Pockels and Kerr effect. In waveguides
of 1mm length, modern structures based on these processes require ~ mW to create
one period of a sin® nonlinearity all-optically [11, 12]. However, nonlinearity does not
need to be produced all-optically. Exploiting plasmonic effects, switching energies for
an electro-optical modulation are now approaching the atto-Joule regime at poten-
tially THz bandwidths [13]. Such switching energies are even competitive with current
semiconductor technology [14], and with simple incorporation of a photosensitive el-
ement one could create efficient all-optical nonlinearities. This shows the great po-
tential of novel photonic technology to implement the nonlinear transformations for
optical computing.

Judging from the past developments and research in computing, photonics and
electronics will remain locked somewhere between competition and synergy. Optical
computing is a field with a surprisingly long history; the first books were already pub-
lished in the early 1970s [15]. For now, electronics clearly wins the day by providing
cheap high-performance circuitry and decades of exponential scaling in number of
transistors per chip and per dollar. Equally, integrated photonic components for com-
puting were already considered in the 1990 by Laval et al. [16], yet for now they cannot
match the energy efficiency and area-footprint of electronics. However, this conversa-
tion is strongly biased toward the field a majority identifies (maybe wrongly so) syn-
onymous with computing: Boolean logic in a mostly serial architecture. Already today,
a standard CPU’s performance limit is not imposed by the size or speed of individual
transistors, but by the energy it consumes inside the small volume of its substrate. By
now, a significant fraction of dynamic energy dissipation originates from interconnec-
tions [17, 18], and in that light the advent of neural networks creates a fundamental
shift in demands placed upon a computing core. Providing some numbers: currently
the switching energy of a CMOS transistor gate lies somewhere in the range of 40 aJ]-3
f]; switching an interconnect wire of 10 mm length consumes 600 fJ ([19] and refer-
ences therein). Connections in a classical von Neumann computer are mostly short
ranged, yet they already limit scaling of these chips. The impact interconnects exert
upon the energy budget of current architectures will be dwarfed by neural networks
(NN), whose fundamental feature is large scale connectivity. Combined with recent
advances in integrated photonics, exploiting the fundamental advantage of optics
over electronics for signal transmission could prove essential for next generation NN
hardware. These considerations are confirmed by a modification in the electronic-chip
industry’s hardware development. Fueled by the growth of NN applications, Google
even developed its own hardware platform, the Tensor Processing Unit (TPU) [20]. At
its heart lies a systolic-array circuit, which is better suited for calculations of large-
scale vector-matrix products. Yet, the device is not capable of carrying out such op-
erations fully in parallel—something demonstrated in optics since decades [21]. We
therefore conclude that the transformative impact of NN-concepts extends deeply into
fundamental properties of a processor’s architecture, and will therefore drive future
computing hardware development.
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All these—unfortunately quickly—approaching ANN-hardware roadblocks should
make us seriously reconsider photonics as an alternative or complimentary technol-
ogy. Photonics offers crucial advantages addressing many of the discussed key issues.
Today we cannot seriously contemplate mechanical computers. The same might be
true in the future for ANN-processors with their almost countless interconnects. An
open-minded approach still striking a balance between real-world potential as well
as long term possibilities is therefore paramount.

1.1.2 Logical optical computers

Owing the success of computing based on Boolean logic operations, optical logic for
computing received substantial attention from an early stage. Among others, a large
European consortium within the European Joint optical Bistability Project, consisting
of 18 universities, explored the field in detail [22]. Using photonics instead of electron-
ics was mainly motivated by three factors. First, avoid the opto-electronic conversion.
Communication is carried out optically, today even more than at the time of first in-
terest in optical logic. Interfacing with an electronic computer therefore fundamen-
tally requires opto-electronic conversions, and vice versa. Among others, these con-
versions are associated to an increased power-consumption. The second factor is the
potentially high bandwidth of optical processes, readily achieving sub-pico second
switching times. One has to acknowledge that today’s transistors can also reach such
switching speed [14]. Yet, for full systems, one again needs to consider the bandwidth
limitations induced by electronic interconnects, and today this limit lies in the GHz
regime. Finally, already at the field’s foundation, a clear focus was placed on the paral-
lel and spatially distributed nature of optical signal transmission [23]. Highly parallel
circuitry was therefore an important objective of optical logic computers.
Implementing Boolean logic based on a latching optical bi-stability was already
proposed in 1969 by Szoke et al. [2]. In their publication, they discussed how a sat-
urable cavity can stably be switched between high or low transmission states using
the signal of an external laser source(s). Generally, systems supporting such bistable
switching behavior are based on nonlinearity combined with some feedback or cou-
pling mechanism. Such an interaction term can either be a dedicated feedback chan-
nel, or as is the case for the saturable absorber cavity, the constant and mutual inter-
action between light and material [24]. Firth [24] introduces a generic model for such
bistability in the chapter on Theory of optical Bistability and optical Memory in [25]:

% = —a(p)I 4]
do
2¢ = 1of (@) T - po) = A(9) - B(9). ©)

Here, I is optical intensity, ¢ (@) is the device (ambient) temperature, a a temperature-
dependent absorption coefficient, f(¢) is the nonlinear light-matter interaction. This
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Figure 1.3: Schematic illustration of optical bistability. Panel (a) shows the system’s nonlinear (A(¢))
and linear (B(¢)) response to changes in ¢ in equation (2). Fixed points are located where linear and
nonlinear terms are balanced. Given by the sign of ¢ in their vicinity, these are stable or unstable
fixed points. A summary of the relevant properties are given in panel (b).

example is based on a nonlinearity induced by temperature changes due to optical
absorption, but this model can simply be extended for, e. g., saturable absorbers. In
Figure 1.3, we schematically illustrate the underlying mechanism. In panel (a), A(¢p)
is the nonlinear and B(¢) the system’s linear response, respectively. Panel (b) iden-
tifies the characteristic regions of the system. According to equation (2), if initialized
in region R1 (R3), the gradient d¢/dt is positive and the system is attracted towards
@, (p3). For region R2 (R4), the gradient is negative, again resulting in attraction to-
wards ¢; (¢3). As the gradient at ¢; and ¢; is zero, both values are attracting fixed
points or stable steady states of the system if A(¢) and B(¢p) agree with the general
properties highlighted in Figure 1.3(a). For the case of using two external input sig-
nals, this configuration can implement the fundamental logic AND or OR operations.
When realizing an optical OR logic-gate, each external input would have to provide
a power, setting the system into ¢ > ¢,, while in the AND system only the power of
both inputs combined would set the system to that point. For a saturable-cavity sys-
tem, the result is the implementation of two fixed points corresponding to low or high
optical transmission. Such optical bistability was reported based on a Fabry-Perot
cavity filled with sodium vapor [26] or an InSb semiconductor [27]. Smith et al. [23]
provides an overview of the demonstrated systems and possible configurations. Fi-
nally, the cascading of multiple such elements was also realized [28], demonstrating
restoring digital logic.

Today, the prospects, challenges and feasibility of computing with optical logic
are still being discussed intensely and controversially. An illustrating example is a
commentary article by Caulfield et al. [29], followed by a series of comments by Tucker
etal. [30] and Miller et al. [31] on optical transistors. Realizing an optical transistor, the
principle unit for all-optical computing logic, is highly nontrivial and a device relevant
for real-world applications, Miller highlights multiple criteria which must be fulfilled
[32]. Owing this complexity, only one large-scale and multistage all-optical logic com-
puter has been reported [33]. The system consists of six cascaded stages, each stage
home to a 32x32 array or bistable optical elements; see Figure 1.4. While it is certainly
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Figure 1.4: Schematic illustration of a 6-stage 32 x 32 array of bi-stable optical elements. Figure
taken from [33].

true that such a system-dimensionality is insufficient for a computer based on logic
operations, 6 layers of 1024 nonlinear nodes are already reaching a sufficient scale for
interesting machine learning applications. Finally, in support of ongoing interest into
optical computing, Miller precisely highlights the arguments of interconnects that we
previously leveraged by pointing out their increased importance for future NN com-
puting substrates.

1.1.3 Optical computing with spatial transformations

A different approach to computing is fundamentally based on the spatial nature of op-
ticalimaging. A single optical lens transforms an arbitrarily complex optical waveform
simultaneously. All information contained within a lens’s field of view and resolvable
by its impulse response function is therefore transformed fully in parallel, potentially
resulting in a very large space-bandwidth product. Other than with serial optical bi-
nary logic, transformation of spatially distributed optical information therefore lever-
ages fundamental advantages of optics by exploiting its massive spatial parallelism.
Of fundamental importance in schemes following this approach is often the Fourier
transformation property of the simple optical lens [34, 35]. If an object is placed in
front of a lens at focal distance f, hence in its focal plane, then the object’s spatial
Fourier transformation is created at f behind the lens. An important limitation is that
the Fourier transformation of a lens is only exact in amplitude and phase within the
area where the paraxial approximation is satisfied [35].
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(a) Input scenes s(x,y)
by

Reference R(u,v)

Correlation C(x,y)

Figure 1.5: () An optical correlator based on free-space optics. A scene s(x, u) is placed in the focal
plane of Lens 1 and illuminated by a plane wave. The object’s Fourier transformation is then present
in the back-focal plane of the lens. If an object of interest’s complex conjugate Fourier transforma-
tion (R(u, v)) is placed in the same plane, then Lens 2 carries out a convolution between the Fourier
spectrum of s(x, y) and R(u, v). In case that s(x, y) corresponds to the object of interest, then the con-
volution results in a large correlation signal. Panel (b) shows the autocorrelation peak for amplitude
and phase, (c) only for phase matched reference R(u, v). Figure taken from [3].

A popular application of this optical transformation is realizing optical convolution,
which was demonstrated by Weaver and Goodman [36] and later even applied to sup-
port numerical computation by Psaltis et al. [37]. In Figure 1.5, we schematically il-
lustrate how this concept can be extended to realize object recognition via an optical
correlator. The object to be analyzed s(x, y) is placed at position z = 0, correspond-
ing to one focal distance f in front of the first lens, and is coherently illuminated via
a plane wave. At position z = 2f, the resulting Fourier spectrum is multiplied with a
filter or reference R(u,v). Here, R(u,v) is the complex conjugate Fourier spectrum of
the identification target with u and v the spatial frequencies in x and y, respectively.
This arrangement is followed by a second lens placed at z = 3f, which transforms the
multiplication at position z = 2f into a convolution at z = 4f. The resulting corre-
lation between the object and the classification target is then provided at a distance
z = 4f away from the object, hence the setup illustrated in Figure 1.5 is typically re-
ferred to a 4f-correlator. Figure 1.5(b) and (c) show the resulting spatial correlation
for the case reference R(u,v) provides amplitude and phase or only phase informa-
tion, respectively. The optical correlator was applied to relevant tasks such as road-
sign recognition [38]. One severe limitation of this approach is its sensitivity on tam-
pering with the input data. The 4f-optical correlator is only invariant against spatial
translation of the optical input, in which case only the position of the correlation peak
would be shifted at position z = 4f. Rotation and stretching, on the other hand, will



10 —— D.Brunneretal.

reduce the correlator’s performance. Beyond the discussed system, multiple differ-
ent information processing applications realized by various arrangements of lenses,
filters, etc. are derived and demonstrated by Cutrona et al. [39]. While most of such
spatial-transformation concepts utilize linear operations, they can be extended by in-
corporating nonlinear responses at different stages of the setup [40].

Other more fundamental mathematical operations have been demonstrated via
optical techniques, too. One example is the subtraction of two images based on Stokes
reversibility, which was realized via phase-conjugate Michelson interferometry [41].
Another classical operation is the optical implementation of matrix products [21], also
based on a systolic array approach [42]. In the initial development of the field, a nowa-
days surprising bottleneck slowed down progress: the nonavailability of high-quality
and practical input devices [3]. Since information input is typically a two-dimensional
image, this requires readily reconfigurable screens. Only after the first spatial light
modulator (SLM) was demonstrated by Labrunie [43], this hurdle was mostly over-
come.

1.2 Neural networks

Artificial neural networks (ANNs) are composed of nonlinear computational elements,
operating in parallel and arranged in a manner similar to biological neural intercon-
nections [44]. These models have been extensively studied with the aim of achieving
human-like performance in the field of pattern recognition. Nowadays, neural net-
works are mainly considered from two perspectives: cognitive science—an interdis-
ciplinary study of the mind, and connectionism—a theory of information processing
[45]. In the present book, neural networks are considered for designing photonic sys-
tems. Therefore, the questions relating their design and purpose with how the brain
might work are considered out of scope.

The pioneers of the field—McCulloch and Pitts—studied, in the early 1940s, the
potential of the interconnection of a model-neuron [46]. Later in 1949, Donald Hebb
proposed a learning rule for adapting the connections of artificial neurons [47]. The
name “perceptron” was coined by Rosenblatt in 1958 [48], who developed the theory of
statistical separability. In 1969, Minsky and Papert (1969) provided a rigorous analysis
of the perceptron [49] and temporarily slowed down the development of the field by
demonstrating that perceptrons were incapable of processing the basic exclusive-or
(XOR) circuit. The field was revived by Werbos, who, in 1971, developed the backprop-
agation learning algorithm, published in his doctoral thesis [50, 51].

Neural networks are composed of elementary computation units, i. e., the neu-
rons. A biological neuron is a cell capable of producing a rapid train of electric spikes.
Simulating its complex internal dynamics (using, e. g., the Hodgkin—Huxley model
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w1 Wn,
Figure 1.6: Scheme of an analog neuron, represented by a nonlinear
function a = f(x;, w;) of inputs from other neurons x; and weights (or
T1 T2 --- .-+ Ty parameters) w;. Adapted from [57].

[52]) is impractical for real-world applications of ANNs. For this reason, artificial neu-
rons have been introduced, keeping the spiking behavior but greatly simplifying the
internal dynamics (see, e. g., [53-56]). Further simplification of the artificial neuron
model is possible by ignoring individual spikes and introducing an average spiking
rate a. Such neurons are called analog neurons and their behavior is described by

a =f<;wix,->, 3)

where a is the output of the neuron (also referred to as the current state of the neu-
ron, or the activation), x; are the inputs from other neurons in the network, w; are the
weights of these connections, and f is the activation function. A common choice for
the latter is a sigmoid function (i. e., a s-shaped function), such as the tanh function
or the inverse tangent function [44].

In summary, a neuron, schematized in Figure 1.6, is a nonlinear function, param-
eterized by the coefficients w;, often called weights or, stemming from the biological
origins, synaptic weights. One should be careful with the term “connection” and take it
metaphorically. In most hardware applications of artificial neural networks, the neu-
rons are not physical objects. Instead, they could be implemented electronically, for
instance, in silicon, or time-multiplexed in an analog signal. Therefore, connections
between neurons rarely have any actual existence, and merely indicate how individual
neurons, i. e., the hardware blocks that implement them, are connected and interact
with each other.

Neural networks come in two classes: feedforward and recurrent (or feedback)
networks, which are the topics of Section 1.2.2 and Section 1.2.3, respectively. But first,
we introduce their main predecessor—the perceptron.

1.2.1 Perceptron

Figure 1.7 shows a toy example of a binary classification task with two classes sep-
arable by a hyperplane. Included in the figure are two instances of infinitely many
possible hyperplanes, or in this case, straight lines. Classifiers that take a linear com-
bination of the input features and produce a binary output were called perceptrons
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Figure 1.7: A toy example of a linearly separable
classification problem, with two of the infinitely
71 many possible separation hyperplanes.

[48, 58]. Perceptrons set the foundations for the neural network models of the 1980s
and 1990s [59].

The perceptron learning algorithm is a binary classifier that looks for a separation
hyperplane by minimizing the distance of misclassified points to the decision bound-
ary. The real-value input vector x € R" is mapped to a binary value y(x) following:

y(x):{l 1fw-x-'|-wo>0, @)
-1 otherwise,

with

where w;, ..., w, are the parameters of the separating hyperplane, also called a deci-
sion boundary. In the context of neural networks, a perceptron is an artificial neuron
with the Heaviside activation function. The present version of the algorithm (equation
(4)) is commonly termed a single-layer perceptron, to distinguish it from a multilayer
perceptron, which corresponds to a more complicated neural network. As a linear clas-
sifier, the single-layer perceptron is a simple feedforward neural network (that will be
presented in Section 1.2.2).

The search for a decision boundary can be carried out through the stochastic gra-
dient descent algorithm, starting from a random guess [59]. If a response y(x) = 1is
misclassified, then w-x +w, < 0, and vice versa for a misclassified response y(x) = —1.
The error to minimize is defined by

E(w;) = - ) y;(w-x +w), ®)
je&

where £ is the set of misclassified points. The gradients are given by

LU ©)
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and the parameters w; are updated recursively by visiting each misclassified input in
& and applying the gradients as follows:
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where A is the learning rate, which in this case can be taken to be 1 without loss of
generality [59].

If the problem is linearly separable, the algorithm converges to a separating hyper-
plane in a finite number of steps [59]. Two solutions, obtained from different random
guesses, are shown in Figure 1.7.

The perceptron learning algorithm presents a series of downsides. First, a single-
layer perceptron can only solve a linearly separable problem. If the inputs are not lin-
early separable, the algorithm will not converge and develop cycles. The cycles can
be long and, therefore, hard to detect. The most famous example is the perceptron’s
inability to solve the Boolean XOR problem. Second, for a linearly separable problem,
there are many solutions, and the result of the algorithm strongly depends on the start-
ing values, that is, the initial random guess. Finally, the proof of convergence in a finite
number of steps does not guarantee a reasonable convergence time—the smaller the
gap, the longer the time to find it [59].

Perceptrons found many applications in speech or image recognition in the 1980s,
but have been superseded by much simpler support vector machines [60—63].

1.2.2 Feedforward neural networks

A feedforward neural network is a function of its inputs, and can be seen as a composi-
tion of the functions of its neurons [57]. In most cases, the former function is nonlinear,
as are the individual functions of the neurons. However, in particular cases, a linear
function can be chosen for the neurons, which would result in a linear feedforward
network.

Graph representation of a neural network is an intuitive and effective way of vi-
sualising the structure of the system. In such a graph, the neurons are vertices and
the edges correspond to the connections. The graph of a simple feedforward neural
network is shown in Figure 1.8. By definition, the graph is acyclic, i. e., no path in the
graph forms a closed loop. The neurons that perform the final computations and pro-
duce the outputs of the network are called output neurons. The other neurons, which
perform intermediate computations, are called hidden neurons. The inputs (squares
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output neurons

Figure 1.8: Graph represen-
tation of a feedforward neu-
ral network with n inputs,
one layer of N, hidden neu-
rons, and N, output neurons.
Adapted from [57].

hidden neurons

inputs

in Figure 1.8) and input neurons (first layer of circles, connected to the input squares)
are often confounded in the literature. This may seem confusing because, technically,
the inputs are not neurons: they do not perform any computation, but simply deliver
the input variables to the neurons.

A large number of different network topologies can be imagined, under the sole
constraint of an acyclic graph. However, most of neural network applications imple-
ment multilayer networks, as illustrated in Figure 1.8 [57].

A feedforward network with n inputs, N; hidden neurons and N, output neurons
computes N, nonlinear functions of its n input variables. These are compositions of
the N;, functions computed by the hidden neurons. Owing to the acyclic graphs, feed-
forward networks are static. That is, if the inputs are constant, so are the outputs. For
this reason, feedforward neural networks are often termed static networks, as opposed
to recurrent or dynamic networks, which will be described Section 1.2.3. Feedforward
multilayer networks with sigmoid nonlinearities are often termed multilayer percep-
trons, or MLPs.

To illustrate the notions above, consider an example of a feedforward neural net-
work with a single layer of nonlinear hidden neurons (with a sigmoid activation func-
tion) and a single linear output neuron. This example corresponds to a class of feed-
forward neural networks that is particularly important in practice [57].

The output of this network is given by

Ny Ni
gx,w) = Z |:WNh+l,i tanh(Z WiiX; + Wyg > ] +Wp, 41,0

i=1 j=1

Ny Nie
= z [th Y tanh( z W;iX; )] + Wy, 41,05 9
i=1 j=0
where x is the input vector of N; + 1 input variables, and w is the weights vector of
(N +1)Ny+(Ny,+1) parameters. As introduced above, the hidden neurons are numbered
from 1to Ny, and the output neuron is labeled Ny, + 1. Conventionally, the weight w;; is
assigned to the connection that links the neuron j (or the network input j) to neuron i.
The input x,, is usually set to a constant value x, = 1and used as a bias term for all the
neurons in the network, with the corresponding weights wy,.

From equation (9), one notes that the output g(x,w) of the network is a linear
function of the parameters of the last connection layer (from the N, hidden neurons
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to the output neuron Ny, + 1), and a nonlinear function of the parameters of the first
layer of connections (from the N + 1 inputs of the network to the Nj, hidden neurons).
Therefore, the output of a multilayer perceptron is a nonlinear function of its inputs
and of its parameters.

1.2.3 Recurrent neural networks

Recurrent neural networks represent the most general neural network architecture
[57]. Their connection graph contains at least one path that forms a closed loop, i. e.,
following the connections, one returns back to the starting neuron. Such a path is
called a cycle. Since the output of a neuron cannot be a function of itself, time must
be explicitly taken into account for such architectures. In other words, the output of
a neuron cannot be a function of itself at the same moment of time, but it can be a
function of its past values.

Given the predominance of digital systems for hardware applications of (e. g.,
standard computers or dedicated digital circuits), discrete-time systems are the nat-
ural framework for studying recurrent neural networks. Therefore, recurrent neural
networks are often described by recurrent equations (hence the name), which are
discrete-time equivalents of continuous-time differential equations.

In this discrete-time framework, each connection is assigned two parameters (one
more than for feedforward neural networks): a weight and a delay (possibly equal to
zero). Delays are integer multiples of the elementary time unit. For causality reasons,
the sum of the delays in a cycle in the graph of a causal recurrent neural network must
be nonzero.

An example of a recurrent neural network is shown in Figure 1.9. The delays as-
signed to the connections, expressed as integer multiples of a time unit T, are marked
in the diamonds. The network is casual, since the only cycle from neuron 1 back to
itself through neuron 2 features a nonzero sum of delays.

Figure 1.9: Graph representation of a recurrent neural network
with two inputs. Digits in diamonds indicate the delays assigned
to each connection, expressed in terms of the unit time or sam-
pling period T. The network holds one cycle: from 1 to 1 through 2.
Adapted from [57].
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Figure 1.10: The canonical form (right-hand side) of the network shown on Figure 1.9 (left-hand side).
The dotted line highlights the feedforward neural network within the canonical form. Adapted from
[57].

Similar to feedforward networks, we present the general mathematical description of
recurrent neural networks. The general equations of a linear system are

x(n) = Ax(n-1) + Bu(n-1), (10a)
g(n) =Cx(n-1)+ Du(n-1), (10b)

wheren € Zis the discrete time, expressed in terms of the unit time or sampling period
T, sothatt = nT, x(n) is the state vector at time nT, u(n) is the input vector, g(n) is the
output vector, and 4, B, C, D are matrices. Similarly, the canonical form of a nonlinear
system is defined as

x(n) = ¢p[x(n-1),u(n-1)], (11a)
g(n) = ¥[x(n-1),u(n-1)), (11b)

where ¢ and ¥ are nonlinear vector functions (e. g., neural functions). Nerrand et al.
[64] have demonstrated that any recurrent neural network, however complex, can be
expressed in a canonical form, made of a feedforward neural network, some outputs
of which (termed state outputs) are fed back to the inputs through unit delays [57].

For instance, the neural network in Figure 1.9 can be transformed into the canon-
ical form, shown in Figure 1.10. That network has a single state variable: the output of
neuron 1. In that example, neuron 1 is a hidden neuron, but in general, a state neuron
can also be an output neuron. Further details on recurrent neural networks and their
canonical forms can be found in [57].

1.2.4 Deep neural networks

Until recently, most artificial neural network methods had exploited shallow-
structured architectures, that typically contain a few (one or two, at most) layers
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of nonlinear neurons [65]. Shallow networks have been shown effective in solving
many simple problems. However, their limited modeling and representational power
can cause difficulties when tackling real-world applications involving complex data
such as human speech, language, and natural visual scenes. Biological information
processing mechanisms in the human brain, such as vision and audition, which are
clearly equipped with layered hierarchical structures [66], suggest the need of deep
architectures for building accurate representations from complex and rich data.

Historically, deep learning originated from the field of artificial neural networks.
That is, multilayer perceptrons (or feedforward neural networks, introduced in Sec-
tion 1.2.2) with many layers of hidden neurons are often referred to as deep neural
networks (DNNs). At the moment of writing these lines, no clear boundary between
shallow and deep architectures, in terms of the number of layers, could be found in
the literature.

The back-propagation (BP) algorithm, mentioned in Section 1.2, was used for
learning the optimal parameters of these deep networks. However, BP alone only did
well in practice for networks with a few hidden layers [67, 68]. The main problem was
the high number of local optima in the nonconvex cost function of the deep networks.
The BP algorithm, based on the gradient descent method, starting from some random
initial point, often gets trapped in a poor local optimum. The severity increases signif-
icantly with the depth of the network. This issue is partially responsible for steering
the machine learning research away from deep architectures toward shallow models
with convex loss functions with an easily accessible global optimum.

The above issue was empirically solved when unsupervised learning algorithms
were introduced in [69, 70]. A new class of deep generative models, called deep belief
network (DBN), was introduced. A DBN is a deep neural network with connections
between the layers but not between the units within each layer [69, 71]. It is trained in
two phases. At the first unsupervised phase, it learns to reconstruct its inputs, so that
the layers could act as feature detectors. At the second supervised stage, the system
learns to perform classification.

Initializing the weights of a deep neural network or MLPs with a correspondingly
configured DBN often produces much better results than that with the random weights
[65]. Therefore, deep MLPs can be pretrained with unsupervised DBN and then fine-
tuned by back-propagation. Other training techniques have been developed, but they
lie outside of the general scope of this introduction.

Nowadays, deep learning has various similar definitions. LeCun et al. [72] pro-
posed the following one as the first line of their field-defining paper: “Deep learning
allows computational models that are composed of multiple processing layers to learn
representations of data with multiple levels of abstraction.”

That is, the first key aspect of deep learning is that it is based on models con-
sisting of multiple layers of nonlinear information processing. The second key aspect
is that, similarly to the human information processing systems, it develops multiple
representations of the data at different layers of abstraction. Deep learning would not
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meet such a huge success if it had not been assisted by several advances in technology,
such as the drastically increased chip processing abilities (general-purpose GPUs) and
the significantly increased size of data used for training. As pointed out by Geoffrey
Hinton—a pioneer in the field of ANNs and coauthor of the first paper on the backprop-
agation algorithm for training MLPs [73]—at his Royal Society talk, the deep learning
was already known back in 1986, but it could not take off at that time for the following
four reasons:

1. Our labeled data sets were thousands of times too small.

2. Our computers were millions of times too slow.

3. We initialized the weights in a stupid way.

4.  We used the wrong type of nonlinearity.

To conclude this brief introduction to deep learning, we mention three popular state-

of-the-art deep learning techniques:

Multilayer perceptrons. Deep feedforward neural networks, discussed in Section
1.2.2. At present, the most popular nonlinear activation function is the rectified
linear unit (ReLU), or the half-wave rectifier f(z) = max(z, 0) [72].

Convolutional neural networks. Introduced by LeCun et al. [74] for analysis of vi-
sual imagery, these networks preserve the spatial structure of the data. They can
be considered as a variation of multilayer perceptrons and are inspired by biolog-
ical processes, since the connectivity pattern between the neurons resembles the
organisation of the visual cortex [75].

Long short-term memory networks The LSTMs are recurrent neural networks,
trained using BP and composed of memory blocks that are connected into layers.
Introduced by Jurgen Schmidhuber [76], they can be used to create large (stacked)
recurrent networks. These systems are well suited for classification, processing,
and prediction of time series.

1.2.5 Hopfield networks

In his seminal paper published in 1982 [77], Hopfield asked the question if a com-
putational task can be performed by a large number of simple neurons. A particular
emphasis was placed on the collective nature of the system, and that complex process-
ing functionality can arise as an emergent property of neural systems. Based on what
we today would call an ANN, the system would be delocalized and make use of exten-
sive asynchronous processing. Highlighting these technical aspects suggests Hopfield
was interested in an implementation on dedicated hardware. The specific task to be
solved by such a Hopfield Network is content addressable memory. Other than in clas-
sical computers, in Hopfield Networks content addressable memory should be robust
against noise and accessible even if only parts of the information is available. The
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Hopfield Network therefore is to incorporate robust error correction into its architec-
ture.

As pointed out in [77], multiple physical systems inherently possess such error cor-
rection properties. In terms of physical dynamical systems, a stable content address-
able memory corresponds to a locally stable fixed point. In their vicinity, the system’s
flow field—describing its equations of motion—points toward the locally stable posi-
tions; see Figure 1.3. Assuming damped motion and an initialization in such a vicinity,
the system will therefore relax toward these fixed points and the correct memory is re-
called. For a system of N neurons and x™ = {x!,x% ... ,x"} as the system’s mth fixed
point, an initial system state of X = x™ + A converges to X" — x™ if noise or lack of
information A is sufficiently small. A specific memory value x™ therefore is address-
able by non-ideal initialization vectors.

The possible state of neuroni = {1,2,..., N} is defined on the bases of rate coding:
x; = 1 (“firing at maximum rate”) or x; = 0 (“not firing”). Hence, state x corresponds to
a binary word vector. Evolution along time n is governed by the network’s connectivity
matrix W and the neuron nonlinearities f(-):

X+ =f (Z Wi,,-xj(n)> (12)
j

xi—1 x>D

fx) = ‘[ (13)

x; —> 0 else,

where D is a discriminator value typically set to zero. Hopfield goes on and defines the
coupling matrix based on the m = {1,2,..., M} memory values X" according to

Wi =Y (24" - 1)(24" - 1) (14)
Wi,i = 0 (15)

In Figure 1.11(a), the resulting network is schematically illustrated. An injection
vector x™ queries a specific memory stored in W. The query word vector sets the net-
work into its initial state, from which it then evolves only according to internal inter-
actions as described by equation (12):

Xim'(n +1) =f<Z(2X1m - 1) ZX]m’(n)(zxjm - 1)]) (16)
m j
= F(H™ (n)). W

For x™ uniform statistically distributed Booleans, one can make the following observa-
tions regarding the system’s temporal evolution. The term in square-brackets of equa-
tion (16) averages to 0 unless m = m’, for which it is g As a result, the internal state

of neuron i becomes Hi’"l(n) ~ (2" - 1)N/2, which is positive (negative) for 2x" = 2



20 —— D.Brunneretal.

(a) (b) Basin of

.“. " attraction
-

E(x)

x™(1) x(n)

Figure 1.11: Schematic illustration of a Hopfield network (a). (b) Basin of attraction and Energy asso-
ciated to a state x.

(2x[" = 0), respectively. Due to the transformation by the threshold nonlinearity f(-), a
stored state is stable except for noise originating from the m’ + m terms. Moreover, f(-)
forces inputs toward one of the saved binary word vectors. Generally, the binary word
vector provided in response to a query converges to the stored x™ with the shortest
Hamming distance to initial input x" [77].

What makes Hopfield networks particularly fascinating systems is their concep-
tual simplicity and a deep connection to physical systems. This simplicity allows deriv-
ing general properties which would be difficult to obtain for more ubiquitous neural
networks. For example, one can show [5] that deviations induced by m # m’ terms
in equation (17) to an input vector result in a signal-to-noise ratio of SNR = [(M —
1’ /2], where n’ is the number of correct bits in x™ . One therefore obtains a limit
for how many word vectors M can be stored in W for achieving memory of a specific
storage-finesse. In practice, storage should be limited to M < 0.1N, beyond which the
probability of association to a wrong entry grows significantly.

Finally, one can associate storage matrix W to an energy function, a common ap-
proach for physical systems:

E(x) = —% inx]-. (18)
J#

As schematically illustrated in Figure 1.11(b), saved word-vectors x™ correspond to lo-
cal minima in the energy function of equation (18). Whenever the system is initialized,
its state evolves along the negative gradient of equation (18), creating basins of attrac-
tion around x™. As long as the query-vector’s distance A to the desired memory value is
smaller than the attraction basin’s size, the Hopfield network will provide the correct
response.

Several additional aspects of Hopfield networks favor its potential implementa-
tion in networks consisting of physical connections and neurons. Hopfield investi-
gated the possibility to clip connection matrix W to values W;; = sgn(W;;), where
sgn is the sign function [77]. For physical systems, such clipping strongly reduces sys-
tem complexity. Network connections would be Boolean and either excitatory or in-
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hibitory. And again, it is possible to analytically derive the impact of such drastic
action: the storage-finesse is reduced through a reduction of the SNR by a factor of
(2/m)2. If one therefore wants to operate a simplified hardware Hopfield network,
it is possible to estimate an adequate memory size M based on experience obtained
from full-resolution model systems. Of particular interest for physical networks are
measures identified by Denker et al. [78]. In optics, subtraction of signals, as required
by negative entries in W, can be of formidable complication as it typically requires
phase-stability. However, one can leverage an adaptable threshold in function f(-) as
defined in equation (15). This additional degree of freedom enables adding an offset to
W until all its entries are exclusively positive. Motivated by such forgiving criteria, the
Hopfield network was received enthusiastically by the physics and engineering com-
munity, and numerous implementations in physical hardware networks were created.
A selection of the most relevant realizations is given in Section 1.3.1, the state of the
art at the time can be appreciated in a special issue [79].

1.3 Early photonic implementation

It was quickly realized that neural networks feature a fundamentally different archi-
tecture than that of classical von Neumann computing. Updating a neural network’s
state typically involves vector or matrix products, followed by accumulations and
transformations with simple nonlinear local functions creating neuron outputs. The
concept simultaneously profits and facilitates optical realizations. As discussed at
the beginning of this chapter, the principle carrier of optical information, the pho-
ton, possesses a property fundamentally different to its electronic counterpart, the
electron. Photons are bosons, and as such they do not directly interact when occu-
pying the same space. Linear multiplications and accumulations can therefore be
executed in parallel, even for signals partially occupying the same physical space.
Neural networks can maximally capitalize from this advantage. At the same time, the
neural network approach to computation reduces the complexity of local nonlinear
transformations to a minimum. Simple thresholding, saturating or linear-rectifying
functions are highly popular and equally powerful neuron nonlinearities.

Yet, optically creating complex link architectures is not straightforward. And since
photons do not directly interact, it is a continuing struggle to cap the energy consump-
tion for simple optical nonlinear transformations. A careful evaluation of an optical
neural network in terms of its global performance is therefore mandatory. Aspects as
energy efficiency, input-output isolation, cascadability, and scaling properties need to
be considered. The detail in which such considerations need to be taken into account
is excellently illustrated by an article from Caulfield et al. [29], in which they argue that
future supercomputing requires optics. Swift responses by Tucker [30] and Miller [31]
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highlighted multiple points of controversy. Despite this controversy, creating gener-
ally fosters understanding, and prospects of optical neural networks are of such scale
that the struggle towards a competitive, practical, and functioning system should be
considered mandatory.

1.3.1 Optical perceptron

As discussed in Section 1.2.1, in a perceptron the network or input state x is weighted
according to connections W, followed by a thresholding nonlinearity:

yi=f(Z W), - {1’ >0 (19)
j

0, else.

Depending on the dimensionality of output y, connections either correspond to a vec-
tor or a matrix. At the heart of perceptron-learning, we therefore find either vector or
matrix products. Consequence of the parallelism of optics, it was realized that such
operations can strongly benefit from an optical implementation. Identical consider-
ations are at the heart of optical interconnects, where optical signals are routed be-
tween input and output channels in parallel. As routing corresponds to such vector
and matrix products, interconnect-techniques are transferable to an application as
optical perceptron learning, simply by adding nonlinear thresholding by function f(-).
Finally, one requires a rule with which entries of W can be calculated or obtained from
interactive optimization by supervised learning. In general, weights are updated ac-
cording to Wj;(n + 1) = W;;(n) + AW; ;(n) and AW;;(n) = g(x(n), W(n), y(n)), where g(-)
is some function [80].

Research into optical perceptrons was a highly active field in the late 1980s. Multi-
ple approaches to create and optimize connections W were investigated. Among oth-
ers, holographic realizations appeared particularly interesting. Psaltis et al. [80] intro-
duced the possibility of creating as well as iteratively optimizing W based on photore-
fractive crystals. As illustrated in Figure 1.12(a), a hologram is created using interfer-
ence between pattern W loaded onto a spatial light modulator (SLM) and a reference
wave. Subsequent illumination of the recorded hologram with state x then creates an
optical signal corresponding to the product W - x at positions determined by the pre-
viously used reference sources. As the adjustment of weights requires that too strong
entries in W must be reduced, Psaltis et al. [80] superimposed the pattern with non-
coherent illumination, causing a reduction of the coupling strength.

Creating and modifying holographic patterns for multiple sources is not indepen-
dent: actions dedicated to a specific holographic pattern will simultaneously modify
other patterns stored in the same crystal. To avoid this undesired effect, Psaltis et al.
suggested to arrange spatial positions in a fractal configuration [82]. Under these and
other conditions arising from geometric considerations, a holographic medium with
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SLM 1: w,(x,y);

2: wy(x,y) SLM: f(x,y)

Hologram Hologram

Figure 1.12: Schematic illustration of an optical perceptron learning. (a) Writing of weights W, and
W, into the holographic medium, associating the current SLM states to class 1 or 2 via illumination
with sources 1and 2, respectively. (b) Upon reappearance of states 1 (2), the outputs y, (y,) are gen-
erated. Figure taken from [81].

volume V = 1cm’ can store approximately 10'° connection parameters at an opti-
cal wavelength of A = 1um [80]. Using an optical setup following these principles,
they experimentally demonstrated perceptron learning, separating binary input pat-
terns via thresholding at the output [80]. Furthermore, Wagner and Psaltis showed
that based on a slightly more advanced optical functionality, NNs consisting of more
than one layer could be trained, including the today heavily exploited scheme of er-
ror back-propagation [80, 83]. Yet, these elaborations remained limited to theoretical
considerations.

Conceptually comparable, Hong etal. [81] implemented a different approach to
create positive and negative modifications to entries in W according to perceptron
learning. Using Stoke’s principle of reversibility, based on a double Mach—Zehnder in-
terferometer geometry, they created two write beams with a relative phase-shift of 7.
As a consequence, the hologram-write patterns from one or the other beam are equally
out of phase, and hence one can counteract the impact of the other. They experimen-
tally demonstrated the coherent writing and erasure of target patterns, and the di-
chotomization of 12 bit binary patterns via numerical simulations of their holographic
perceptron learning.

McAulay et al. [84] chose a different approach. Instead of a holographic medium,
they used a spatial light repeater to implement perceptron learning. In experiments,
they optically dichotomized 4 Chinese characters. These characters were of signifi-
cantly higher complexity than the previously used binary patterns. Further augment-
ing the computational challenge, they chose highly similar symbols to be separated
into two different classes. Based on these similarities, the authors investigated the sys-
tem performance for exclusively positive or bipolar weights in W. They demonstrated
significantly better separation between the two classes for the bipolar weight system.

In general, it can be said that the early optical perceptron learning experiments
are of considerable elegance in their implementation. Perceptron learning and error
back propagation remain at the heart of todays NNs concepts. Exploiting material or
architecture inherent physical effects for their implementation certainly illustrates the
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large potential of what can be gained with dedicated hardware computing substrates.
Yet, these early concepts also suffer significant drawbacks. It is hard to ignore, e. g., the
inefficiency of such implementations. Holographic coupling is fundamentally limited
by the diffraction efficiency, which mostly lies below 10 % [85]. For McAulay et al. [84],
we estimate that less than 1% of the optical input arrives at the output. Furthermore,
all experiments are based on bulk optics, and it is not apparent how the holographic
concept could be transferred into integrated devices.

1.3.2 Optical Hopfield networks

Content addressable memory realized via a Hopfield Network (see Section 1.2.5) simply
requires iterative update of the RNN according to connection weights W and a thresh-
olding function; see equations (16) and (17). In complexity, this goes a small step be-
yond the simple perceptron, as the system’s state vector x is not just simply externally
provided input, but takes center stage in the system’s evolution. Yet, in terms of op-
tical architecture concepts, this corresponds to a simple extension of the system by a
feedback path. Figure 1.13 shows two different approaches to close this feedback loop,
[5]. An electrical feedback is created in panel (a), while panel (b) illustrates how such
recurrent neural networks could be realized using optical feedback. Crucially, both
systems remain electro-optical, as they rely on electronic detection and thresholding.
The reasoning behind it is that in a network of N neurons, electronics are restricted to
the system section scaling with O(N'), while optics takes care of the crucial part where
scaling is according to O(N?). However, the authors point out that these electronic
components could be replaced by bistable optical amplifiers, requiring multiple pin-
hole and one microlens arrays. The resulting system would be all-optical and coherent

[5].
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Figure 1.13: Schematic illustration of a Hopfield network implemented (a) electro-optically and
(b) all-optically. Figure reproduced from [4].
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In their seminal publication, Farhat etal. [4] implement the electro-optical ver-
sion of Figure 1.13(a) in an experimental setup. As in Section 1.3.1, they addressed
the problem of bipolar entries in the connection matrix W by multiplexing the im-
plementation of the optical weights: one section was dedicated to positive, the other
to negative weights. Their system consisted of a linear array of 32 light emitting diodes
creating state x. Positive and negative values of bipolar matrix W were stored in an op-
tical mask each, each followed by a linear array of 32 photo detectors, measuring the
bipolar multiplication’s results. The system’s electronic high-frequency cut-off was at
(30 ms) 7}, yet the experiment was performed at lower speeds.

Weights of W were obtained based on the analytical procedure of equations (14)
and (15), [77]. Psaltis etal. stored four memory vectors X™ and studied the reliabil-
ity with which the system could address this content using faulty addressing vec-
tors. They showed that the system was robust against errors on up to 12 out of the
32 hits.

In [86], the scheme is extended to a two-dimensional optical implementation of
state vector x. Jang et al. created a 4 x 4 state vector using a liquid crystal spatial light
modulator and holographically implemented the connections according to W. How-
ever, for a setup with a two-dimensional state vector, the connection matrix becomes
a tensor with rank four [87]. The authors solve this problem by creating 4 x 4 separate
sub-hologram with 4 x 4 matrix entries each. In an unfocused setup, bipolar levels
in W are encoded in positive values levering a constant offset and a corresponding
adjustment of threshold-level in equation (13) [78]. The authors saved two 16-valued
word vectors and their content was addressable using vectors with fewer than 3 bit
errors. More detailed considerations regarding the fabrication of the required holo-
graphic element have been treated by Keller et al. [88]. Finally, Yeh et al. [85] followed
a similar approach with a network consisting of 8 x 8 neurons.

Ito etal. [89] extended the general concept and used optical fiber couplers to lit-
erally create an optical network consisting of connection lines. With their approach,
the authors implemented a Hopfield network for a 5 x 5 network state, hence consist-
ing of up to 25> = 625 fiber connections. The state matrix X was encoded in a two-
dimensional laser array (A = 0.87 um), detection was realized via a two-dimensional
array of photo diodes. Bipolar weights were again implemented with a paired set of
connections, and the fiber network was optimized with regards to the required con-
nection for the three particular binary word vectors to be saved. Furthermore, they
amended the original concept by an additional bit-significance vector. Experimental
performance was evaluated against the address bit error and compared with numeri-
cal simulations, identifying noise in the coupling ratios as the overall limiting factor.
As the authors used standard macroscopic fibers to implement their system, the re-
sulting experiment was rather bulky. However, one can possibly consider this publi-
cation as the first computer based on optical waveguides, and once implemented in
integrated optics the approach is of great potential.
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1.4 Conclusion

During the past decades, ANNs have established themselves as one of the leading
information processing concepts. Their originally neuro-inspired architecture makes
them fundamentally different from the Turing-von Neumann computing concept.
This architectural difference has a direct and profound impact on the performance
when ANNs are emulated on classical computing infrastructure. Among others, the
main reason is that current computing substrates do not provide the massive par-
allelism required to efficiently compute the state of an ANN. Already in the 1980s,
the potential of optics in addressing this bottleneck was intensively discussed. Early
demonstrations from that time already show the impressive potential of these early
days proof-of-concept experiments. Full-scale technology transfer was then hindered
by a fading interest into ANN; partially by limited performance of the concepts, par-
tially by lack of pressing applications. The recent surge in ANN activity has removed
these two stumbling-blocks, and today photonic ANNs are a highly attractive and
active field of research with enormous potential for next-generation computing sub-
strates. In the remainder of the book, we introduce and photonically implement
Reservoir Computing, an ANN-concept particularly attractive for implementation in
dedicated physical substrates.
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2 Information processing and computation
with photonic reservoir systems

2.1 Introduction

2.1.1 The boundaries of digital computing

The recent surge of research into alternatives for conventional (mostly digital) CMOS-
based computing hardware is pushed forward by the limits of scalability. The funda-
mental assumptions, upon which the success of digital computing is based are mainly
its robustness, resulting in extremely low error probabilities, and its inherently low
static power consumption, both of which break down for very small devices. The
digital computing paradigm and the associated design methodology rely on (almost)
error-free operation and cannot deal with inaccurate devices.

Already in 1956, Von Neumann discussed how to approximate high-precision dig-
ital computing with unreliable components [1] by introducing redundancy and ma-
jority voting. However, the bounds he derives to prove that with enough redundancy,
error probabilities can be pushed below any desired threshold, are based on the as-
sumption that errors occur independently. When the errors are correlated, as is usually
the case in real life, an ensemble rarely performs worse than the individual models,
but the convergence of the accuracy is no longer guaranteed. In practice, taking an
ensemble of unreliable models is now common practice in machine learning.

The second most important property to break down is the fact that, using CMOS,
we can build implementations of digital gates that consume very little static power. As
feature dimensions and isolation layer thickness get thinner, MOSFET transistors and
CMOS gates start leaking current in all directions. Whereas the power consumption
of a computer was long considered an unimportant issue, it has now become more
important than the speed of computation. A few powerful GPUs in the room are an
excellent replacement for other heating devices, but our hunger for ever-increasing
and ubiquitous computing does not fade, especially in the presence of the huge leaps
that are being made with Al and deep learning.

Many early attempts of computing with alternative devices stay within the digital
model of computation. Clearly, this has its benefits: if you can build gates and flip-
flops, the whole design methodology can stay in place and the chances of industrial
uptake of your new technology improve dramatically. However, thus far, no mapping
between inherently analog devices and the basic digital building blocks (binary gates,
binary gated memory cells) has been found that can sufficiently outperform transis-
tors on at least one dimension of performance (size, power consumption per operation
or power density, speed) without overly compromising the others and at the same time

https://doi.org/10.1515/9783110583496-002
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is commercially viable in a mass production setting. Until now, the proposed devices
were either too large, too slow, too power hungry, too inaccurate or too difficult to
produce, or did not offer sufficient benefits to trigger a change of course in an entire
industry built around integrated CMOS circuits.

If we take a step backwards, the digital computing model is maybe no longer the
most efficient. This is especially true for the huge amount of information processing
that handles signals, e. g., image processing and sensor processing, where, essentially
real numbers are translated into real numbers and small errors are usually accept-
able. From an energy perspective, it is no longer the most efficient to represent analog
values as bit sequences and to use analog devices to mimic theoretical mathemati-
cal models known as digital gates and memory cells. The field of research that ad-
dresses ways to optimally exploit relaxed precision requirements using more or less
traditional computing devices is generally called approximate computation [2, 3]. It
mostly proposes incremental changes to traditional design flows at different design
levels (algorithms, compilers, synthesis, and devices). Different authors often target
different performance goals, although the general focus is on power efficiency.

2.1.2 Analogue computing

The alternative to digital computing is to compute directly in the analogue domain.
Unfortunately, for general-purpose (or broad-purpose) analogue computing, useful
combinations of a clear-cut computational model and an automated hardware design
methodology are rare. One approach is to move to neural networks as a computational
model. Their design is based on learning from examples and tuning parameters to min-
imize a given cost function. They are usually used as machine learning software mod-
els that are run on digital computers to approximate input-output relationships for
which no perfect solution is known or does even exist.

Many variants exist within the broad category of neural networks, and for some,
their implementation can also be realized with analogue building blocks. From the
artificial ones used in machine learning to the biologically plausible ones studied in
computational neuroscience, all are computational models which come with ways to
tune their parameters (weights). Essentially, they are extremely powerful function ap-
proximators. Some types of neural networks can be proven to be universal approxima-
tors [4, 5], which means that they can approximate a very broad class of input-output
relationships with any desired precision if they are allowed to grow large enough. In
practice, they are inherently imperfect, i. e., even the most powerful neural networks
make mistakes. These can be frequent but small, or very infrequent but very large.
Depending on the application, either one can be worse than the other. Since neural
network training and evaluation is usually based on the average quality of the output
across a large number of examples, only detailed analysis of the errors made can make
the distinction.
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In general, it is useful to make a distinction between the computational model
that is used and the physical medium in which this model is implemented [6]. The
mapping between both should result in a set of computational elements or building
blocks that can be realized in the chosen medium (with guarantees on all aspects of
their performance) and a methodology for combining them into a system that realizes
the desired behavior. From this perspective, it is very helpful if the requirements for
these building blocks are not very rigid. It is this rigidity in digital computation that
makes it so difficult to realize digital building blocks from analogue devices. In com-
parison, in neural networks, we need to be able to compute a weighted sum of signals
at the neuron inputs, but the exact behavior of the neurons turns out not to be very
important for their performance. In artificial neural networks, several different func-
tions are already being used, most notably: sigmoidal, exponential, stepwise linear,
and Gaussian. Exactly and efficiently matching those with analogue devices is also
not trivial, and the same is true for the building blocks used in the models from com-
putational neuroscience. However, it turns out that most input-output relationships
that resembles them should give rise to good performance. In fact, this robustness of
the neural network computational model is one of the historical reasons for the emer-
gence of physical reservoir computing and photonic reservoir computing, the topic of
this book, from computational models that are closely related to neural networks.

A crucial aspect for the success of analogue computing is the availability of a de-
sign methodology that can be automated to provide the mapping between a desired
behavior to (a hierarchical composition of) the computational elements of the model
and from those to the physical medium. Clearly, for digital computing, this is in place.
Therefore, in order for any new hardware approach to become competitive, this map-
ping should outperform the existing solutions according to at least one quality mea-
sure (e. g., speed, power consumption, size, accuracy, noise-robustness) without com-
promising too much on the others.

2.2 Reservoir computing

2.2.1 A more relaxed model of computation

In this book, we describe recent work that uses physical reservoir computing [7] to de-
sign photonic computational devices. This is an altogether different approach to com-
putation, in which no abstract computational model is enforced onto the implementa-
tion substrate. Instead, the natural dynamics of the substrate are exploited and com-
bined to approximate the desired input-output relationships of a given computational
task.

Instead of in the computational model, the constraints are now in the optimiza-
tion approach, which is based on the principles of reservoir computing. In its broadest
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Figure 2.1: Schematic representation of a
reservoir computing system. The input signal
u(t) is fed into the reservoir and the resulting
reservoir states x(t) are used to learn a linear
readout that is then used to generate the
output signal y(t).

u(t) — Reservoir Readout—> y(1)

Observed state x(?)

interpretation, reservoir computing consists of two parts: a reservoir and a readout as
depicted in Figure 2.1. The reservoir is a dynamical system that is perturbed (driven)
by the input signal u(t), which affects its current internal state x(t) as well as the fu-
ture evolution of that state. In the readout, the reservoir’s internal state is observed
and a linear combination of the observations is optimized to optimally approximate a
desired output signal. In contrast to the readout, the reservoir itself is not changed in
this stage, although a few global system parameters are usually tuned during design
to make the overall dynamics of the reservoir more suitable for the task.

The reservoir computing approach emerged almost simultaneously from the fields
of neuroscience and artificial neural networks around the end of the previous and the
beginning of this century. The two most frequently cited foundational works are those
of Herbert Jaeger [8, 9] and Wolfgang Maass [10]. Jaeger and Maass used echo state net-
works (ESN) and liquid state machines (LSM), respectively, as their reservoirs. Both are
simulated recurrent neural networks, operating in discrete or discretized time. ESNs
consist of discrete-time analogue sigmoidal or hyperbolic tangent neurons. The net-
work they form is usually fully connected, and the input signals are also connected
to all nodes. The connection weights are randomly initialized. LSMs consist of (sim-
ple models of) biological spiking neurons. In both cases, the network’s internal state
spaceis finite and consists of all neuron outputs. Overviews of the progress in reservoir
computing can be found in [11-14].

2.2.2 How to train a reservoir computer

In summary, a reservoir computing system consists of a reservoir, which transforms
the input signal(s) into features that depend on the input history, and a readout layer.
In most work on reservoir computing, this is a simple linear regression layer, which is
trained by minimizing the mean squared error (equation (1))

MSE(y, ¥) = E[(y - $)°] @

between the generated output sequences and the desired output sequences for a set
of examples (where E indicates the expected value).

In order to minimize the MSE, we minimize its approximation based on one or
multiple input sequences of finite length. For this purpose, the reservoir is driven with
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the input sequence(s).! The N observed reservoir state signals are sampled in time
(leading to S samples for each of the signals) and recorded into the S x (N + 1) aug-
mented state matrix X, in which the first N columns contain the N state signals, and
the last column is an all-ones column. Using the notation Wg,;; = (W, Wg), the opti-
mal output weights are then found by the normal form:

wout = (XTX)_IXTyx )

yielding a closed-form expression for the approximated target signal:

L o < eTov-lg
¥ = KW,y = X(X"X) " XTy. €)
In machine learning, it is generally advised to use some form of regularization to avoid
overfitting to the training data. The most common approach is to use ridge regression.
This minimizes the augmented cost function:

MSE g = MSE + AW Wy (4)

The intuition behind this is the fact that keeping the weights small constrains the com-
plexity of the model. Note that w, should not be included in the regularisation term
as it is needed to set the average value of the approximated target signal to its correct
value.

When using ridge regression, it is generally advisable to normalize the state sig-
nals before applying linear regression, to avoid the regularization from overly penal-
izing signals with small magnitude. In this case, we use

x[n] — avg(x([n])

X = = devixn))

instead (and similarly construct the corresponding state matrix X'). Augmenting the
state matrix with an all-ones column is no longer necessary in that case, since any
linear combination of the recorded state signals will have an average value of 0 and
the optimal value of w,, is simply given by

Nmax no

The optimal readout weights w,,,; are then given by

Woue = (XX +21) "X Ty 6

1 Usually, in order to reduce the impact of the initial state, the first part of each sequence is ignored
for both training and evaluation.
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where I is the identity matrix and X'"X’ is the normalized covariance matrix of the
state signals. The regularization parameter A is usually small (order 10°-1073), but
its optimal value can vary a lot from case to case. Extremely small optimal values of A
indicate that the combination of task and training data was not prone to overfitting,
whereas large values of A suggest the opposite. For this reason, A needs to be tuned
using an appropriate form of validation. Usually, k-fold cross-validation is used. Once
the optimal value of A is found, all of the training data is used to train the final model
and a sufficiently large and previously unused test data set serves to assess the final
performance of the model.

Alternative training approaches for the data-driven optimization of linear models
exist and can also be used, e. g., recursive least squares (RLS) for the on-line optimiza-
tion in regression tasks or logistic regression? for classification tasks, but probably
mainly for historical reasons, they are less common in the literature on reservoir com-
puting.

2.2.3 Measures for reservoir performance

Since the readout of a reservoir is traditionally trained to minimize MSE, this is the
natural measure of performance. Note that for classification tasks, better performance
measures exist. These will be discussed at the end of this section.

As a baseline for MSE, consider the poorest possible reservoir: one for which the
observed states do not contain any useful information at all. Instead of a reservoir,
one could even imagine using N independent noise sources that have no relation to
the input signal. If no overfitting occurs, the readout should produce a constant output
equal toy = y,, the expected value of the target signal. In this case, the MSE equals

MSE[y.y] = Ely - 1] = 0y, ©)

i. e, the variance of the target signal. Any reservoir with states that are remotely useful
should lead to a MSE on the training data that is smaller (formal proofs exist but are
omitted here). This bound only applies to the MSE measured on the training data, but
the MSE on the test data for a properly trained and regularized model should not be
very different.

One disadvantage to MSE is the fact that it is sensitive to the variance of the target
signal, which is why other measures than MSE are often used. For example, normalized
mean squared error (NMSE)

- MSE
NMSE[y,y] = o7 ™

y

2 Infact, from the perspective of machine learning, logistic regression is greatly preferable over MSE-
based linear regression for classification tasks.
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has the advantage that it no longer depends on the signal variance and normalized root
mean squared error NRMSE = VNMSE) has the additional advantage that its size can
be interpreted as a fraction of the target signal’s standard deviation and that its value
is € [0,1] when evaluated on the training data. However, one of the most frequently
used measures, especially in statistics, is the coefficient of determination, or R%:

MSE

Ry,y] =1
Like NMSE, R? is normalized. In addition, given the fact that (on the training data)
MSE < 0°(y), 0 < R? < 1, where a value of 0 represents the useless reservoir mentioned
above and a value of 1 corresponds to perfectly reproducing the target signal.
Using the orthogonality principle, the MSE of the resulting estimator can also be
written as

MSE(y, §) = 0°(y) - cov(y, y) ©)
and as a consequence, R? equals:

Ry.y] = SVO-Y), (10)

o?(y)
Note that, in the context of linear regression (with minimization of the MSE) and when
evaluated on the training data, it can be proven that R? equals the square of the cor-
relation coefficient R which is defined as
1 _ covly,y]
Rly,y] = .y (11)
A comprehensive explanation for this can be found in, e. g., [15].

When using a reservoir for classification tasks, it would often be better to use a
linear classification model, such as logistic regression, to train the readout. This is
the case whenever the outputs are thresholded to determine the correct class. Unfor-
tunately, this is rarely done in practice, but after training, it is common to use typical
classification performance errors, such as accuracy (the fraction of samples for which
the predicted class was the correct one), misclassification loss (the fraction of wrongly
classified samples). When addressing bitwise tasks in telecommunication, the reser-
voir outputs are typically sampled once per bit and the bit error rate (BER) is reported.

2.2.4 Echo state networks as a model system

In what follows, we briefly summarize echo state networks (ESN). In the early days
of reservoir computing, these were the most frequently used types of reservoirs. As
researchers have extensively studied them, their properties are well understood. In
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addition, their simplicity makes it easier to understand the interaction between sev-
eral important system parameters that are also relevant for most physical reservoir
implementations. Understanding the interaction between these parameters and the
suitability of a reservoir for a given task is crucial for designing good physical reser-
voirs. For these reasons, ESNs will also be used as a model system further on in this
chapter.

As stated above, ESNs are discrete time analogue recurrent neural networks with
hyperbolic tangent neuron activation functions. Mathematically, using bold lowercase
letters for column vectors, bold uppercase letters for matrices and n = 1...ny,, to
indicate discrete time, they can be described by the following equations:

a[n] = W x[n-1] + Wiyu[n — 1] + Wy (12)
x[n] = tanh(a[n]). (13)

Here, a are the neuron activations, the input signals to the neuron non-linearities. Note
that some sources use u[n] instead of u[n - 1] to calculate the activations, which re-
sults in shifting the reservoir states, the readout signals and the desired output sig-
nal one step forward in time. In ESNs, this difference can be interpreted as assigning
the discrete unit delays entirely to the interneuron connections (but not to the input
connections) or entirely to the neurons. Neither view maps to the reality of physical
implementations, where all connections and nonlinear elements have their own phys-
ical delay and their relative sizes depend on the specific implementation. The notation
chosen here seems more natural from that perspective.

The N x k input weights W;, feed the inputs to the reservoir nodes, the N x N
reservoir weights W, provide the internal feedback in the reservoir and the N inter-
nal bias weights wy,;,; set the operating point of the reservoir nodes. ESNs can be fully
or sparsely connected. Early studies indicate that for networks with real-valued sig-
nals, this decision does not impact performance a lot [16]. The input or inputs are also
connected to all neurons or a subset thereof and all neurons also receive a constant
input (a bias). A typical reservoir creation recipe is as follows: the weights for all con-
nections are sampled from some probability distribution (e. g., the standard normal
distribution or a uniform distribution between -1 and 1). In the case of sparse connec-
tivity, a randomly sampled fraction of them are set to zero. After initialization, each set
of weights (the input weights, the bias weights, and the reservoir weights) is rescaled
with its own scaling factor: the input scaling (IS), the bias scaling (BS), and the spectral
radius scaling (SR), all of which impact the overall dynamical regime of the reservoir
and the computations it is suitable for.

The diagonal elements of W ¢ are usually nonzero. Since they couple each node’s
previous state back to itself, the neurons act as nonlinear low-pass filters. Since these
values affect the overall bandwidth and dynamics of the reservoir, it is often desirable
to control their relative magnitude compared to the other weights explicitly. This led
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to several descriptions of leaky ESNs [17], one of which is

a[n] = Wy x[n - 1] + Wipu[n — 1] + Wy, (14)
x[n] = tanh((1 — @)a[n - 1] + aa[n]) (15)

where a is the leak rate, 0 < a < 1. It is also possible to randomize the leak rates,
such that they are different for each neuron. Since the self-feedback of each neuron is
now explicitly regulated by the leak rate, the diagonal elements of W, are often set
to zero. The leak rate a is yet another tuning parameter for the reservoir.

Finally, ESNs can also be used with output feedback. In this case, the output of
the readout projected back into the reservoir nodes, again with random weights and
a tuneable rescaling factor. Since this approach is mostly used for signal generation
tasks, we will not consider it further here. More information can be found in [8, 18, 19].

For an ESN, as for most other incarnations of reservoir computing, the target signal
y[n] is approximated by optimising the N + 1 readout weights {w,;, Wy} in a linear
combination of the state signals at each time ¢:

y[n] = wgutx[n] + Wy (16)

where u[n] is the k-dimensional input vector at time n, N is the number of nodes (neu-
rons) in the network, x[n] is the N-dimensional state vector, and y[n] is the output of
the reservoir system. Note that in early works on reservoir computing, the input u[n]
is also used in the linear combination, yielding additional input weights in equation
(16).

In many ways, echo state networks are very different from most physical systems.
For one, they operate in discrete time. In addition, they are usually fully connected,
whereas this is not feasible for most physical systems. However, most physical systems
have tuning parameters that have a very similar impact on computing to the scaling
parameters and leak rate in an ESN. In addition, they can often be simplified in such
a way that they resemble an ESN with a very specific connection pattern an setting of
the scaling parameters. The knowledge of how these parameters affect computation in
ESNs has often proved invaluable in tuning physical reservoir parameters. Studying
ESN-like simplified models of a new physical system often helps to gain additional
insights.

2.2.5 General requirements to reservoirs

In Section 2.2.2, we have described how to exploit the natural dynamics of any driven
dynamical system for computation. Obviously, this in itself is not a recipe for success,
since it only works well if there is a good match between the system’s dynamics and
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what we need for a given task. In this section, we briefly review the most important
theoretical concepts that have been developed to reason about the way reservoirs pro-
cess their inputs and which kind of processing is required for a task. The focus here
will be on an intuitive understanding of what these concepts mean. For an in-depth
treatment, we refer to the original papers.

The fading memory property. Both ESNs and LSMs are nonlinear dynamical
systems, which can be tuned to display a variety of dynamical regimes, including os-
cillatory and chaotic ones, by increasing their internal connection strengths. How-
ever, for the purpose of reservoir computing, the connection weights need to be tuned
such that the network displays the fading memory property. Intuitively, this means that
when the network is undriven, any transient dynamics eventually die out and the net-
work evolves toward a unique stable state. The more slowly the transients die out, the
longer information about past inputs echoes in the internal state. This memory about
past states and inputs is largest when the system dynamics are close to a bifurcation
that pushes them away from stability. Such a regime is often termed edge of chaos, but
edge of stability seems more appropriate in this case, as it stresses that the driven sys-
tem should operate at the stable side of the bifurcation. Tuning the system to be closer
to or further away from the edge of stability is one of the ways to tune its memory to
match task requirements.

Fading memory also means that, if you start the same reservoir from any two dif-
ferent initial states and drive both versions with the same input sequences, their inter-
nal states will evolve toward identical trajectories. When operating close to the edge of
stability the effects of the initial state or past inputs remain present in the system for a
long time as (nonlinearly transformed) echos of the past. Fading memory also implies
that similar input patterns lead to similar states. In other words: reservoir comput-
ing extracts information from time-varying signals by extracting information that is
spread in time and projecting it onto present time in such a way that a linear function
is able to extract it. This implies that, for most tasks, the reservoir not only needs to
remember the past, but also to nonlinearly transform it on the way.

In machine learning terms, the ESN reservoir acts as a high-dimensional spa-
tiotemporal transformation (a filter bank) of the input signal(s). Obviously, the quality
of the result largely depends on whether or not the internal state variables (the fea-
tures for the linear regression) are suitable for the task. First, they should be tuned
such that the reservoir indeed has the fading memory property. This can be ensured
by analysing the Jacobian of the reservoir and finding the maximal local Lyapunov
exponent (LLE). If this is < 1, the reservoir is at the stable side of the edge of stability.
However, this analysis is rather complex. For tanh-ESNs, an approximation is usually
made by linearizing the ESN at the point where its neurons have maximal gain (equal
to +1), i. e., when their inputs are zero. Ensuring stability in this linearized reservoir
boils down to setting the largest eigenvalue of the reservoir weight matrix W, (its
spectral radius) to 1. In most ESNs, this will result in stability [7].



2 Information processing and computation with photonic reservoir systems = 43

Universal approximation properties. One of the cornerstones of the theory of
(nonrecurrent) neural networks are the early universal approximation theorems, e. g.,
[4, 5], which basically state that a neural network with two layers of sigmoidal neurons
(one hidden layer and one output layer) can approximate any desired input-output
relationship with any desired precision if the number of neurons on the hidden layer is
made large enough. This relies on one very important principle: by making the network
larger, you will eventually be able to realize all functions that you were not able to
realize with smaller networks.

Although the proofs are less strict, similar theorems exist in reservoir computing,
stating that some types of reservoirs with a linear readout can be universal approxima-
tors for filters with fading memory [20]. A first requirement for this is that the reservoir
itself must fulfill the fading memory property. A second requirement is that it has the
separation property, which can be interpreted as the fact that, if the reservoir is made
large enough, any difference in the input sequence must eventually result in linearly
separable differences in the state space.

A reservoir is a universal approximator only if, by making the reservoir larger, a
linear combination of the observed states can eventually cover all possible input trans-
formations. The state signals of a reservoir are transformations of their common input
history, and because of the recurrent nature of reservoirs, these signals are coupled.
For this reason, the universal approximation property should be treated with some
care. It is not sufficient to have a scalable nonlinear dynamical system in which some
parameters are sampled from some random distribution. In fact, it is quite easy to con-
struct a class of reservoirs that does not fulfil the universality. As a simple example,
consider ESNs for which all input bias weights wy,;,; are set to zero. Since the tanh
function is an odd function around its origin (tanh(-x) = — tanh(x)), such a reservoir
can never output an even function of its inputs (f (—x) = —f(x)), however large we make
it.

Although they are part of the theoretical foundations of and motivation for neural
networks in general and reservoir computing in particular, universal approximation
theorems are often not very useful in practice. Merely making a reservoir larger is often
not the best way to improve its approximation quality. If this were the case, it should
be possible to approximate any input-output relationship with any desired precision
simply by making the reservoir larger, while using the same approach for constructing
the reservoir. Unfortunately, this is not the case, as in practice, reservoir performance
is known to saturate when increasing reservoir size.

In general, for physical reservoir computing, there is no systematic methodology
to even check whether a given physical system could serve as a universal approxima-
tor and from which distributions its parameters should be sampled to achieve this.
In addition, such theorems state nothing about how fast the approximation quality
converges.
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2.2.6 Physical reservoir computing

Very soon after the almost simultaneous introduction of the principles of reservoir
computing from different research backgrounds, the common basis of these early
works was identified and unified under the term reservoir computing [12, 21]. Also,
researchers quickly started applying the approach to other (mostly non-linear) dy-
namical systems, and in particular to physical systems. In fact, the term reservoir
computing was inspired by one of the first physical realizations [22], in which sound
vibrations were transferred to a basin of water and the ripple patterns were used
for spoken digit classification. The term physical reservoir computing was launched
in [7], where a mechanical (robot) body was used as a reservoir to generate its own
closed loop control. Soon after that, the subfields of photonic reservoir computing
and mechanical reservoir computing (in the context of morphological computing)
were launched. This book is dedicated to the first field. In the second, the focus is
mostly on facilitating robotic control by using its body as a reservoir [23-25], respond-
ing to the motor actuations and the interaction with the outside world. In order to
develop a theoretical foundation in this field, model systems, consisting of masses,
passive springs, and dampers, were also studied [26—28]. Besides mechanical and
photonic systems, physical reservoir computing is now being used with a range of
different physical systems, such as memristive networks [29-34], carbon nanotubes
[35], or molecular computing [36].

In general, the dynamical systems that serve as physical reservoirs operate in con-
tinuous time and are driven by continuous time input signals u(t). They are described
by the temporal evolution of their internal state space x(t), which can be finite- or
infinite-dimensional.

However, for the purpose of reservoir computing, they are driven in discrete time
t =nT, n € Z,where T is the sampling period. This means that their externally applied
input signals u(t) are generated from a discrete time sequence of values u[n] which
are presented to the system at a given input rate 1/T. An input signal generator then
transforms this sequence into a continuous time signal using an appropriately chosen
encoding scheme. The simplest scheme is to generate a piecewise constant signal,
changing the input only at discrete moments ¢ = kT.

Physical reservoirs are also observed in discrete time, i. e., their observed state
variables are sampled with the sampling rate 1/T. In practice, a time shift is sometimes
used between the discrete moments t = kT at which the input signals are applied and
the corresponding moments of observation t' = kT + 7. In most physical situations,
the measured signals x;[n] will not be the state values themselves, but signals that
have been transformed by the measurement process. For example, optical signals are
converted to the electrical domain by measuring their intensity.

When studying a physical dynamical system, we often do not have access to the
entire internal state space x(t). This corresponds to experimental situations where
many variables may not be measurable, and is also the case if the dimensionality of
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the state space is infinite. We therefore assume that we can only access the instanta-
neous state of the system through a finite number N of the internal variables: x;(t),
i =1,...,N. From here onward, the dimension of the reservoir will refer to the num-
ber of observed state space signals N, independent of the actual dimensionality of the
state space of the physical system.

2.3 Information processing in reservoirs

In this section, we analyze how reservoirs process their input signals and how the
most important high-level reservoir parameters interact to determine the suitability
of a reservoir for a given task. We also discuss a few measures that allow to quantify
this.

2.3.1 Reproduction memory

One crucial property of a reservoir is how long information about past inputs remains
in the system. This is the memory that can be exploited by the readout to approximate
the desired output. One of the very first ways in which this memory was analyzed is by
quantifying how well a linear readout can reproduce past inputs. Since these inputs
must be untransformed, this type of memory is also termed linear memory.

A way to quantify this, the linear memory capacity, was first proposed by Herbert
Jaeger in one of his seminal works about echo state networks [37]. His proposed mea-
sure is the squared correlation coefficient between the target signal and its approxi-
mation ¥ as defined in equation (16):

covA(¥,y)

XY= e

17)
By definition, its values lie in [0, 1]. In the context of reservoir computing, a value
of 1 implies that the readout can achieve a perfect reproduction of the target signal,
whereas a value of 0 indicates that the state signals carry no information whatsoever
that can be used to approximate the target signal with linear regression.

Using this measure, Jaeger proposed to quantify a reservoir’s memory by assess-
ing its capacity for reconstructing the input signal u_; = u[n-d] of d time steps in the
past, ford =1...d.y:

CMd [X, u_d] = maX(wout) C[f’, u—d] (18)

in which the maximum corresponds to the best possible MSE, i. e., the MSE for a the-
oretical readout that is trained on sequences of infinite length. Using these, the total
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linear memory capacity can be defined as

CM[X,u] = ) CM4[X,u_g]. (19)
d=1

Note that the capacity CM 4[u, u_;] for reconstructing a signal from its own past equals
its squared autocorrelation function. However, the original aim of linear memory ca-
pacity was to characterize the processing that occurs in the dynamical system itself. By
taking the inputs to be sequences of i.i.d. values, any measured memory will be due to
the dynamical system and not due to the input’s autocorrelation or self-memory. The
distribution p(u) from which the input values are sampled can be chosen according to
what is most relevant for the dynamical system under study, but it is most common to
use the uniform distribution in, e. g., [-1,1].

It should be noted that in many, if not all, real world situations the inputs are not
i.i.d. In this case, it is useful to quantify how a reservoir processes the actual input sig-
nals. In order to quantify this, one can still calculate linear memory capacities using
equation (18) with the actual input signal, but the upper bound from equation (20) is
no longer guaranteed because the target signals of LMC, u_g , are no longer uncorre-
lated. An alternative would be to decorrelate the target signals in order of increasing
values of d. This can in principle be achieved using a Gramm-Schmidt orthogonaliza-
tion procedure, in which case the bound of equation (20) would again hold. However,
as numerical errors quickly build up in the orthogonalization procedure, this is usu-
ally only feasible up to small maximal values of d.

An additional reason for measuring capacities with i.i.d. input sequences is that
under these conditions the proposition holds that the total linear memory capacity is
bounded by the number of state signals that is used in the readout:

CMy,[X,u] < N. (20)

In principle, this bound can be achieved, e. g., for linear ESNs for which W, is an
orthogonal matrix [38]. As soon as a reservoir operates in a nonlinear regime, CMy;,
quickly deteriorates. The theoretical upper bound for linear memory can be approxi-
mated in nonlinear reservoirs, by operating them in their small-signal regime and as-
suming an unbounded signal-to-noise ratio. For example, in ESN reservoirs this can be
achieved by setting the input scaling and bias scaling parameters so small that each
tanh neuron’s input is close to zero. However, as soon as some noise is introduced
into the system or the readout, this theoretical linear memory quickly disappears. For
a given value of the total linear memory capacity, different memory profiles can be
achieved by tuning the reservoir’s hyperparameters.
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2.3.2 Nonlinear processing capacity

Clearly, areservoir’s linear memory does not tell the whole story, since most signal pro-
cessing or classification tasks require much more than linear memory: they require a
nonlinear transformation of the input history. This is typically what occurs in nonlin-
ear dynamical systems such as ESNs. This is also the basis of nonlinear photonic reser-
voirs such as the original SOA-based integrated photonic reservoirs [39] (simulated
only) or delayed feedback reservoir computing architectures that use a nonlinearity
in the feedback loop (see Chapter 5 for an introduction). However, nonlinear trans-
formations can also be achieved by combining a linear reservoir (providing memory)
with a nonlinear readout. If sufficient memory can be provided by the reservoir and if a
nonlinear (instead of a linear) readout is used that is in itself universal for memoryless
computations, then such a reservoir can also be a universal approximator of nonlin-
ear filters with fading memory [26]. In this case, sufficient memory means that all past
inputs that are necessary for solving the task can be perfectly reconstructed from the
observed reservoir state signals. This approach was discussed in [26] for mechanical
systems. In practice, it turns out that a rather simple but nonlinear readout already
offers a lot of the computations required for many real-world tasks. This principle is
used in, e. g., the integrated passive photonic reservoirs described in [40-42].

Early on, researchers working with ESN-based reservoir computing noticed that
for a fixed reservoir size with a linear readout, there is a trade-off between memory
and nonlinearity. As soon as a reservoir is tuned into a slightly non-linear regime, the
total linear memory capacity quickly drops. In a first attempt to quantify this, [43], the
spectral transformation of reservoirs was used as a measure of their nonlinearity. This
was measured by driving the reservoirs with a sinusoidal input signal and measuring
the fraction of the energy in the state signals that remained at that frequency.

In [44], an extension of linear memory capacity was proposed which allows to
more accurately quantify the transformations a reservoir performs. Intuitively, the ap-
proach can be explained as follows. In principle, any fading memory filter in discrete
time can be approximated with any desired precision by a polynomial expansion on a
potentially very large but finite number of values in the input history. This means that,
for any given joint probability density of the relevant input values, a Hilbert space
of fading memory functions can be constructed with an orthogonal polynomial basis
(see [44] for rigorous definitions). The construction of such a basis is very similar to
the construction of a polynomial basis for real functions of multiple real variables,
where these variables are the past input values u_j. If we assume, as we did for linear
memory capacity, that the input sequences are generated by an i.i.d. uniform process
with values in [-1,1], a polynomial basis can be constructed from finite products of
normalized Legendre polynomials for each time step:

Vie=[ [ i) (21)
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where £ (-), k; > 0, is the normalized Legendre polynomial of degree k;. The normal-
ized Legendre polynomial of degree 0 is a constant. The normalized Legendre polyno-
mials of degree 1 are the u_,; that were used for computing the linear memory capac-
ity. The set k lists the polynomial degrees for each past input, where k; is the degree
corresponding to the input of i time steps in the past. For each basis function, we can
compute its total degree as the sum of the individual degrees for each delay: Dy = Y; k;
and its memory depth as the largest index in k for which k; is nonzero.

Expanding on the theory for linear memory capacity, we can again define the ca-
pacity for approximating these basis functions as the expected value for infinitely long
sequences of the squared correlation coefficient between the target signal and its best
approximation by the reservoir. We can also define the total information processing
capacity as the sum of these capacities across all basis functions and prove that this
sum, too, always lies in [0, N].

In practice, capacities have to be estimated with limited precision from finite input
sequences. In [44], a procedure is described to iterate through them. It uses relevance
thresholds to decide how large a capacity estimate has to be in order to be sufficiently
accurate. Constraining the set of possible basis functions to a finite set can be done
either by setting upper bounds on the total degree and memory depth, or by assuming
that a physical system’s approximation capacity decreases monotonically for increas-
ing degree and/or memory depth. This was found to be a reasonable assumption for
many physical systems.

2.3.3 Memory, nonlinearity, and noise-sensitivity

As stated in the previous section, the functions used to compute linear memory ca-
pacity form a subset of those used to compute total memory capacity. The fact that the
total capacity of any reservoir system is bounded by the total number of state signals
used in the readout necessarily implies that there must be a trade-off between linear
and nonlinear processing. By adding all capacities with the same memory depth or
the same total degree, we can visualize the capacity profile of a given reservoir, as
shown in Figure 2.2. This accords with our previous observations that an ESN’s capac-
ity for exactly reproducing past inputs rapidly decreases as the neurons are operated
in a more nonlinear regime. In Figure 2.3, this is made even more clear by plotting the
fraction of total capacity that is due to linear memory and nonlinear memory, respec-
tively.

In most cases when a system is made more nonlinear, a rapidly increasing number
of nonlinear terms emerges in the polynomial approximation of the reservoir states.
In particular, when the spectral radius is high enough for the inputs to reverberate in
the system’s dynamics for a while, each nonlinearity it passes performs a nonlinear
mixture of its inputs, spreading the input information across more and higher degree
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Figure 2.2: Summarized total information processing capacity profiles (for total degrees up to 5) for
different settings of the scaling parameters in echo state networks: (top panels) Impact of the bias
scaling, showing no contributions of even degree capacities for zero bias and increasing nonlinear
contributions for increasing bias; (bottom panels) Impact of the spectral radius, showing increased
linear memory as the spectral radius approaches 1.0 (each bar corresponds to a single ESN with 100
neurons, spectral radius and bias scaling are indicated in each panel’s title; colors group capacities
for basis functions with the same total degree).
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Figure 2.3: Linear and non-linear contributions to the total memory capacity: for increasing input
scaling, the reservoir is driven into a more non-linear regime. The total linear memory capacity de-
creases and the contribution of non-linear capacities to the total capacity increases (each plot corre-
sponds to a single ESN with 100 neurons, spectral radius equal to 0.85, bias scaling equal to 0.05).

polynomial basis functions. As a consequence, the capacities that measure these con-
tributions get very small and, therefore, hard to estimate accurately.

The same nonlinear mixing also dramatically reduces a system’s performance un-
der multiple inputs [45], as well as its noise robustness (since each noise source can
be considered as an additional input signal). When multiple inputs are present, one
needs to extend the Hilbert space model to multiple inputs, i. e., consider all func-
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Figure 2.4: Impact of noise in ESNs: for increasing input scaling, the reservoir is driven into a more
non-linear regime and the degradation of total capacity as a function of input noise increases (each
bar corresponds to a single ESN with 100 neurons, spectral radius = 0.7, bias scaling = 0.5; colours
group capacities for basis functions with the same total degree).

tions of the complete (fading memory) input history of all inputs. This includes all
higher degree cross products between delayed values originating from different input
signals, which also emerge naturally from the nonlinear mixing. Figure 2.4 illustrates
this for reservoirs that are driven with a single input, to which an increasing amount
of uniformly distributed noise is added. Because each reservoir is driven with a dif-
ferent input power (input scaling), the signal-to-noise ratio is reported in the plots.
Whereas the total linear capacity is barely affected by increasing noise, the available
nonlinear capacity quickly decreases for more nonlinear reservoir. As more noise gets
mixed non-linearly with the information signal, less information about this signal and
its history can be extracted by a linear readout.

2.4 Conclusion

The way the input signal(s) of a driven dynamical system perturbs its internal state,
affecting not just the present but also the future of this state, can be considered as
a form of computation. From its origins in neuroscience and engineering, reservoir
computing has evolved into an easy and efficient way to harness this computation,
in order to perform nonlinear filtering of the input signal(s) or to extract information
from them. The larger the number of observed state signals and the more diverse the
ways in which they are affected by current and past inputs, the better a system can be
used for computation.

In order to make a given system adaptable to a range of tasks, it is beneficial if its
dynamical regime can be tuned by a number of global parameters, such as a scaling
of the feedback gains or losses, of the input power and of the overall operating point.
For systems with a fixed number of observed signals, there exists a trade-off between
(linear) memory and nonlinearity. In addition, more nonlinear systems tend to be less
robust to noise.
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3 Integrated on-chip reservoirs

3.1 Introduction

In this chapter, we focus on the use of on-chip photonic reservoir systems using inte-
grated photonics in a Silicon-on-Insulator. We show how passive reservoir computing
chips can be used to avoid the need for any nonlinearity inside the network itself. We
place special emphasis on developing an integrated analog optical readout, and the
repercussions this has on the training algorithm. We focus on how these reservoirs can
be used to perform a variety of telecom-related tasks (bit level tasks, nonlinear disper-
sion compensation, etc.) at high speeds and low power consumption. In addition, we
present two different alternative topologies which no longer rely on an explicit node
structure inside the reservoir: one is based on a chaotic cavity which mixes the signals,
and another is a spatial analog of reservoir computing based on pillar scatterers, that
can be used to speed up classification of biological cells.

3.2 Passive reservoir computing

A recent development in the design of physical RC systems is the realization that for
certain tasks that are not strongly nonlinear, it is possible to achieve state-of-the-art
performance using a completely passive linear network, i. e., one without amplifica-
tion or nonlinear elements. The required nonlinearity is introduced at the readout
point, typically with a photodetector [1]. The work discussed in this chapter is also
based on this architecture. Aside from the integrated implementation introduced in
[1], the passive architecture has been adapted to the single node with delayed feed-
back architecture in form of a coherently driven passive cavity [2].

Apart from simplicity from a fabrication point-of-view, a further advantage of such
a passive architecture is the reduced power consumption, since the computation itself
does not require external energy.

The integrated photonic reservoirs typically studied in the past are limited to pla-
nar architectures in a bid to minimize crossings that manifest as a source of signal
cross-talk and extra losses. This constrains the design space from which reservoir con-
figurations can be chosen. The swirl reservoir architecture, which is also used in this
work, was introduced in [3] as a way to satisfy planarity constraints while allowing for
a reasonable mixing of the input signals. A 16-node photonic swirl reservoir is shown

https://doi.org/10.1515/9783110583496-003
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in Figure 3.1. One way of looking at this reservoir is that it acts as a giant multipath in-
terferometer, which mixes the input in such a way that it gets converted into a higher
dimensional space where a linear classifier will be able to separate the different classes
more easily. The input to the integrated photonics reservoir chip could be to a single
input node as is in [1] or to multiple inputs, which has some advantages over the for-
mer strategy, as is discussed extensively in [4].

In discretized time, the reservoir state update equation is given in a general form
by

Rk +1] = WX (K] + Wi (H[k + 1] + T30 6y

where #i is the input to the reservoir and il is a fixed scalar bias applied to the inputs
of the reservoir. For an N-node reservoir, W, is an N x N matrix representing the in-
terconnections between reservoir components taking into account splitting ratios and
losses, with phases drawn from a random uniform distribution on [-7, 7], U(-m, 7).
The vector W;, is an N-dimensional column vector whose elements are nonzero for
each active input node. These input weights are similarly chosen from U(-, 7).

The output is given by a simple linear combination of the states:

Ikl = Woyq - X[K]. ®)

Our work in [1] experimentally verifies that a passive integrated photonic reservoir
canyield error-free performance on the header recognition task for headers up to 3 bit
in length with simulations indicating that it should be possible to go up to 8-bit head-
ers (see Figure 3.2). We additionally demonstrated that the passive integrated photon-
ics reservoir can be used for bit level manipulations on digital optical bit streams that
could be useful for various telecommunication tasks. The paper [1] also contains more
information about the chip design and fabrication procedure.

While the passive reservoir architecture introduced in this section is amenable to
various tasks as outlined above, it suffers from major drawbacks due to the inherent
limitations of an integrated photonics platform. Particularly, the losses increase with
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the size of the architecture. We have therefore studied techniques and architectures
which seek to improve the performance and energy efficiency of this architecture and
integrated passive reservoirs in general. We have, for example, found that by carefully
selecting the nodes to which the input to the reservoir is provided, we can gain signifi-
cantly in energy efficiency [4]. As Figure 3.3 shows, we need 2 orders of magnitude less
input power if we split the total input power and inject it into the central 4 nodes (5, 6,
9, 10) rather than into any single node. This improvement is due to the increased rich-
ness of the reservoir from the varied mixing between multiple copies of the input with
different phases, and the more even power landscape that amounts to more efficient
mixing as the signal powers are similar across different paths in the reservoir.

In a separate approach, we numerically studied the impact of using multimode
rather than single-mode components in the integrated photonics reservoir on its over-
all energy efficiency [5]. The successful application of this approach strongly hinges
on the design of a novel multimode Y-junction with carefully tailored adiabaticity that
lowers the losses at combination points in the photonic network constituting the reser-
voir. As is illustrated in Figure 3.4 for a 36-node reservoir, we can gain up 30 % in per-
node power, especially for nodes that are furthest from the input point. This extra
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for input to node 0.

power boost could be the difference between being below or above the noise floor at a
node.

3.3 Integrated optical readout

3.3.1 Rationale

A drawback of our current experiments is that the linear combination of the reservoir
states is still happening in the electrical domain. Indeed, Vandoorne et al. [1] trans-
ferred the signal at each node from the optical to the electrical domain using a pho-
todetector, and then sent it through an AD converter. Finally, the required linear com-
bination of signals and readout weights was performed using a microprocessor. See
Figure 3.5 for a detailed illustration of the process.

In order to truly reap the benefits of optical computing, signals need to be pro-
cessed at very high data rates in an energy-efficient way. Considering ecological as
well as economical factors, minimizing power consumption is of paramount impor-
tance for future computing technologies. From that perspective, the approach pursued
in Figure 3.5 and [1] for reading out integrated photonic reservoirs is inefficient, since
there is a significant energy and latency cost associated to it. Hence, it is desirable to
perform the summing of signals in the optical domain using optical modulators in-
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stead of in the electrical domain. Using such an integrated optical readout, only a sin-
gle photodetector, which receives the coherent weighted sum of all optical signals, is
required. A straightforward low-power optical weighting element can take the form of
areverse-biased pn-junction. An even better solution would be to use nonvolatile opti-
cal weighting elements, such as the ones that are currently being developed by several
groups [6-8]. Figure 3.6 illustrates the concept of a fully optical integrated readout.

3.3.2 Training integrated optical readouts

From a mathematical perspective, an integrated optical readout can be trained in a
similar way to readouts in the electrical domain. Of course, one needs to take into ac-
count that passive photonic reservoirs make use of coherent light for added richness.
This implies that the readout operates on complex-valued signals employing complex-
valued weights contrary to the approach in [1], which used real-valued weights on real-
valued signals. Nevertheless, in principle, integrated optical readouts can be trained
using complex-valued ridge regression [9].

Nevertheless, despite the fact that the ridge regression training algorithm can
be transferred to the complex domain, a number of practical challenges occur when
training integrated optical readouts. Due to the integration of reservoir and readout on
a silicon photonics chip, we lose direct observability of the reservoir states. Observing
all states is mandatory though, in order to use classical linear readout training algo-
rithms such as ridge regression and other least-squares approaches. At first glance,
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a possible solution could be to add a separate high-speed coherent photodetector to
each reservoir node, which is only used during training to observe the states. The
weights would then be calculated in the electrical domain, while the trained reservoir
could still be operated entirely in the optical domain. This is unfortunately challeng-
ing due to the fact that high-speed photodetectors tend to be costly in terms of chip
footprint. Therefore, such an architecture would not scale well when increasing the
number of nodes in the photonic reservoirs to numbers common in classic echo state
networks [10].

A second solution could be to train the weights based on simulations of the be-
havior of a virtual reservoir, using photonic circuit simulation software, which will
obviously have full observability of all the nodes. However, the fabrication tolerances
of these devices are such that the propagation phase of two nominally identical waveg-
uides could be completely different. This prohibits the successful transfer of weights
trained using the idealized simulated reservoir to actual hardware.

A possible resolution of this issue is the application of a pretraining-retraining ap-
proach, where a passive photonic reservoir is pretrained in simulation and the trained
weights are transferred to an actual reservoir on chip. Thereafter, the actual training
error is minimized on the reservoir by fine-tuning the weights of a given integrated op-
tical readout using a black-box optimization approach. Unfortunately, previous sim-
ulation studies have shown that such an approach is not feasible, again due to high
fabrication tolerances affecting the propagation phase of planar waveguides [11].

A final possibility, which is the one we actually prefer, is to exploit the weight-
ing mechanism of the optical readout of the reservoir to read out all reservoir states
through the single photodetector available at the end of the summing structure. Read-
ing out the state variable s; in response to the training input sequence can be simply
realized by setting the weight of that state variable to 1 and all other weights to 0. By
presenting the whole training input sequence to the reservoir n times, where n is the
number of nodes of the reservoir, the training responses of all nodes can be collected
through the single photodetector. By taking the square root of each measured power
value, we can approximately invert the nonlinearity of the photodetector and obtain
an estimate for the evolution of the light intensity over time at the corresponding reser-
voir node.

However, since passive photonic reservoirs work with coherent light, it is not suf-
ficient to know only the light intensities at the points predefined as reservoir states:
we also need to know the corresponding phase of the light. While the absolute phase
of the optical signal inside the reservoir is lost within the photodetection process, the
relative phases between the optical state signals influence the power at the detector
output. We therefore estimate the phase between two given optical signals within the
integrated reservoir by obtaining the evolution of the sum of their states through time
as we apply the training signal at the reservoir’s input. We now use the phase of one
state signal (node) as a reference. Using the evolution of the power of the complex sum
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Figure 3.7: Illustration of the procedure applied to estimate the time trace of a reservoir state.
Weights highlighted in red are set to 1, all remaining weights are set to 0. Step 1: Invert output signal
to obtain the magnitude (light intensity) of the activated state. Step 2: Estimate the magnitude of the
phase difference for the state in question using the sum of the state and a reference state, as well as
the states signal magnitude obtained in step 1. Step 3: Shift the phase of the reference states read-
out weight by % (not visible in the diagram), then repeat step 2. Compare the result with the result
obtained in step 2 in order to infer the sign of the phase difference between the state in question
and the reference state.

between the reference node’s signal and each other node signal, as well as the previ-
ously determined powers of all individual states, we are able to estimate the relative
phase of each node signal with respect to the reference node using basic trigonometric
relationships.

The last stage of this calculation consists of an inverse cosine, which is injective, in
the sense that there are always two solutions within the range [-, 7]. To discriminate
between them, we perform a third measurement between the reference node’s signal
and each other node’s signal, now shifting the phase of the reference node’s readout
weight by ’5’ and comparing with the phase estimate obtained before. As a result, the
whole process requires that we feed the training sequence through the reservoir 3n -2
times. See Figure 3.7 for an illustration of the whole process.

Under ideal conditions, this nonlinearity inversion procedure is exact. In order
to confirm that, we conduct the following numerical experiment: We train a passive
4 x 4 photonic swirl reservoir architecture with integrated readout to perform 3-bit
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header recognition on a power-modulated digital signal fed into to the reservoir. The
integrated optical readout is simulated by inner product multiplication of the complex
reservoir states with a complex weight vector and subsequently taking the square of
the absolute value of the resulting complex output signal vector. The weight vector is
trained on the complex reservoir states using complex-valued ridge regression. Input
is fed to the reservoir via node 2 (as indicated in Figure 3.1).

To determine suitable values of the delay time between reservoir nodes (node in-
terdelay) for the architecture, we train our simulated reservoirs with increasing delay
time using complex-valued ridge regression. Figure 3.8 shows the achieved bit error
rate as a function of increasing interdelay between nodes at a input signal bitrate of
10 Gbps. After having set up this baseline, we exchange the true reservoir states in our
setup with the states estimated through the method described above, and find the re-
sulting bit error plot to be identical to the plot in Figure 3.8. A detailed mathematical
description of the approach as well as more extensive experiments using a realistic
detector model can be found in [12].

Finally, note that although the training of the weights does take some time and still
requires the use of an external microprocessor, once the correct weights are identified
and set, the entire system can run at high speed without the need for any operations
being performed by a microcontroller.

3.3.3 Influence of weight resolution

Weights of the linear combination can be implemented using different approaches,
each of which can have a different ability to achieve a fine-grained weight resolu-
tion. Reverse-biased PN-junctions, for example, which can be driven by a digital-to-
analogue converter, typically provide fine resolution. However, when it comes to alter-
native nonvolatile weight elements, we can only obtain an intrinsically lower weight
resolution because of the physics of their operation, although such elements provide
stable tuning with very low power consumption, which is much more energy effi-
cient than reverse-biased PN-junctions. A typical example with such a limitation is
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Figure 3.9: Error rate as a function of interconnection delay for different readout weight resolutions
(red curves). The blue curves are for the case of infinite weight resolution.

the weighing element based on barium titanate (BaTiO3) [6], an integration of a tran-
sition metal oxide material. These elements are typically able to only provide 20 dis-
crete weight levels. Under such circumstances, it is important to investigate how the
reservoir computing performance is influenced by such a limited resolution.

To simulate the impact, 4 different weight resolutions (3, 4, 5, and 6 bit) are chosen
to study the performance of the reservoir on a 1-bit header recognition task, both for
the amplitude and the phase. In the simulation, we use complex-valued ridge regres-
sion performed on all the states coming from the reservoir together with the desired
output states. In order to achieve simulation results close to realistic situations, differ-
ent regularization parameters are being used, and the one with the lowest error rate is
chosen. To simulate the weight resolution, we simply round each weight that the ridge
regression produced to the nearest discretized value. For amplitude, the range of the
discrete weights is corresponding to the range of initial infinite resolution weights. As
for the phase, the discretized weighting levels are in the interval of [, 77].

Simulation results in Figure 3.9 show how the performance of a system changes as
the weight resolution decreases compared to a system with infinite weight resolution
(blue line). For 6-bits resolution, there is a narrow regime of the interconnection de-
lay where error rates from limited resolution and infinite resolution almost coincide.
Moreover, the error bars corresponding to different random initialized reservoirs also
decrease in that regime, which indicates a robust behavior.



62 —— A.Katumbaetal.

3.4 Telecom applications

3.4.1 Nonlinear dispersion compensation

Optical technology is at the core of all modern telecommunications for high speed,
long- and short-reach applications. Fiber-based technologies are pervasive in differ-
ent types of networks, from core and metro to data center and local area networks.
Moreover, current industrial efforts are towards moving lightwave technology closer
and closer to the last-mile end-user and in doing so, take advantage of the massive
bandwidth, energy efficiency, and other benefits it provides. These advantages com-
bined with advances in photonics leading to cheaper lasers, modulation technology,
optical domain broadband amplification with Erbium Doped Amplifiers, place this
technology squarely at the backbone of today’s internet information superhighway.
However, the various elements constituting fiber-based lightwave networks also con-
tribute to the degradation of optical signals during the generation, transmission, and
reception phases [13].

Signal impairments are an inevitability for any kind of communications system.
They manifest themselves at the receiver as erroneous detections that need to be ad-
dressed. In optical fiber systems, these imperfections can mainly be traced back to
dispersion, amplified spontaneous emission at amplification points, attenuation and
reflections in fiber links, optical nonlinearities in fibers, timing jitter introduced at O/E
and E/O points.

These issues are exacerbated in modern high-speed systems based on coherent
modulation formats, where the nonlinearity in the fiber poses serious problems re-
lated to error-free propagation. These are typically solved in the electronic domain
using advanced DSP post-processing, but such an approach consumes a lot of power
and chip real estate. Photonic reservoir computing could provide an alternative here,
to undo (part of) these signal impairments already in the optical domain.

To illustrate this, we will first show simulation results related to Nonreturn to Zero
(NRZ) signals propagating over a realistic optical link, followed by Binary Phase Shift
Keying (BPSK) signals propagating over a link with extreme artificial nonlinearities
and intersymbol interference.

NRZ over an optical link

Simulated telecom data is generated with VPI Transmission Maker v9.2 software, us-
ing the setup as in Figure 3.10. The VPI software incorporates realistic models of the
signal degradation mechanisms encountered in telecom links, caused by the various
optical components and physical phenomena outlined above, and also takes into ac-
count how they evolve over the transmission distances considered (which can be long,
e.g., in metro and long-haul networks). The generated data is then used for training



3 Integrated on-chip reservoirs —— 63

Figure 3.10: Schematic representation
of the simulation setup to generate
data for the signal equalization task.
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and testing reservoir designs using in-house circuit simulations and machine learning
libraries.

Results are shown in Figure 3.11 for a 10 Gbps link. The results indicate a BER
improvement to well below the Soft-Decision Forward Error Correction (FEC) limit
of 0.2 x 1072 for connections containing up to 250 km of fiber. This means that the
chip can be used in conjunction with appropriately chosen error correcting codes to
achieve error-free communication on the link. Such a design would be suitable for
signal equalization in, e. g., metro networks.

BPSK over an artificial channel

In order to show that the techniques described above also work for phase-encoded
symbols, we perform a simulation where we send a BPSK signal (i. e., with symbols
+1 and -1) over an artificial channel with extreme nonlinearity and intersymbol in-
terference. Modulation speed is 10 GHz. Idealized square pulses are sent through a
first-order Butterworth filter with a 3-dB cutoff at 25 GHz. Intersymbol interference is
modeled by the following expression:

Xn,total = 0.-6Xp_1 + X — 0.7Xp, 1. (3)

This means that almost half of the energy of the bit pulse is spread over adjacent
time slots.
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Figure 3.12: Constellation diagram (arbitrary units) of a BPSK signal at the output of an artificial
channel with strong intersymbol interference and nonlinearity.

For our artificial channel, we consider a strong 9th order nonlinearity. Given an input
x subject to intersymbol interference, we arbitrarily chose to model the output xy; of
the nonlinear channel as

% = x + 0.036x> - 0.011x° (4)

XL = X + 0.5%° — 0.3, (5)

Finally, Additive White Gaussian Noise (AWGN) with signal-to-noise ratio of 20 dB
is added.

The constellation diagram at the output of the link is shown in Figure 3.12. Rather
than having a blue blob at —1 and a red blob at +1, as would be the case for a much
more benign channel, the multiple echoes due to the intersymbol interference and the
distortion due to the nonlinearity are clearly visible.

In order to try and undo the transmission impairments, we send that signal
through a 7 x 7 silicon photonics swirl network, and train the reservoir to recover the
original bitstream, but with a delay of 1 period. The signal at the output of the reservoir
is sampled in the middle of the period. After a simple threshold detection, a bit error
rate of 4 % is obtained. While not zero, this number has to be compared with a 33 %
error rate that is obtained using a tapped filter having access the last 3 samples of
the signal (given the size and the losses in the reservoir, this corresponds to a similar
memory for both cases). The reservoir clearly has better performance, moreover in a
way that is amenable to a direct implementation in the optical domain, without the
need for analog-to-digital conversion.

3.4.2 PAM-4 logic

The XOR-task with memory is, due to its strong nonlinearity, a commonly used bench-
mark task in photonic reservoir computing and in machine learning in general. The
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purpose of this task will be to train the reservoir to correctly compute the XOR of two
symbols appearing at a certain time difference in the datastream. The simplest vari-
ation is to XOR the current bit and the previous bit. For increasing time differences
between the two bits, the task becomes more challenging in terms of memory needed
inside the photonic reservoir. Most often, this task is performed on data encoded with
a binary modulation format, but this can be extended to the much more complex case
of computing the XOR on a PAM-4 signal, a 2 bit per symbol amplitude modulation
format.

The PAM-4 signal used in this example is modulated at 10 GHz, which translates
to a bitrate of 20 GHz. Furthermore, a first-order Butterworth filter is used to gener-
ate realistic input pulses from a square pulse bitstream. It has the same properties as
mentioned in Section 3.4.1. Subsequently, AWGN with signal-to-noise ratio of 30 dB is
added. The signal is then low-pass filtered at 25 GHz before downsampling to have a
smoother signal for classification.

As the multisymbol XOR task with memory is capable to really challenge the com-
putational capabilities of the photonic reservoir due to its high nonlinearity, it can be
expected that using a high number of nodes will be necessary. This will increase the
complexity of the reservoir, directly increasing its computational power.

This effect is clearly shown in Figure 3.13, showing a decrease in the symbol
error rate (SER) for an increasing number of nodes of the square swirl structure.

a H train

0.30F

0.25f

0.20F
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Number of nodes

Figure 3.13: Evolution of the SER as a function of the photonic swirl reservoir dimension. The inset

shows the truth table for 2-bit XOR with one symbol delay. a, b, and c refer to the histograms in Fig-

ure 3.14.
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Figure 3.14: Histograms illustrating the classification of the symbols for a photonic swirl reservoir for
a given number of nodes, color-labeled with the desired XOR outcome.

As illustrated in Figure 3.14, the 8 x 8 reservoir does not have enough computa-
tional power to correctly compute the XOR task, and has a SER (symbol error rate)
of 30 %. Similar behavior is observed for smaller reservoirs. From 10 x 10 nodes on,
all four levels start to be distinguishable with some overlap remaining. Gradually
proceeding to 20 x 20 nodes, the artificial levels in the center that were present for
the 8 x 8 reservoir get pushed away to the correct levels for the symbols 0 and 3. This
400-node reservoir is capable of computing the XOR with delay with a SER of less
than 5 %.

3.5 Chaotic cavities

So far, the design used for the reservoir has tried to follow the conventional node struc-
ture of neural networks quite closely. However, the inherent parallel nature of photon-
ics allows for totally new architectures that depart from this architecture. A possible
design consists of a photonic crystal cavity with a quarter stadium shape [14], depicted
in Figure 3.15. In this design, the quarter stadium shape makes sure that an input sig-
nal gets mixed in a complicated manner [15-17], after which the mixed light leaks out
of the cavity along the connected waveguides.

This new design solves a few issues with the more standard design. It allows for
a much richer interconnection topology, while needing considerably less chip real-
estate. The dimensions are 30 pm x 60 pm for a cavity with optimal bitrate around
50 Gbps, while we can in theory go to cavities as small as 7 pm x 7 pm to reach bitrates
up to 1 Thps. On top of that, this photonic crystal design promises very low loss, com-
bined with excellent performance on several benchmark telecom tasks, such as the
highly nonlinear XOR task and header recognition tasks, while still accepting bitrates
in a wide region of operation.
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Figure 3.15: A photonic crystal
cavity used for reservoir com-
puting. In this case, a single
input signal gets mixed in-
side a photonic crystal cavity.
The mixing of the input field
can clearly be witnessed by
inspecting the field profiles in-
side the cavity. The mixed light
leaks out of the cavity along all
the waveguides. By routing this
leaked out light to a readout,

a reservoir computer can be
formed.

3.5.1 Design

While designing a photonic crystal cavity for reservoir computing, several important
properties have to be taken into account. First of all, the cavity needs to mix the in-
put fields in a complex way. As already mentioned before, this can be accommodated
by choosing a quarter stadium shape, which is known to foster interesting mixing dy-
namics. Second, the cavity needs to possess a fading memory, i. e. the signal should
remain inside the cavity long enough to mix with subsequent input bits, but not too
long such that it obfuscates the patterns emerging. This fading memory can obviously
be controlled by controlling the Q-factor of the cavity, i. e. tuning the quality, pitch and
diameter of the holes of the photonic crystal lattice. However, changing the size and
number of connected waveguides will also yield a nontrivial effect.

Most of the results presented in this section follow the discussion of [14], which
uses a 30 pmx60 um cavity, with 7 connected waveguides: 1input and 6 outputs routed
to a readout. The dimensions of this cavity were specifically chosen to work for the
aforementioned photodetector model with cutoff at 25 Gbps. However, since this cutoff
is not steep, the reservoir computer remains working up to 50 Gbps and over.

3.5.2 Method

Doing a full reservoir simulation of a photonic crystal cavity is not trivial. First of all,
making statements about error rates down to 10> requires to find the response of the
cavity to bit streams with about 10° bits, which would be completely impossible if
we would limit ourselves to pure FDTD (Finite-Difference Time-Domain) simulations.
Instead, the approach visualized in Figure 3.16 is preferred. In this method, the re-
sponse in the form of an electric field and a magnetic field of a single bit is recorded
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raw Figure 3.16: Block diagram of the simula-
pulse PRBS . . . .
response L tion for a photonic crystal cavity reservoir
raw stream computer. The figure was taken from [14].

from a FDTD simulation. The resulting fields are coherently added together according
to a pseudo random bit stream, after which the resulting raw stream is sent through
the detector model. Note that this is just the “bit-level” equivalent of the impulse re-
sponse method, where the response of an arbitrary system is found by convolving the
function with the response to an ultrashort impulse. Here, we chose to work with the
“bit-level” response instead of the true impulse response because of numerical round-
ing errors.

3.5.3 XOR Task

As a first benchmark task, a PRBS of 10° bits with an input power of 1mW is sent
through one of the photonic crystal waveguides (the top waveguide on the left in
Figure 3.15). The light gets mixed inside the cavity and finally, the responses of the
other six waveguides are computed. On this recorded output, the readout weights are
trained to follow the XOR function between two subsequent bits with an as low as
possible mean squared error. After the ideal weights are found, the BER is calculated
as the difference between the predicted bits and the target bits. Since we use 10° bits
in our simulations, the general guideline is to crop the BER at 10_3, i.e., 2 orders of
magnitude higher than the lowest BER one can find in the simulation [18]. This proce-
dure, shown in Figure 3.17, can be repeated at different bitrates, after which one can
determine the operation range of the cavity.

Interestingly, the reservoir can be made to follow the target function at a wide
range of different bitrates, by just changing the readout weights. As can be seen in Fig-
ure 3.18(a), we get errorless performance between 25 Gbps and 67 Gbps. What’s more,
even though we are working with photonic crystals, the reservoir operates in a quite
wide wavelength range: 1510 nm—1600 nm, with an exception around 1560 nm, where
we probably hit a stop band of the waveguide.

3.5.4 Header recognition

For applications in telecom, performing header recognition is often more useful. By
just changing the readout, this photonic crystal cavity can perform this task as well.
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Figure 3.17: (a) Waveforms detected at two of the exit waveguides as the result of a 50 Gbps input.
These waveforms get sampled once per bit. (b) After performing a linear combination of the output
waveforms, the prediction follows the desired target function, in this case XOR.
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Figure 3.18: (a) There exists a larger span of bitrates the reservoir can work with between 25 Gbps
and 67 Gbps at 1550 nm. This region of operation is much wider than for the conventional swirl
reservoir. (b) Except for a single outlier at 1560 nm, the cavity operates under a broad band of wave-
lengths at 50 Gbps.

Concretely, when searching for headers of length L in a random bit stream of 10° bits,
each bit location was labeled according to the header formed by the bit at that location
and the L — 1 previous bits. This procedure is shown in Table 3.1. Linear Discriminant
Analysis (LDA) [19] was then used to find a different weight matrix for each of the dif-
ferent classes.



70 —

A. Katumba et al.

Table 3.1: Labeling a random bit stream for different header lengths L. Each position in the bitstream
gets a class label according to the binary representation of the current bits and the L — 1 previous

bits.
L 1 0 1 1 0 1 1 1
2 2 1 3 2 1 3 3
3 5 3 6 5 3 7
4 1 6 13 11 7
— —e— [=3 —— =5
10-1 4 —o— L=4 —e— L=6
o=
= 1077 4
10*3-\

T
15 25 50 100
Bitrate [Gbps]

T
200

Figure 3.19: By sweeping over the bitrate to
find the operation range, we find that the
reservoir can distinguish headers up to a
header length of L = 6 bits, up to 100 Gbps.

110 D1
Figure 3.20: We can visualize the separation of three bit headers
‘1‘10 '1 by projecting on the two primary LDA axes. We see nice separation
ﬁ for all different headers, while similar headers are located closer
together.

As can be seen in Figure 3.19, also for header recognition tasks, the cavity works within

wide region of operation. We also clearly see that longer headers work better at higher

bitrates. This is unsurprising, as for longer headers, one needs to keep more bits in

memory, therefore, the bitrate needs to be higher to accommodate this.
One advantage of choosing LDA for obtaining the weight matrices, is that it allows
to make a projection from the 2*-dimensional header-space to a lower dimensional

space, in which we can see the separation of the headers visually, as can be seen in

Figure 3

.20.
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Figure 3.21: By reducing the size of the cavity, bitrates of higher than 1Tbps can in theory be
achieved. This is of course only possible if one drops the original detector model.

3.5.5 Q-factor and time scale of the reservoir

In the above simulations, we have always chosen a 30 pm x 60 pm cavity with 7 con-
nected waveguides. In fact, this choice for the dimensions and the number of waveg-
uides was rather arbitrary and one could argue that changing the number of connected
waveguides and the size of the cavity will have an important effect on the performance
of the reservoir. For example, changing the size of the cavity alone will have an impor-
tant effect on the Q-factor, and thus on the operating range of the reservoir. In Fig-
ure 3.21, the XOR performance at different bitrates is shown for two smaller cavities,
under the assumption that we have photodetectors that can reach these bitrates. How-
ever, this means that in theory, one can achieve reservoir computing at bitrates higher
that 1 Thps on a chip footprint smaller than 107°

Another form of optimization is changing the number of exit waveguides, as this
will inevitable also have a profound effect on the Q-factor of the cavity. This form of
optimization is far from trivial, as removing exits will likely also decrease the com-
plexity of the tasks the reservoir can solve. To quantify this effect, we can look at the
performance of the reservoir on the XOR task for a range of number of exits.

When the light source is turned off, the power in the cavity with 7 connected
waveguides decays exponentially with a slope m = —0.070 ns™’. This yields for the
Q-factor at A = 1550 nm:

Q = -2 _ 16400. (6)
Am
Looking at the Q-factor for several variations of the cavity with fewer connected waveg-
uides, we see, as we would expect, that the Q-factor decays harmonically with the
number of connected waveguides (see Figure 3.22). We also clearly see that the thresh-
old for the number of connected waveguides for the XOR task lies at 6 waveguides (1
input and 5 outputs).
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3.6 Pillar scatterers for cell identification

3.6.1 Cell sorting with digital holographic microscopy

The sorting of biological cells is of key importance in several biomedical applications,
like diagnostics, therapeutics, and cell biology. However, an accurate classification
and separation of different cell types is usually expensive, time consuming and often
requires alterations of the samples due to the use of labels, e. g., fluorescent tags, that
may hinder subsequent analyses [20]. For these reasons, the development of label-
free, high-speed, automated, and integrated cell sorting solutions is of particular in-
terest. Among several options, the employment of digital holographic microscopy in
microfluidic flow cytometry is a promising candidate. In this technique, the classifi-
cation is carried out through the analysis of the interference pattern (hologram) pro-
jected by the cell when illuminated by monochromatic light. The hologram is acquired
by an image sensor and contains information on the 3D refractive index structure of
the cells [21]. The large amount of information contained in a cell hologram enables
nontrivial analysis and classifications. On the other hand, the computational cost of
elaborating such a complex source of information by reconstructing the image from
the hologram is a major hindrance to an increase in the cell sorter throughput, e. g.,
by parallelization of the process.

An important reduction in the required computing power can be achieved by by-
passing the reconstruction of the cell image and directly processing the acquired holo-
gram with a machine learning algorithm that carries out the classification task [21, 22].
However, a further improvement of the classification simplicity and performance is
desired in order to fully exploit the potential of this implementation.
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3.6.2 Dielectric scatterers for an extreme learning machine (ELM)
implementation

The basic conceptual structure of reservoir computing, i.e., an untrained recurrent
nonlinear network that improves the performance of a trainable linear readout, can be
also applied to time-independent signals such as images. In this case, memory in the
nonlinear part is not required and the whole system is usually called extreme learning
machine (ELM) [23].

Proof-of-concept via FDTD simulations

We provided a proof of concept, based on FDTD simulations, of an integrated photon-
ics application of ELM for fast and label-free classification of biological cells [24]. In
this application, a passive optical stage comprising a collection of silica pillar scatter-
ers embedded in a silicon nitride slab waveguide is used to process the light forward-
scattered by a cell when illuminated via a green monochromatic source (Figure 3.23).
The diffraction pattern projected by the cell and by the dielectric scatterers is acquired
by a 1D image sensor whose pixel outputs are used as input for a linear classifier (logis-
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Figure 3.23: Schematic of the classification process. A monochromatic plane wave impinges on

a Fabry—Pérot optical cavity composed by Bragg reflectors and containing a microfluidic channel
with a cell in water (ny,o ~ 1.34), which has a low refractive index contrast (nyoplasm = 137,
Noucleus = 1.39); the forward scattered light passes through a collection of silica scatterers

(nsio, ~ 1.461) embedded in silicon nitride (ng;,y, ~ 2.027) and organized in layers; the radiation
intensity is then collected by a far-field monitor, which is divided into bins (pixels); each pixel value
is fed into a trained linear classifier (namely logistic regression) that consists of weighted sums (one
per class) of the pixel values. The weights are trained so that the sum exceeds a certain threshold
value only if the corresponding input class is recognized.
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Figure 3.24: Far-field intensity profiles of the light scattered by a cell: (a) without the presence of
scatterers the interference pattern is relatively simple and smooth, most of the intensity is confined
between —6° and 6°; (b) considering 4 layer of scatterers with a slight random displacement (am-
plitude of 25 nm) the far-field intensity is distributed around periodically placed peaks, most of the
field stays between —40° and 40°; (c) considering 4 layers of scatterers with a larger random dis-
placement (amplitude of 150 nm) the far-field intensity is distributed in a complex pattern mostly
between —60° and 60°.

tic regression) implemented in the electric domain. Such a configuration represents an
ELM system where the light scattered by the cell is the input signal while the dielectric
scatterers and the image sensor play the role of a random nonlinear network whose
output nodes are represented by the sensor pixels. Indeed, the image sensor performs
a nonlinear function of the impinging phase-encoded! signal by giving its intensity
as output. The scatterer configuration determines how the light coming from different
regions of the cell is split and overlapped on the sensor display, changing the acquired
interference pattern. Since the scatterer stage includes a relatively high number of pil-
lars and, therefore, is difficult to completely optimize, only its overall complexity was
tuned to maximize the classification performance. In particular, the transfer function
complexity of the scatterer stage was tuned by changing only one parameter, that is
the amplitude of a slight uniform random displacement applied to the scatterers with
respect to their ordered position along layers. An example of how this parameter can
modify the interference pattern is given in Figure 3.24.

In order to properly train the readout classifier and to test its performance once
trained, a sufficient number (thousands) of diffraction pattern samples had to be com-
puted and provided to the training algorithm. Randomized cell models were employed
to create reasonable variability in the diffraction pattern acquisition. In [24], two dif-
ferent classification tasks were considered. The first is based on average nucleus size
and aims to distinguish between “normal” cells (small nucleus) and “cancer” cells

1 The cell structure information is mainly encoded in the phase of the scattered light, since cell ab-
sorption is usually negligible.
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a) b)
Figure 3.25: Examples of cells automatically generated by the employed randomized models.
(a) Comparison between generated examples of “normal” cell and “cancer” cell, with different nu-

cleus size. (b) Comparison between generated examples of “lymphocyte” and “neutrophil,” with
different nucleus shape.

(bigger nucleus, Figure 3.25(a)). The names in quotation marks were chosen because
of the common tendency of cancer cells to show evident irregularities in nucleus size
[25]. The second task is based on nucleus shape (the average nucleus area is kept con-
stant) and aims to distinguish between “lymphocytes” (big quasi-spherical nucleus)
and “neutrophils” (nucleus divided in 3 lobes, Figure 3.25(b)). The names in quota-
tion marks refer to two among the most common white blood cells that are present in
human blood. These two cell models are, physically and biologically speaking, only
rough representations of their real counterparts when flowing in a liquid medium. In-
deed, the employed models are the result of a trade-off between computational cost
and closeness to reality. Such a trade-off is legitimated by the fact that the goal of the
work is not to provide absolute references for real applications but, instead, to inves-
tigate a relative difference between the classification performance with and without
using scatterers. Further details on the employed cell models and machine learning
approach are presented in [24].

Results

Let us consider a green laser source (A = 532nm) and let us compare the classification
error on the test samples when no scatterers are present and when, instead, 4 scatterer
layers are employed. The resulting error rate values for different numbers of pixels and
for different noise levels (Figure 3.26) show that the use of scatterer layers allows for a
significant error rate reduction (up to ~ 50 % for nucleus size classification and higher
for the nucleus shape classification), provided that a sufficient number of pixels and a
low enough noise level are considered. The increased sensitivity of classification per-
formance toward added noise level when scatterers are used is ascribed to the fact
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Figure 3.26: Comparison between test error rates corresponding to the absence (in red) and the
presence (in blue) of 4 layers of scatterers: (a) “normal” and “cancer” cell classification based on
nucleus size; (b) “lymphocyte” and “neutrophil” cell classification, based on nucleus shape. A green
laser source (A = 532 nm) is employed. On the left: test error rate as a function of the number of em-
ployed pixels, with 5 % added white noise. The darker and the lighter versions of the two line colors
respectively represent the mean value and the confidence interval (of 2 standard deviations) over
the 20 sample sets generated for validation. On the right: test error rate (averaged on the values
obtained considering the numbers of pixels 250, 260,...,300) as a function of the added noise per-
centage. The plots show that the scatterers presence allows for an error rate reduction up to ~ 50 %
(or higher for the classification of nucleus shape), provided that a sufficient number of pixels and a
low enough noise level are considered.

that the scatterers’ presence unfolds the cell diffraction pattern into a higher num-
ber of components (Figure 3.24(c)) that may be important for classification. Thus, it is
probable that some of these components have low intensity with respect to the average
pattern intensity and are therefore easily overcome by high relative levels of noise.
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3.6.3 Nonlinearity of phase sensitivity

If there seems to be a limit to the improvements obtainable via the use of scatterers
when a green coherent source is used, further simulations considering an UV laser
(A = 337.1nm) show that this limit is easily overcome by decreasing the source wave-
length [24]. An explanation of this effect can be provided by the following simplified
argumentation.

Let us neglect for a moment the light deflection due to the cell refractive index
structure and let us consider only the phase shift of the light along all the possible
fixed paths (here labeled with n) through the cell to one pixel on the screen. At the top
of Figure 3.27 a schematic illustration representing 3 of these paths is shown. Let us
state that the light along a path n has unitary initial amplitude and zero initial phase
(the reasoning is independent from the initial conditions) and that it accumulates a
phase shift 6, through the cell. Moreover, let us say that its amplitude is reduced by
a factor A4, and its phase is increased by ¢,, along the path to the pixel excluding the
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Figure 3.27: Two equivalent schematics of the proposed classifying system. At the top, a physical
schema shows an example of amplitude and phase evolution along 3 optical paths that end up im-
pinging on the same pixel of the image sensor. The acquired light intensity is then weighted and
summed by a linear classifier. At the bottom, a diagram (under the form of a neural network archi-
tecture) represents the corresponding mathematical operations on the light phase accumulated
through the cell refractive index structure (see equation (7)). For simplicity’s sake, the light deflec-
tion due to the cell presence is neglected, and thus the amplitudes A, and the factors A,,,, B, and
C are considered as constants with respect to the inputs 6,,.
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path inside the cell. Thus, the complex amplitude of the radiation impinging on the
pixelis ), Anelw"*d’") and the acquired intensity I is proportional to

2
I

=C+ ) [Ayncos(8, — 6,) + Byy sin(6,, — 6,,)] @)
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z A ei(9n+¢n)
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n

where C, A,,,, and B,,,, (that can also account for the presence of scatterers) are con-
stants with respect to 6, but depend on A4, and ¢,,. These dependencies are omitted as
the phase shifts 6,, are the only actual inputs of our classifying system, neglecting the
light absorption in the cell. Equation (7) shows that the phase shift to intensity trans-
fer function on the pixel can be written as a linear combination of all the possible sine
and cosine functions whose argument is the phase shift difference between two of the
considered optical paths (bottom of Figure 3.27). Note that if the deflection of the light
path due the cell’s presence was also considered, we would have a richer dependence
on 6, in the right-hand side of equation (7) (C, A, and B,,,, will also depend on 6,,).
Nevertheless, the sines and the cosines in equation (7) would still be present and the
following argument would still be relevant. It is important to note that, in this repre-
sentation, the only role of the scatterer layers is to improve classification performances
by providing more suitable weights A4,,,,, B, and C.

Let us now consider, for instance, the difference A8 between phase shifts corre-
sponding to a path through the nucleus and a neighboring path that instead does not
intersect the nucleus. Let us call this phase shift difference A8, in the case of a “nor-
mal” cell (smaller nucleus) and A6, in the case of a “cancer” cell (bigger nucleus).
We can intuitively say that if the readout linear classifier is able, for example, to de-
tect the difference AI between the intensity contributions produced by A8,, and A6,
respectively, among the other intensity contributions, the system can be successfully
trained in carrying out the classification task. From equation (7) follows that an esti-
mate of this critical intensity difference is given by

AI oc A[sin(A6,) - sin(AB,,)] + B[cos(Af,.) — cos(AB,)]
2nD,

with Aec = Tc(nnucleus - ncytoplasm) (8)
2nD
and Aen = Tn(nnucleus - ncytoplasm)

where A and B are constants, D, ~ 25um and D,, ~ 1.2um are the average diameter
of the “cancer” and the “normal” cell model, respectively, A is the wavelength of the
considered radiation, ny,cieys = 1.39 and Neyopiasm = 1.37 are the refractive index of
the nucleus and of the cytoplasm in the employed cell model. Let us stress that we
expect bad classification performances if the system has a too linear or a too random
response. It can be noted that in equation (7) these two undesired conditions may be
ascribed to 6, -6, < 7 (linear regime) and 6,,—6,, > 7 (periodic regime), respectively.
When we focus on distinguishing between different nucleus sizes, equation (8) have
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to be considered. In particular, if A = 0.532 yum we have A8, ~ 0.6 and Ag,, ~ 0.3, which
are quite smaller than 71. By looking at the expressions for these two differences, it
can be noticed that they can be increased by lowering the wavelength. This implies
the need to employ an UV laser, which is usually significantly more expensive than
its green counterpart and could damage the illuminated cell. A more feasible solution
consists of increasing the effective optical path length through the cell by inserting it
in an optical cavity. Indeed, a cavity would make the impinging light pass, on average,
more than once through the cell.

3.6.4 Combination of dielectric scatterers and optical cavity

Equation (8) suggests that the classification improvement due to the use of dielectric
scatterers can be enhanced by inserting the cell in a properly designed optical cavity.
Indeed, this allows to increase the nonlinearity of the nucleus signal representation
in the acquired intensity pattern. In practice, in the FDTD simulation design 2 Bragg
reflectors were placed at the 2 external sides of the microfluidic channel, orthogonally
to the light beam direction, creating a Fabry—Pérot cavity (Figure 3.23). The employed
Bragg reflectors are each composed of 3 layers of SiO, with a width of (455 + 10) nm in
a Si;N, cladding. The error in the layer width was implemented by adding a random
value sampled from an uniform probability distribution between —10 nm and 10 nm.
It approximately accounts for fabrication errors. The distance D = 21.02 um between
the reflectors was chosen so that the portion of light passing through and near the
nucleus of the cell is resonant. This was done by monitoring the light intensity inside
the cavity for different values of D. Note that such a tuning was relatively easy to per-
form because the cell acts as a weak converging lens, providing an additional light
confinement along the microfluidic channel direction.

The reflectivity R of the reflectors is also a crucial parameter, since it controls the
cavity Q-factor and, therefore, controls both the sensitivity of the resonance to intra-
cavity optical path lengths and how long the light stays, on average, inside the cav-
ity. This means that by tuning R a trade-off has to be achieved between how much
the phase shift due to the selected resonant cell part is increased and how much the
corresponding resonance is stable. Indeed, if the cavity Q-factor is too high, the reso-
nance strength might be strongly influenced by uninteresting small details of the cell
structure or by fabrication errors. As previously explained (Subsection 3.6.3), the cav-
ity should be designed so that the average light phase shift differences due to the op-
tical feature of interest corresponding to the considered classes are roughly between
71/2 and 2. In particular, the reflectors employed in the simulations (composed of 3
layers) have a satisfying reflectivity of ~ 56 %, while it turned out that similar reflectors
with 4 and 5 layers have a too high reflectivity, respectively of ~ 73 % and ~ 85 %. Fi-
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Nucleus size classification with optical cavity
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Figure 3.28: Comparison between test error rates corresponding to the absence (in red) and the
presence (in blue) of 4 layers of scatterers, employing a green laser source (A = 532 nm) and the de-
scribed integrated optical cavity. On the left: test error rate as a function of the number of employed
pixels, with 5% added white noise. On the right: test error rate (averaged on the values obtained
considering the numbers of pixels 250, 260,...,300) as a function of the added noise percentage.
These graphs are to be compared with Figure 3.26(a): the employment of an optical cavity signifi-
cantly enhances the classification improvement obtained with the use of scatterers.

nally, the introduction of the optical cavity implied that the simulation time had to be
properly increased to 1.2 ps, while the other simulation and machine learning details
were as previously described.

Results

Figure 3.28 shows the results of nucleus size classification obtained employing a green
laser source (A = 532nm) and the described integrated optical cavity. A substantial
improvement is observed with respect to the correspondent case without cavity (Fig-
ure 3.26). In particular, the classification improvement due to the use of scatterers
is increased by factor 5 for sufficiently low but still plausible noise levels (< 10 %).
At these noise levels, the results are similar to what was obtained with an UV light
source (see [24]), without the drawback of possible cell damage. For higher noise lev-
els, an increased sensitivity to noise pushes the classification error rate to significantly
higher values. Furthermore, it should be stressed that an additional advantage aris-
ing from the use of an optical cavity is that it can be designed to increase the inten-
sity pattern sensitivity toward specific optical path lengths, making the optical fea-
tures of interest more evident to the readout classifier with respect to other competing
ones.
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3.7 Conclusion

In this chapter, we reviewed integrated photonic reservoir computing chips, with a
special emphasis on passive reservoir structures. We presented simulation results that
show that this paradigm can be used successfully to perform a variety of tasks (bit level
tasks, nonlinear dispersion compensation, etc.) at high speeds and low power con-
sumption. In addition, we presented a spatial analog of reservoir computing based on
pillar scatterers and a cavity, that can be used to speed up classification of biological
cells.

Bibliography

[1] K.Vandoorne et al. “Experimental demonstration of reservoir computing on a silicon photonics
chip.” In: Nature Communications 5 (2014), p. 3541.

[2] Q. Vinckier et al. “High-performance photonic reservoir computer based on a coherently driven
passive cavity”. In: Optica 2.5 (2015), pp. 438-446. 1SSN: 2334-2536.

[3] K.Vandoorne et al. “Parallel reservoir computing using optical amplifiers”. In: IEEE
Transactions on Neural Networks 22 (2011), pp. 1469-1481.

[4] A.Katumba et al. “A multiple-input strategy to efficient integrated photonic reservoir
computing”. In: Cognitive Computation (Apr. 2017), pp. 1-8. ISSN: 1866-9956.

[5] A.Katumba et al. “Low-loss photonic reservoir computing with multimode photonic integrated
circuits”. In: Scientific Reports 8.1(2018). ISSN: 20452322.

[6] S.Abeletal. “A strong electro-optically active lead-free ferroelectric integrated on silicon”. In:
Nature Communications 4 (2013), p. 1671.

[71 C.Rios etal. “Integrated all-photonic non-volatile multi-level memory”. In: Nature Photonics
9.11(2015), pp. 725-732.

[8] B.Van Bilzen et al. “Production of VO 2 thin films through post-deposition annealing of V20 3
and VO x films”. In: Thin Solid Films 591 (2015), pp. 143-148.

[9] A.HoerlandR. Kennard. “Ridge regression: biased estimation for nonorthogonal problems”.
In: Technometrics 12.1 (1970), pp. 55-67.

[10] H.Jaeger and H. Haas. “Harnessing nonlinearity: predicting chaotic systems and saving
energy in wireless communication.” In: Science (New York, N.Y.) 304 (2004), pp. 78-80. ISSN:
0036-8075.

[11] M. Freiberger et al. “On-chip passive photonic reservoir computing with integrated optical
readout”. In: Rebooting computing (ICRC), 2017 IEEE international conference on. 2017.

[12] M. Freiberger et al. “Training passive photonic reservoirs with integrated optical readout”. In:
Unpublished, submitted for review to Neural networks and learning systems, IEEE transactions
on.

[13] I. Djordjevic, W. Ryan, and B. Vasic. Coding for optical channels. Boston, MA: Springer US,
2010. isbn: 978-1-4419-5568-5.

[14] F.Laporte et al. “Numerical demonstration of neuromorphic computing with photonic crystal
cavities”. In: Optics Express 26.7 (2018), pp. 7955-7964.

[15] H.-). Stockmann and J. Stein. “Quantum chaos in billiards studied by microwave
absorption”. In: Physical Review Letters 64 (19 May 1990), pp. 2215-2218. DO!I:
10.1103/PhysRevlett.64.2215. UrL: https://link.aps.org/doi/10.1103/PhysRevLett.64.2215.



82

[16]

[17]

[18]

[19]

[20]

[21]

[22]

[23]

[24]

[25]

— A. Katumba et al.

M. Sieber et al. “Non-generic spectral statistics in the quantized stadium billiard”. In: Journal
of Physics. A, Mathematical and General 26.22 (1993), p. 6217.

C. Liu et al. “Triggering extreme events at the nanoscale in photonic seas”. In: Nature Physics
11.4 (2015), pp. 358-363.

M. Jeruchim. “Techniques for estimating the bit error rate in the simulation of digital
communication systems”. In: IEEE Journal on Selected Areas in Communications 2.1 (Jan.
1984), pp. 153-170. I1SSN: 0733-8716.

A.). 1zenman. “Linear discriminant analysis”. In: Modern multivariate statistical techniques.
Springer, 2013, pp. 237-280.

D.R. Gossett et al. “Label-free cell separation and sorting in microfluidic systems”. In:
Analytical and Bioanalytical Chemistry 397.8 (2010), pp. 3249-3267.

L. Lagae et al. “High throughput cell sorter based on lensfree imaging of cells”. In: 2015

IEEE international electron devices meeting (IEDM). Dec. 2015, pp. 13.3.1-13.3.4. DOI:
10.1109/1EDM.2015.7409689.

B. Schneider et al. “Neural network for blood cell classification in a holographic microscopy
system”. In: 2015 17th international conference on transparent optical networks (ICTON). July
2015, pp. 1-4. poI: 10.1109/ICTON.2015.7193315.

G.-B. Huang, Q.-Y. Zhu, and C.-K. Siew. “Extreme learning machine: theory and applications”.
In: Neurocomputing 70.1(2006). Neural networks, pp. 489-501. ISSN: 0925-2312. DOI:
10.1016/j.neucom.2005.12.126. URL: http://www.sciencedirect.com/science/article/pii/
50925231206000385.

A. Lugnan, ). Dambre, and P. Bienstman. “Integrated pillar scatterers for speeding up
classification of cell holograms”. In: Optics Express 25.24 (Nov. 2017), pp. 30526-30538.
DOI: 10.1364/0E.25.030526. URL: http://www.opticsexpress.org/abstract.cfm?URI=0e-25-
24-30526.

D. Zink, A. H. Fischer, and J. A. Nickerson. “Nuclear structure in cancer cells”. In: Nature
Reviews. Cancer 4.9 (2004), p. 677.



Daniel Brunner, Julian Bueno, Xavier Porte, Sheler Maktoobi, and
Louis Andreoli

4 Large scale spatiotemporal reservoirs

4.1 Introduction

A core advantage of optical systems is their possibility to process information con-
tained in a 2D-plane in parallel. Numerous schemes take profit from this concept,
among others, the 4f optical-correlator [1] or the parallel implementation of opti-
cal matrix multiplications [2, 3]. Taking the application of an optical matrix prod-
uct further enables the optical realization of a Hopfield network. There, diffraction
implements a predetermined coupling matrix based on the analytical relationship
introduced in Section 1.2.5. Using photorefractive crystals, diffraction combined with
phase-conjugation can even implement deep neural networks with a hardware-based
gradient back-propagation learning routine [4]. Most of these concepts rely on volume-
holograms to implement a fully-optimized coupling matrix. This approach creates
exceptional space-bandwidth products, yet also results in limitations such as a detri-
mental cross-talk between weights [5]. Thanks to the RC concept’s relaxed require-
ments on the internal coupling matrix, the impact of these limitations is of reduced
importance. Furthermore, control over all individual entries of the connectivity matrix
is not required and simpler concepts can be leveraged to implement coupling fully in
parallel. We will create large-scale networks of discrete photonic emitters based on
diffractive coupling [6] and will implement learning in photonic hardware based on
a digital micro-mirror device (DMD) [7]. We, too, illustrate avenues to optically inject
information into such systems [6]. With that, we realize the connections between
the input, hidden and readout layers all-optically based on fundamentally parallel
concepts. We illustrate diffractive coupling in two different systems: one uses the pix-
els of a spatial light modulator (SLM) as nonlinear elements, the other is based on a
commercial array of vertical-cavity surface-emitting lasers (VCSELs).

4.2 Diffractive coupling

From its principles, a reservoir is a spatiotemporal dynamical system comprising a
complex and recurrent network of nonlinear nodes. Spatiotemporal dynamics can be
mapped onto multiple spaces, including additional temporal [8] or spectral [9] co-
ordinates. An implementation of nonlinear networks in physical space has the fun-
damental advantages of efficiently exploiting the parallelism of optical components.
Other than in electronics, where the physical realization of each network connection
requires a dedicated wire, in optics a single element can provide such functional-

https://doi.org/10.1515/9783110583496-004
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Figure 4.1: (a) Imaging two emitters via a 2f-imaging arrangement, including between both lenses

a DOE creating three discrete diffractive orders of identical amplitudes. The focal distance is f, 6™
the angle between the principle rays of neighboring emitters, and 0% the angle between diffractive
orders. For the right set of parameters, the distance between diffractive orders in the image plane
equals the distance between neighboring emitters: p>™ = d%. (b) Placing a mirror in the image

plane of the second lens results in (i) double passing through the DOE, and (ii) diffractive orders
located at the positions of neighboring emitters.

ity for the entire network. For the case of coupling an array of discrete optical emit-
ters spaced at period p*™®, the coupling mechanism has to precisely match the ar-
ray’s period [6]. We assume a 2D array of optical nonlinear elements with positions
given by r;; = p*™ - (i,j), where i,j € {-N, N} assign physical node positions to in-
teger indices. This results in an array consisting of N = (2N)? nodes. In Figure 4.1(a),
we schematically illustrate the principle of spatial multiplexing discrete positions by
combining imaging and diffraction. The schematic illustration is restricted to the x
and z-dimensions as properties along y are identical to x and can therefore be omitted
for illustration-simplicity. Emitters are located at z,, one focal distance f in front of
the first lens or microscope objective (MO), which is followed by the diffractive optical
element (DOE) located at zpoi. Following classical optical design principles, the DOE
should ideally be located at a distance f behind the first and in front of the second lens
[10]. In practice, this is often not feasible, for instance due to geometric restrictions by
mechanical components, but most importantly due to the use of MOs. For the sake of
minimal aberrations, the use of infinity-corrected MO is strongly recommended, even
required. Yet, these typically posses a small, in many cases even negative back-focal
distance. Placing the DOE in the Fourier-plane is therefore impractical or impossible.
Finally, a second lens or MO, located at z,, + f + D creates an image-plane located at z,,,.

Asillustrated in Figure 4.1(a), the result is the distribution of the original emitter’s
optical field across various diffraction orders at z = z,,. For a first simple analysis of the
imaging system, we assume the DOE to be a simple transmission diffraction grating
with a periodic phase-modulation along x and y. Based on the analytical solution for
diffraction by a grating and an optical ray-treatment of an aberration-free lens, we
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which are the two relevant angles describing imaging (9?“) and diffraction (Gf}i,flf) in
the system’s collimated space. Parameters are wavelength A and the period of the
DOE’s phase or amplitude modulation pP°E. The same relationships would be found
in the y-direction using integer j.

In order to understand the optical mechanism underlying coupling by diffractive-
imaging, Figure 4.1(a) shows the process for an emitter located in the center of the
array, i = 0 and x, = 0, and its nearest neighbor i = 1 located at x;, = p*"®. For
both emitters, the grating creates a family of diffractive orders in z,, and, for coupling
between their optical fields to be established, some of these orders need to overlap in
space. The criteria for coupling between diffractive order m = +1 of emitter i = 0 and

order m = O of emitter i = 1is then given by

) . ) . array
sin (E)gfffl = D0E’ tan ©]" = p 7 3)
001 = 01" )

Equations (3) and (4), respectively, give the imaging angle for emitter i = 1’s imaging
angle ('™) and the +1-diffraction order’s angle for emitteri = 0 (Ggfl). The second
lens or MO images both respective wavefronts, and hence, for overlap of their optical
fields at z,,, the propagation angle of both fronts needs to be identical, creating the
condition of equation (4). Solving this set of equations is straightforward, and for the
right set of system parameters coupling is created between neighbors of the array.
We typically adjust the experimental parameters, i. e., A, p*™ or p°°F such that
coupling is optimized for the central emitter: A/p°°F = sin(tan™'[p®*®/f]). The result-
ing linear superposition of their optical fields is weighted according to the respective
diffractive orders’ intensities. However, it is clear that this alignment criteria is only ex-
actly satisfied for coupling the pair of emitters initially used to solve equation (4). For
pairs of emitters located away from the optimal position, the overlap between neigh-
boring emitters’ optical fields will gradually be reduced due to the different trigono-
metric relationships for imaging and diffraction; see equation (3). As soon as the re-
sulting misalignment between the neighboring optical fields becomes of the order of
the emitter’s physical size, coupling will be seriously hampered. In consequence, the
array size is effectively limited, as will be discussed in Section 4.2.2. Crucially, for the
elements located inside the area for which equation (4)’s condition is fulfilled, cou-
pling is implemented fully in parallel and without any additional energy cost besides
optical attenuations introduced by the individual optical elements such as DOE or
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MOs. In general, the concept does not require both MOs to have identical focal dis-
tances. For that case, f in equations (1), (3), and (4) refers to the first MO’s focal dis-
tance.

If emitters are directly sensitive to optical feedback, i.e., semiconductor lasers
such as VCSELs, locating a mirror at z,, = z, + 2f + D results in an imaging optical
resonator, a configuration illustrated in Figure 4.1(b). The reflected optical fields will
traverse the DOE a second time, resulting in additional diffraction and distribution
of diffractive orders in array-plane z, that creates a larger coupling range than the
one in z,,. Furthermore, in reflection the image formed at position z, is created by a
4f-configuration. Consequently, diffractive orders will be arranged around their orig-
inal emitter’s position rzfray, creating local coupling including self feedback: emitter
(i,j) will be injected by its own field and emitters located in its neighborhood with
a range defined by the DOE’s particular diffraction pattern. Finally, the second lens
can in principle be removed, creating feedback according to 2f-imaging, and hence
coupling of emitter (i, j) to emitters located in the neighborhood centered at (i, —j). It
is important to highlight that RC does not imply self-coupling, yet from a nonlinear
dynamical point of view the resulting behavior of the network will most certainly be
different. Finally, WIB.OE + I/V]B-OE would allow for a network structure according to a
directed graph. For arrays of electro-optical emitters, a direct coupling approach as
previously discussed for semiconductor lasers will typically not be sufficient; unless
conversion from optical to electrical signal and vice versa is carried out at the site of
the emitters. While such a situation is created by optical light valves [11] and advanced
arrays based on integration of detectors and lasers [12], most arrays of electro-optical
nonlinear elements including electro-optical SLMs will not provide this functionality.
For these systems, the diffracted image will need to be recorded with an electronic spa-
tial sensor—typically a camera, which in turn must be coupled to the electro-optical
emitter array.

4.2.1 Coupling matrix

For the detailed characterization of a network coupling matrix established by diff-
ractive-coupling (WPCF), we first employed the SLM-based setup 1 [7]. Figure 4.2 il-
lustrates such an experimental scheme. The field of an illumination laser (Thorlabs
LP660-SF20, A = 661.2nm, I, = 89.69 mA, T = 23°C) is adjusted to s-polarization via
polarization-controlling paddles and collimated by a lens (L1, Thorlabs AC254-035-
B-ML), creating a plane-wave illumination of the SLM. A second lens (L2, Thorlabs
AC254-200-B-ML) is positioned such that the illumination is focused at the back-focal
plane of the first MO (MO1, Nikon CFI Plan Achro 10X). This microscope objective re-
ceives the s-polarized illumination that is reflected by the polarizing beam splitter
(PBS) cube. Between the PBS and MO1, we locate a half-wave plate (A/2) which is
aligned such that the illuminated SLM (Hamamatsu X13267-01) is operated in intensity
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| 2 MO2

Jl . H I_I = B Figure 4.2: The surface of a SLM is illuminated by
i H |_| a1 a laser’s plane wave. A A/2-plate adjusts the SLM
DOE A/4 "™ tooperatein intensity modulation, and the signal
reflected off the SLM is filtered by a polarization
beam splitter (PBS). In the PBS’s transmission
I=L--dMO3 direction, a diffractive optical element (DOE)
introduces diffractive orders that are imaged onto
a camera after a double pass through a A/4-plate.

modulation mode. Instead of the standard configuration of a 3-paddel fiber polariza-
tion controller we employ 5 paddels which significantly increases the extinction ration
at the PBS. After reflection off and potential polarization modification by the SLM,
the p-polarized fraction of light is transmitted through the PBS, where it passes the
DOE (HOLOOR MS-443-650-Y-X) and a quarter-wave plate (A/4). A second microscope
objective (MO2, Nikon CFI Plan Achro 10X) creates an image-plane, in which we lo-
cated a broadband highly-reflective dielectric mirror. Following reflection, light again
passes the DOE, and due to the double-pass through the A/4-plate p-polarization is
converted into s-polarization, resulting in near 100 % reflection at the PBS. There, the
twice-diffracted optical fields are imaged on a Camera (CAM, Thorlabs DCC1545M) by
yet another microscope objective (MO3, Nikon CFI Plan Fluor 4X). Crucially, in contrast
with the previous section, the location within the emitter array is now only identified
by a single index i, which is straightforward to convert into an 2D index of (i,j) via
concatenation. We opted for this simplification in order to avoid three-dimensional
tensors to describe the coupling between emitters.

In this characterization, after interaction with each of the SLM’s pixels, the
p-polarized fraction of the reflected optical field is imaged onto the camera in a
4f-configuration, including double-diffraction by the DOE. Each SLM pixel is con-
trolled via its gray-scale value (GS), hence the 8-bit SLM’s state vector is XM ¢
{0,1,...,255}, and the resulting optical field aligned in p-polarization for pixel i is
given by

2
E =E cos(—ﬂ(xiSLM + 9?)), 5)
Ksim

where E? is the optical field illuminating pixel i, kg; = 244.6 + 1.6 the conversion be-
tween pixel gray scale and polarization angle in radians; gray scale offset 6? =111+11

is a device related constant. Uncertainties given for kg s and 919 correspond to the stan-
dard deviations measured across all pixels. After double-passing the DOE, the signal
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registered on the camera is given by

where x¢ € {0,1,...,255} is the 8-bit camera-state and a = % - ND. The camera’s

saturation intensity is given by I, and ND the transmission efficiency through the
full setup, including neutral density filters selected such that the dynamical range of
the camera is best exploited and overexposure is avoided. Most importantly, WP°F is
the network’s coupling matrix created by the DOE. Camera-state x° is linearly rescaled
in size such that its dimensions match the number of active SLM pixels, resulting in
%©. This additional step is required since (i) the optical image is magnified by 2.5 due
to the magnification ratio between MO1 and MO3, and due to (ii), the different pixel
sizes of SLM (12.5 ym) and camera (5.2 um).

In agreement with our alignment condition given by equation (4), the illumination
wavelength A was chosen such that in combination with the DOE and MO1 the spacing
between diffractive orders (p®) matches the SLM’s pixel-pitch (p?™ = 12.5 um). For
obtaining WP°E, X was recorded once for each pixeli € {1,2,...,2025} being switched
to its maximal p-polarization configuration (foM ~ 110) while all other pixels set to
minimal p-polarization (xji}iM ~ 50). This procedure was carried out for all pixels, once
with and once without the DOE, enabling us to first confirm that, without the DOE, pix-
els exclusively experience self-coupling. Moreover, this procedure also allowed for the
normalization of WP°E, As the DOE with 3 x 3 diffractive orders is operated in double
pass, the final diffraction is a convolution of the diffraction pattern with itself, on aver-
age resulting in a 5 x 5 coupling pattern. Figure 4.3 shows the experimentally obtained
coupling matrix WPCE for a network of 2025 (45 x 45) nodes. Upon inspection of the
insets, showing a more detailed zoom of WDOE, one can see strong variations in local
connectivity strengths. This is due to each pixel illuminating a DOE area comparable
to the DOE’s lowest spatial frequency. As this area shifts slightly from pixel to pixel,
the intensity distribution between diffractive orders varies. This inherently creates the
heterogeneous photonic network topology needed for computation according to the
RC concept [13].

In single-pass and for the optical wave traversing the DOE with a diameter signif-
icantly larger than pPOE, the resulting pattern is the 3 x 3 configuration of diffractive
orders. Combined, these diffractive orders account for approximately 70 % of the
entire optical intensity, which in addition is very uniformly distributed across the
9-diffractive orders. One could therefore approximate the average coupling for a sin-
gle pass configuration as a 2-dimensional square window function, which is one for
each entry within the 3 x 3 coupling window and zero otherwise. This assumes that
local diffraction pattern fluctuations, consequence of the small beam diameter for in-
dividual pixels, average out across the network, hence resulting in the DOE-diffraction
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Figure 4.3: Diffractive coupling matrix WP°F of a network consisting of 2025 nonlinear photonic

nodes. The contrast in the large panel was artificially enhanced to reveal the coupling structure.
The smaller panels (original contrast) on the right show local coupling strengths, revealing complex
connection weight distributions, while also revealing the local nature of the coupling.
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Figure 4.4: (a) Normalized, average coupling strength against coupling distance. The dominating
coupling term corresponds to self-coupling, and coupling takes place within a radius of =3. (b) Hori-
zontal and vertical profiles through the center position of data shown in panel (a). Average coupling
is highly symmetric and experiences a linear decay with distance. This topology can be excellently
explained by the convolution of two step functions with a width of 3, creating a triangular distribu-
tion. This is the result of double passing the DOE, and hence convoluting the 3 x 3 coupling matrix
with itself.

pattern obtained for illuminating many DOE-periods p°E. For the double-pass con-
figuration, such an assumption results in the convolution of this 2D window function
with itself, creating a pyramidal distribution now consisting of 5 x 5 nonzero entries.
In Figure 4.4, we show the globally averaged coupling properties obtained from our
experiment. For that, we took the images ¢ previously recorded for the coupling ma-
trix characterization, and select an area of 9 x 9 entries centered around the activated
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pixel, i. e., hence the position of the zero order. Subarrays for all pixels are summed
and normalized, and the resulting average network coupling is shown in Figure 4.4(a).
As expected, the coupling strength at the center is strongest, corresponding to the av-
erage zero-order intensity after the DOE-double pass. In Figure 4.4(b) we show the
horizontal (red circles) and vertical (blue stars) profile-cuts through the center of
panel (a) data. The experimentally obtained results excellently match the expected
pyramidal coupling profile with an overall width of 5 at its base. For coupling radii
larger than two the experimentally obtained average coupling is not strictly equal to
zero, which we attribute to the non negligible contribution originating to the DOE’s
higher diffractive orders.

4.2.2 Network size limitations

While already demonstrated to couple several thousand photonic nodes, diffractive
coupling’s validity depends of positions rf‘;ray. From equation (3), it follows that over-
lap between the orders of neighboring emitters is given if

®°% > 611 - O @
: o array : array _
@lode — tan_1<—l P 7 * a/2> - tan_1< S 7 a/2 ) (8)

Here, (DINOde is the subtended angle covered by the photonic neuron’s optical mode,
which is emitted by an aperture of diameter a. Furthermore, equation (7) is restricted
coupling via the first diffractive orders (@fi,ff, |m| = 1). Combined, equations (1), (2),
and (7) create a condition corresponding to the paraxial approximation, where here
the approximation’s validity is limited to deviations smaller than (DINOde.

Due to the importance for the concept’s validity, we characterized the deviation
away from the coupling conditions for a large range of emitter positions r;. In the exper-
iment, we implemented the setup schematically illustrated in Figure 4.1(a). To emulate
the emission of a single-mode optical network node, we used emission from the end
of a single-mode optical fiber (Thorlabs TW670R5A2) coupled to the same laser as in
Section 4.2.1 with a wavelength of A = 661.2 nm. The fiber was shifted along the object
plane via a micrometric xy-stage (Thorlabs ST1XY-S/M), and the image was recorded
on a CMOS-camera with 2.2 ym pixel size (IDS USB 3 uEye LE). A MAG = 10 microscope
objective (Nikon Plan N, NA = 0.25) was used to collimate the fiber’s emission, which
was imaged onto the camera with a MAG = 4 microscope objective (Nikon N4X-PF,
NA = 0.13). Both microscope objectives were separated by D = 50 mm, with the DOE
located approximately mid-way between both. At each position r;, we recorded the
camera’s image, and since in this configuration light passes the DOE only once, we
fitted the resulting diffractive orders via 9 Gaussian profiles.

In Figure 4.5(a), we show the experimentally obtained mismatch (stars) between
the expected and real positions of diffractive order = -1for 0 < r; < 2mm on a
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Figure 4.5: (a) Mismatch between the first diffractive order and nominal positions of emitter versus
position for the first diffractive order in the horizontal plane. (b) As in (a) but for all orders. The in-
crease in mismatch for distances beyond 1 mm is caused by beam-vignetting. For arrays of 4 mm?
size, the mismatch remains below 1 ym. (c) For the same area, the imaging system remains diffrac-
tion limited, allowing to couple arrays consisting of 40.000 single mode emitters separated by a
pitch of 10 ym.

double-logarithmic scale. From the data, it is apparent that the mismatch remains be-
low 0.1 um for positions located within a circle of r; < 1 mm. Assuming p*™® = 10 ym,
a typical value for such discrete photonic emitter arrays [7, 14], diffractive coupling
is therefore possible for more than 30.000 nodes. However, for r; > 1mm one can
identify a strong increase in the coupling mismatch. Comparison with the analytical
results (dashed line) obtained with the help of equations (1) and (2), it is clear that
experimental results and analytical solution strongly diverge.

The underlying reason can be understood on the basis of a numerical simula-
tion. For that, we computed the optical propagation of the collimated beam via the
method based on the angular spectrum of plane waves, importantly not employing the
paraxial approximation [10]. Using phase-retrieval, we determined the phase-profile
of the DOE, which was included in the beam-propagation simulation. Finally, we sim-
ulated the microscope objectives based on a numerical method employing the Debye-
approximation [15]. All relevant parameters like NA and MAG of the microscope ob-
jectives as well as the distance between the individual optical elements were taken
from the experiment. Results of the numerical simulation (circles in Figure 4.5(a)) ex-
cellently agreed with the experimental results in both, the confirmation of diffractive
coupling for r; < 1mm and the strong divergence away from the analytical solution
for r; > 1 mm. Inspection of the z-positions, critical for the beam propagation, iden-
tified the cause: for r; > 1 mm, the entrance pupil of the second microscope objective
results in substantial beam-vignetting. Diffraction on that pupil strongly deviates the
diffractive orders away from their unperturbed positions. We can therefore conclude
that even the already excellent current scalability up to networks hosting more than
30.000 nodes is limited by the imaging system, not by the diffractive coupling concept.

Figure 4.5(b) shows the coupling-mismatch of all orders for, both, experimental
and numerical results. First, the obtained mismatch confirms the limit obtained for



92 —— D.Brunneretal.

the first order. Second, it reveals that for smaller r; the experiment exhibits a posi-
tion resolution limited to below ~40 nm. This excellent accuracy is consequence of
the camera’s low detection noise allowing for highly accurate fitting. Interestingly,
we find numerical simulations are equally limited in position resolution. The limit of
~10 nm obtained there is consequence of the fitting algorithms convergence criteria.

Finally, successful coupling does not only require accurate agreement between
the different diffractive order’s positions, but also that diffractive imaging does not
notably deteriorate the quality of the emitted optical mode. In Figure 4.5(c), we there-
fore show the width of the individual diffractive orders in the image plane obtained
from the experiment (stars). The dashed line corresponds to the diffraction limit of
the optical system, demonstrating that our system remains diffraction limited as long
as beam-vignetting can be neglected. Imaging performance slightly better than the
diffraction limit can be attributed to the uncertainty associated to the single-mode
fiber’s NA, which in turn causes uncertainty in calculating the collimated beam’s
width. All together, we can confirm the excellent scalability of diffractive coupling,
allowing the creation of single-mode emitter networks consisting of 10s of thousands
of elements.

4.3 Networks of vertically emitting lasers

In a second experiment, we investigated diffractive-coupling of a small array of semi-
conductor VCSEL lasers. In this early stage experiment [6], we implemented a different
optical setup to create the 4f diffractive coupling. In Figures 4.1 and 4.2, 4f-imaging
is realized via two lenses or MOs, with the DOE and other optical elements included
in the collimated-space between. This approach, inspired by designs from infinity-
corrected microscopy, has the advantage that aberrations are strongly reduced as all
flat optical elements are located in the space where beams are collimated. However, on
the down side, one cannot adjust f, which therefore is not a parameter but a constant
in the alignment condition of equation (3). For our commercial VCSEL array (Prince-
ton Optronics PRI-AA64-PK-SM-W0975), p*™® = 250 um and A = (966+2) nm are fixed,
and so is pP°F of the commercial DOE (HOLOOR 1803). This only leaves focal distance
f as a tunable parameter, and the simplest configuration for such a tunable imaging
setup is based on direct imaging with a single lens. In Figure 4.6(a), we schematically
illustrate the resulting experimental setup. The VCSEL array was placed at distance
fi > f in front of the only lens inside the resonator (Thorlabs AL1225-B, f = 25 mm). Ac-
cording to the imaging properties of a lens, an image is formed at f, = (f;* +f ")~ with
amagnification M = f,/f;. We can therefore tune f; such that the coupling condition of
equation (3) is fulfilled, and then simply place the mirror at f, behind the lens. Instead
of a simple mirror we used a SLM (Holoeye, LC-R 1080) which facilitated additional
control over the coupling matrix beyond the coupling implemented via WPOE,
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Figure 4.6: (a) Optical 4f-resonator based on a single lens architecture. The diffraction system’s
imaging angle can be adjusted to the DOE’s diffraction angle by changing distance f,. The scheme
allows for optical injection via an external injection laser and optical feedback is polarization selec-
tive. (b) For fine-adjustment, the DOE is mounted on a micrometer controlled rotation stage, and one
can see how in the middle column diffractive orders from 9 neighboring lasers excellently overlap.
Subtracting images recorded without feedback from the ones with feedback, we can identify the
excellent optical quality of the feedback.

A 50/50 beam splitter (BS) created an input port for an external injection laser and
allowed imaging of the optical feedback (not shown for simplicity). Behind this BS, a
Rochon-prism makes the system’s feedback and its output polarization selective. Fi-
nally, in the output we included a K6hler-integrator, homogenizing the array’s output
within a focal spot of ~100 um. This created spacial overlap between different planar-
wave vectors originating from the various VCSELs and, therefore, allowed the detec-
tion of the individual VCSEL’s properties simultaneously. This step is essential, as oth-
erwise we could not have simultaneously determined global network dynamics but
only measure the dynamics of one laser at a time.

Close to the electrically pumped VCSEL's individual bias current threshold (I, ~
0.2mA), we obtained a lasing threshold reduction due to self-coupling of ~25 % for the
central 3 x 3 array. Toward elements located further away from the center, this value
decreased significantly, and outside the central 5 x 5 array no such effect could have
been reliably determined. This demonstrates that the size of our diffractive network
is mostly restricted to the central 3 x 3 array. We continued and evaluated diffractive
coupling by including the DOE and examining modifications to the array’s emission
power and by coupling-induced network dynamics. For maximizing interaction be-
tween the VCSELSs in our network, we minimized their spectral detuning by biasing
the lasers according to Table 4.1 (Tyyyay = 40°C, Ay = 966.92nm). Two lasers were
not pumped: one was not connected by the array-manufacturer, the other could not be
tuned sufficiently to come into resonance with the other lasers. Without coupling, we
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Table 4.1: Bias current for array emission at 966.92 nm.

2.188 mA 0mA 0.658 mA
1.77 mA 0 mA 0.908 mA
2.4 mA 1.189 mA 1.411 mA

measured a free-running array emission power of P, = 186 uW, which for self-coupling
increased to Psc = 195 uW, corresponding to Pgc = 1.048 - P. Coupling between lasers
further increased the array emission power to now Pgc = 205 uW (Pgc = 1.052 - Pge).
These increases clearly demonstrated that our diffractive-coupling scheme is capa-
ble to couple single mode semiconductor lasers if aberrations are kept in check. In
order to maximize coupling, careful control of the DOE’s rotation angle is essential.
In Figure 4.6(b), we show how sensitive the spatial overlap of the individual laser’s
coupling contributions is in dependence to this alignment parameter. We therefore
mounted the DOE in a micrometer controlled rotation stage (Thorlabs CRM1P/M). For
correct alignment, we can see that the feedback signal is a single Gaussian-like spot
consisting of the individual laser’s superpositions. The alignment between the differ-
ent diffractive orders of neighboring lasers is of such high quality that even the fringes
of the Airy-function agree.

Under the bias condition of Table 4.1, each investigated coupling configuration re-
sulted in less relative coupling-induced power increase than the ~25 % obtained close
to solitary laser threshold. This reduced relative impact is a direct consequence of the
laser network’s dynamical state, which significantly differs between the low and the
high bias currents. All coupled lasers were biased significantly above solitary thresh-
old and, therefore, very likely exhibit chaotic dynamics [16], which consequently limit
the relative power increase.

4.3.1 Network dynamics and optical injection

We continued our analysis by injecting a spectrally aligned external laser into the 7
active VCSELs. By doing so, we demonstrated that diffractive laser networks can be
all-optically coupled to external information, essential functionality for them to serve
as optical NNs. If the injection laser polarization is aligned to the polarization of the
array (s-polarization), we measure a power increase of P¢; = 1.112- P due to partially-
coherent locking of the array to the external injection laser. When biased according to
Table 4.1, the resulting array’s emission was strictly linear polarized (p-polarization),
which consequently is coupled out of the resonator by the Rochon prism. For success-
ful locking of the array to the injection laser, the array will switch its polarization from
p to the s-polarization of the injection laser. We defined the injection induced switch-



4 Large scale spatiotemporal reservoirs = 95

—
Q
-
—
O
-

-20

1 ./\vl
== Free running E
— == DC-injection =
I = Dynamic Injection| 8
o ~
. @ 0.5]
g e
m 2
s ° == Cubic
E == Square root
<0 == Step function
== Exponential
0 0.5 1 15 2.0 0 4 8 12
Frequency (GHz) Time (ns)

Figure 4.7: (a) Radio-frequency spectra of the coupled free running, DC-injected, and dynamically
injected array are shown as red, green, and blue data, respectively. Free running dynamics show
clear signatures of the cavity round trip time and of mutual coupling. These dynamics can be effi-
ciently quenched by DC-injection with the external injection laser, whose modulation strongly drives
the network. (b) Linear combinations of driven laser dynamics can be used to approximate various
nonlinear transformations.
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with If;]., 1%, and ISIT] as the array’s p-polarized emission intensity with and without
injection as well as the s-polarized injection laser’s cross-talk, respectively. Obtain-
ing Ii’;]. = (983 £ 3)uW, I} = (294 + 3) uW and Iif:,Tj = (34 + 1) uW, the corresponding
injection-laser induced polarization switching contrast is Aini = 78 %, using a moder-
ate injection laser intensity of ~150 uW per array laser.

Besides modification to the lasers’ output power, delayed optical feedback can
potentially induce complex network dynamics. These we detected via a fast photo-
receiver (FEMTO HSA-X-S-1G4-SI-FS) located in the focal position of the Kéhler integra-
tor. In Figure 4.7(a), we show multiple rf-spectra of the network’s intensity dynamics
for multiple coupling configurations. Red data shows the network’s free-running dy-
namics, revealing multiple broad spectral features around the external cavity’s round
trip frequency (7! = 0.65 GHz). In addition, we can identify strong dynamics at half
that frequency, a feature which, for polarization maintaining interaction, is represen-
tative for mutually coupled lasers [17]. Hence, dynamics was mainly dominated by
the external cavity round-trip frequency (™! ~ 0.65 GHz) and its higher harmonics, in
addition to the coupling induced component around (27)"*. Both, spectrally narrow
as well as broadband features are present in the rf-spectrum, indicating a combina-
tion of periodic and complex dynamics. According to Table 4.2, bias currents were
widely spread, ranging from 3.3Iy, < I,s < 12, which was needed for maximizing
the array’s spectral homogeneity by exploiting the current dependency of the lasers’
emission wavelength. Yet, such a large bias current spread induced equally heteroge-
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Table 4.2: Diffractive laser network parameters, bias currents as in Table 4.1.

Power w/o coupling 186 uW P,

Power self-coupling  195uyW  Pgc = 1.048 - P,
Power full-coupling  205uW  Pgc =1.102- P,
Coherent locking Pcp =1.112 - P
DC-locking fraction Binj=78%

neous operating conditions for the network’s lasers, suggesting complex and diverse
dynamics.

We then again injected the laser array with the external injection laser, again with
orthogonal polarization alignment. In the resulting rf-spectrum (green data), dynam-
ics are almost fully absent, with only weak dynamical features remaining around 7.
We therefore successfully quenched the laser network’s dynamics by stable locking
to the external injection laser. Finally, we investigated the network response to ex-
ternal perturbation. The injection laser was therefore modulated by a Mach—Zehnder
modulator (not shown in Figure 4.6(a)) with a frequency of vy, = 77, Dynamics of
the locked network, shown as blue data in Figure 4.7(a), were strongly dominated by
the modulation through the injection laser. Crucially, we found strong nonlinear mix-
ing in our laser network: a equally sharp spectral component at twice the injection
modulation frequency. As such, we have successfully created a spatiotemporal net-
work of semiconductor lasers. Higher orders too possibly exist, however, these are
outside the bandwidth of our fast photo-receiver (1.4 GHz). Additionally, we can drive
all network-lasers in parallel at the excellent bandwidth of 0.65 GHz, which results in
strong nonlinear mixing of the input information. While still only demonstrated for a
small network, this represents the first step toward a fully parallel and ultrahigh speed
network of semiconductor lasers serving as a RC.

4.3.2 Function approximation

The final step toward computing with the laser network is to weight and combine the
laser’s output. For that, we activated all 8 connected lasers of the array’s center, bi-
asing them according to Table 4.3. Optical injection was modulated with a sinusoidal
intensity and at a frequency of v;,; = 33 MHz, whose period was approximately 20
times the network’s coupling delay T = 1.3 ns. By choosing such a low modulation fre-
quency, the temporal window during which injection power increased linearly, i. e.,
between the sin-wave’s extrema, spans multiple 7. During this part, the injected sig-
nal is approximately a linear ramp, which we used as system input u(t). We recorded
the network’s response individually for each laser, using the fast photo-receiver and a
realtime oscilloscope with a sampling rate of 40 GSamples/s and 16 GHz analog band-
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Table 4.3: Bias current for dynamical injection locking and off-line function approximation via VCSEL
array.

3.1 mA 0 mA 1.7 mA
2.6 mA 1.24 mA 1.65 mA
3.2 mA 2.0 mA 0.218 mA

width. The network state is then vector x(t), which contains eight entries—one for each
active laser.

We defined multiple target nonlinear transformations f T(u(t)) to be approximated
by the laser network’s output y°"!(t). Based on the x(t), the system’s output is given
by

YU () = WOU(0), (10)

where WO are the system’s readout weights, which we calculated via the standard
matrix inversion techniques introduced in Chapter 2. As targets f T(u(t)), we chose cu-
bic, square root, and exponential nonlinearities plus a step function, shown as red,
blue green, and magenta dashed in lines in Figure 4.7(b). In the same figure, we show
the resulting outputs y°"!(¢) in identical color solid lines. The demonstrated system’s
computation power is certainly limited and relies on off-line procedures. Yet, from the
data in Figure 4.7(b) it is apparent that such systems can process data at very high
bandwidths. All transformations are realized by the network within 12 ns, using an in-
jection power of ~150 uW per network laser. For a fully implemented optical system,
this would correspond to a global clock-rate of 83 MHz, which is close to three orders
of magnitude beyond what current implementations can achieve [18]. Also, requiring
150 uW injection power per laser means that over 6000 lasers could be injected with
a 1W single mode injection laser. For such a system, the energy per transformation
would be in the order of microjoules for complex transformations potentially realiz-
able with such large networks.

4.4 Reservoir of Ikeda oscillators

Ikeda delay systems have on many occasions demonstrated excellent performance for
implementing a photonic RC. The defining feature of nonlinear Ikeda systems is their
sin’ nonlinearity. As in the original publication by Ikeda [19], the nonlinearity is typ-
ically created by interference between multiple waves combined with a process sen-
sitive to |E|%. Here, we follow another approach and implemented the Ikeda nonlin-
earity based on rotation, filtering, and detection of an optical field’s polarization. An
off-the-shelf system with polarization control over many spatially distributed discrete
elements is a SLM. We therefore extended the system originally used in Section 4.2.1.
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4.4.1 Experimental setup

The first step toward the physical implementation of a reservoir is realizing a complex
spatiotemporal system. Our main objective was to create a system which (i) can read-
ily be scaled up to large numbers of photonic neurons, (ii) can be practically extended
by optical input and readout, (iii) is based on fully parallel optical concepts, and fi-
nally (iv) is well suited as a proof of concept experiment. Containing over 6000 pixels
serving as nonlinear network nodes within an area of 1 mm?, the SLM system, already
utilized for measuring the DOE’s coupling matrix WPCE, is excellently scalable. It is
an off-the-shelf device, and combined with infinity-corrected microscope objectives
the optical setup can readily be extended to realize input and output ports. All optical
processes involved in such a system are therefore carried out in parallel. Finally, the
device can be fully characterized, allowing for the creation of accurate models, and
hence for detailed analysis of fundamental aspects important to a proof of concept,
and equally essential for the field’s future development.

In Figure 4.8(a), we show the relevant connections and their nomenclature in our
reservoir computer, in (b) the complete experimental setup. In our RC system, panel
(a), a single input injects information into the reservoir according to injection weights
W™, As before, the reservoir is internally connected in a recurrent topology with con-
nection weights according to the connectivity matrix WP°E, Finally, a single compu-
tational result is provided by combining the network’s state according to the weight
matrix WPMP, Following the RC concept, input and recurrent internal weights can be

(a)

u(n+1¥ .

Wini
| |/POE
=|/|/0M0)

DOE n4 ™™

Figure 4.8: (a) Connections implemented optically and electronically in our photonic reservoirs.
(b) Experimental setup based on the one introduced in Section 4.2, now extended by the readout
weights WPMP implemented in the digital micro-mirror device (DMD). The experiment is controlled
via a PC, which also implements learning of DMD weights and injects the system with the external
information.
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chosen randomly [13]. While WP°E is not random (see Section 4.2.1), it certainly has
local complexity and is therefore promising to provide the high-dimensional network
required by RC.

4.4.2 A driven network of coupled lkeda oscillators

The experimental system of Figure 4.8(b) is an amended version of the system in Sec-
tion 4.2.1 and Figure 4.2, making it fit for serving as a reservoir [7]. We included an
additional 50/50 beam splitter (BS) in front of the PBS. In reflection, the BS creates the
input port for the SLM-illuminating laser and readout of the SLM, and hence of the
network state; the readout functionality will be discussed in the following section. All
other optical components part of Figure 4.8(b) are identical to the ones introduced in
Section 4.2.1.

In order to make the transition from the static system in Section 4.2.1, we intro-
duced a temporal context to our experiment and enabled the injection of external in-
formation. Illustrated by the gray box, camera state X (n) is recorded and SLM state
x>™(n) is controlled by MATLAB running on an external computer. As can be seen in
Figure 4.8(b), the camera and SLM are connected into a common system, where the
first serves as input for the latter. Camera and SLM state vectors are therefore assigned
an additional index n, corresponding to integer time of the system. For closing the tem-
poral loop required for a reservoir’s recurrent connectivity, we first multiply rescaled
camera state X (n) with feedback gain B and add phase offset matrix 0 as well as the
external information u(n + 1), and then send the result to the SLM to create reservoir
state x(n + 1):

M+ 1) = BRC(n) + yWu(n+1) + 0 (11)
x(n+1) = f(xSLM(n +1)). (12)

Here, W is the random injection matrix consisting of elements between 0 and 1, and
y is the injection strength. As "M (n+1) serves as the argument of the nonlinearity f(-)
provided by SLM pixels and PBS, equations (11) and (12) have the same structure as
for the classical RC concept [13]. The only difference is that here the primary network
states are optical fields, while the network is updated according to optical intensities.
One therefore has to consider that the camera state depends on intensity detection
of summed optical fields; see equation (6). Crucially, the only matrix multiplication
off-loaded to the control PC is the injection matrix.

We define the reservoir state x(n+1) as the SLM’s intensity in p-polarization, hence
detected in transmission after the PBS. The reservoir’s dynamical evolution is there-
fore governed by coupled Ikeda maps according to

2

xn+1) = “|E1'0|2 cos? [ﬁ -a + le.iniu(n +1)+6;], (13)

N DOE
> Wi “Ei(m)
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Figure 4.9: (a) Bifurcation diagram of node (22, 25) without coupling to the other network nodes (no
DOE). (b) Bifurcation diagram of the same node, now with coupling to other network nodes realized
(with DOE).

where i = 1,...,N are the individual photonic neurons. The overall update rate of
the entire system is ~5 Hz, which is currently limited by the MATLAB script control-
ling the SLM. The SLM itself has a maximum frame rate of 50 Hz, which would cor-
respond to the system’s hardware limit. Reservoirs of maximally ~2500 nodes can be
implemented based on our current experiment. Crucially, this size is not limited by
the diffractive coupling concept, as was explained in Section 4.2.2 of this chapter. It is
rather the imaging setup’s field of view and the size of the illuminating planar wave,
both of which can significantly be extended using more compact mechanical struc-
tures and replacing L2 of Figure 4.2 by a lens with a larger numerical aperture, respec-
tively.

In Figure 4.9, we show two exemplary bifurcation diagrams for reservoir node
(22,25), recorded within a network of N = 45 x 45 = 2025 nodes. Data of panel (a) was
obtained for our system without the DOE, hence for a lattice of uncoupled Ikeda maps.
In panel (b), we included the DOE in the beam-path, and WP°F apparently induces
strong modifications to node dynamics. Obtaining x(n + 1), however, is not straight-
forward for the coupled network, since the camera only records the system state after
its transformation by WPCE, We therefore carefully characterized the nonlinear func-
tion of every SLM pixel thereby obtaining function f(-), which according to equation
(12) we used to translate state x°*M(n) into x(n + 1).

An apparent difference between the dynamical behavior is the extended stable
state which can be found for the system without nearest diffractive coupling. For § >
1.2, the system stabilizes after having exhibited chaotic dynamics for smaller feedback
gains. The reason behind this unexpected fixed point is the saturation of the node’s
nonlinear function. For this node in particular, the argument sent to its update, i. e.,
x%ll\g(n +1), exceeds 255 for § > 1.2, and consequently the SLMs introduces an artificial
limit, causing a stabilization of the node’s dynamics at x,q;5 = fi915(255). Introducing
the DOE creates the mentioned inhomogeneities within the network’s coupling topol-
ogy, causing a few individual nodes to experience significantly larger coupling than
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the majority of the network. As a consequence, the attenuation by the system’s ND
filters had to be increased by 60 %, and nodes experience average coupling that only
saturates for higher . Finally, the amplitude probability distribution across the cou-
pled node’s chaotic state shows an enhanced probability for a few states in the avail-
able 8-bit gray scale range. This we attributed to the experimental noise unavoidable
during our nonlinear function approximation. The result is therefore not a smooth
nonlinear transformation when we approximate the SLM’s action. Averaging multiple
measurements of the nonlinearity reduced the effect without allowing its full suppres-
sion.

4.4.3 Readout weights and photonic learning

The final step to information processing is to adjust the system such that it performs
the desired computation, typically achieved by modifying connection weights accord-
ing to some learning routine. Inspired by the RC concept [13], we constrain learning-
induced weight adjustment to the readout layer. The BS introduced in Figure 4.8(b) cre-
ates the output-port for our photonic reservoir, which we choose to be of 50/50 splitting
ratio to maximize the output power’s signal to noise ratio. We focused on a reservoir
with N = 900 nodes, and since these are spatially distributed we could use a simple
lens (Thorlabs AC254-400-B) to image a version of the reservoir’s state onto a digital
micro-mirror array (DMD, DLi4120 XGA, pitch 13.68 um). Individual mirrors of the DMD
can be flipped between +12°, and only for —12° the optical signal contributes to the
output at the detector (DET, Thorlabs PM100A, S150C); see Figure 4.8. Our physically
implemented readout weights are therefore strictly Boolean. Taking profit of orthogo-
nal polarization between the field imaged on the camera and the DMD, our system’s
output is

2
N
Vi n+1) o |Y WP (EY - Ex(n+1)| . (14)

i

,,,,,

corresponds to a square matrix of the DMD’s reflectivity toward —12°. An image of the
DMD’s direction-selective reflectivity can be seen in Figure 4.8(b). An imaging magni-
fication of 20 between SLM and DMD, combined with the different pitch for SLM pixels
and DMD mirrors, causes a square area of approximately 18 x 18 micro-mirrors to cor-
respond to the area of a single SLM pixel. The DMD was mounted on a rotation stage
(Thorlabs CRM1L/M), allowing the accurate alignment between SLM and DMD axis.
Finally, we carefully determined the location of the SLM network state on the DMD’s
surface, achieving a position-sensitivity of around one DMD micro-mirror using reg-
ular test-patterns loaded onto the SLM. In the following, all arrays of 18 x 18 micro-
mirrors are assigned to their corresponding SLM pixel and are switched uniformly.
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Noteworthy, weights implemented by the DMD are not temporal modulations as
for example required for reservoir implementations in delay systems [20]. Once a cer-
tain configuration of WPMP has been obtained, its function could be implemented by
passive attenuations in reflection or transmission. Such passive weights are ultimately
energy efficient and typically do not result in a bandwidth limitation. In this specific
implementation, once trained, mirrors could simply remain in their position, and, if
mechanically clamped, would not further consume energy. Finally, readout equation
(14) is optically performed for all elements in parallel.

Training our RC corresponds to the optimization of WiEI}’f_[_)_,N)k such that after k =
1,2,...,K learning iterations output y}%“t(n +1) approximates the learning target y” (n+
1) [7]. We trained the system to perform a one step ahead prediction of the chaotic
Mackey-Glass sequence [21, 13], and hence y(n + 1) = u(n + 2). Parameters of the
MG sequence were identical to [22], using an integration step size of 0.1. For the train-
ing, we injected 200 points as training signal u(n + 1), and from the resulting reservoir
output y,?“t we removed the first 30 data points due to their transient nature. We fur-
thermore subtracted its mean and normalized by its standard deviation, resulting in
signal y,'?“t(n+1), with which we determined the normalized mean square error (NMSE)
& between 2" (n + 1) and y’ (n + 1).

Modifications to the DMD configuration are simply the inversion of a single set
of micro-mirrors for a particular neuron i, and a modification from WP to WPMP is
rewarded if it resulted in €, < €;_;. We therefore do not compute a gradient which later
is used to precisely adjust WE}:’{D; our simple scheme modifies the system’s behavior
(output) and evaluates if modifications have been beneficial. We therefore compute

reward r(k) for each learning iteration

1 if
=4 DS (15)
0 if Ex > Ex-1-

Of further importance is the particular rule according to which our system selects the
entry of W™P to be modified. In the first generation (k = 1), the N readout weights
WP ¢ 70,1} are randomly initialized, the 170 points of 7" are measured and ¢, is
determined. For the next (k = 2,...,K) learning iterations [, points toward the posi-

tion of the readout weight to be modified according to

Wt = rand(N) - WP, (16)

[ lk’ erlect,maX] _ maX(WieIECt), (17)
DMD DMD

Wik =Wy g)- (18)

Here, rand(N) creates a random vector with N entries equally spaced between 0 and
1, max(-) returns position (I;) and value (W,fele“’max) of its argument’s largest entry,
and WP ¢ [0, 1] is randomly initialized at k = 2 with entries equally spaced between

0 and 1. Symbol —(-) in equation (18) is the not operator. Entry ng\f?{:k is therefore



4 large scale spatiotemporal reservoirs = 103

inverted, with the particular entry chosen according to the location of the largest entry
in Wi‘ﬂe“. Matrix WP has therefore the function of a bias controlling the probability
of an entry to be selected. It is updated according to

whias _ % N Wbias) Wll;ias -0, (19)

and its entries therefore linearly grow by % each learning iteration, while the last in-
verted readout weight’s location I, is set to zero. Consequently, W>*® biases learning
away from modifying weights whose configuration has recently been optimized. In
simulations, such a biased learning rule showed significantly faster learning conver-
gence, which we attribute to the fact that it explores the relevant dimensions of W>MP
more efficiently. Finally, before the transition to the next learning step, the configura-
tion of WPMP is given by

Wzlk),l\lgD = r(k)Wl?,l\lfD = (rllo) - 1)W1];?»1\’f?1' 20

Technically, our exploration strategy resembles a stochastic gradient descent, and
equations (15) and (20) reinforce modifications which were found beneficial.

4.4.4 Curb performance-limitation of unipolar systems

On our way toward performance optimization, we identified a challenge already faced
in the first realization of optical NNs [23]. In general, NN concepts exploit the full range
of real numbers, hence including positive and negative values. In many optical archi-
tectures, internal and readout connection weights are positive; the same is true for
state variable x(n + 1). This significantly restricts the system’s functionality: multipli-
cation with a negative weight does not only allow to subtract responses from different
nonlinear nodes, it also allows to change the symmetry of a node’s nonlinear trans-
formation. First evaluations of the learning procedure and prediction of the MG series
with our system suffered from limited performance since these limitations were not
considered.

We introduced a strategy for compensating the absence of inverting a node’s non-
linear transformation by negative connection weights. Considering for a moment a
system exclusively consisting of nodes with linear rectifier nonlinearities with exclu-
sively positive connection weights. Without negative weights, such a system would
globally not be capable to synthesize a transformation from an input onto output with
a negative slope, hence the space of functions the system is able to approximate is
severely reduced. The same restriction would apply to our reservoir for the case that
all nodes operate along the same part of their nonlinearity.

We therefore harness the nonmonotonous and periodic nature of the SLM’s cos?(-)

,,,,,
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Figure 4.10: (a) Example of the nonlinear function of the photonic reservoir’s nodes (red stars). Ac-
cording to a probability of i, nodes of the network are distributed to operate along their nonlinearity
starting from a phase offset close to a local minimum or maximum, blue stars. (b) Random distri-
bution of the phase-offset across the photonic reservoir. (c) Learning curves obtained for different
U, usingy = 0.25and 8 = 0.2. (d) Best performance obtained at each probability y, illustrating

the strong impact symmetry breaking of the network nodes’ responses has on the system’s perfor-
mance.

different values. Locally scanning both offsets for optimal performance, we obtained
0y = 42=0.17m and 6, + A = 106 = 0.437 as the two ideal phase offsets. Nodes there-
fore are biased close to local minima (6,) or maxima (6, + A6), which realizes the par-
ticular configuration we hypothetically discussed. The consequence are node ensem-
bles which exhibit dynamics operating along their negative, others along their posi-
tive slope. We furthermore analyzed the impact of a biased distribution between both
values across the network by introducing a probability of y for a node’s offset being
0; = Oy + AO.

In Figure 4.10(a), we show learning curves for different values of y using 8 = 0.2
and injection gain y = 0.25. Probability-ratios where y = [0.25,0.35,0.45,0.5] are
shown as blue, red, yellow, and purple data, respectively. In Figure 4.10(b), we give
the best performance obtained for each learning curve, revealing a strong impact of
our network symmetry breaking. Best performance is found for y = 0.45, correspond-
ing to a reservoir with an almost balanced distribution between positive and negative
slopes. We would like to highlight that changing u from 0.25 to 0.45 reduces the sys-
tem’s prediction error by approximately 50 %, standing testimony for the effectiveness
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of our approach. The absence of negative weights in WMP, WP°E and x can therefore

partially be compensated for by incorporating nonlinear transformations with posi-
tive as well as negative slopes. Since such unipolar NNs are a common challenge in
many hardware based systems, our result is of high significance for neural network
hardware implementations.

4.4.5 System performance

We finally optimized our system’s performance by exploring feedback gain § and in-
put scaling y. In Figure 4.11(a), we show the error convergence under optimized global
conditions (8 = 0.8, u = 0.4 and u = 0.45) for a training sample size of 500 steps
(blue stars). The error efficiently reduces and finally stabilizes at € ~ 0.013. Consid-
ering learning is limited to Boolean readout weights, this is an excellent result. After
training, the prediction performance is evaluated further on a sequence of 4500 con-
secutive data points which were not part of the training dataset. As indicated by the
red line in the same panel, the testing error matches the training error. We can there-
fore conclude that our photonic RNN successfully generalized the underlying target
system’s properties. The excellent prediction performance can be appreciated in Fig-
ure 4.11(b). Data belonging to the left y-axis (blue line) shows the recorded output
power, while on the right y-axis (red dots) we show the normalized prediction target
signal. A difference between both is hardly visible, and the prediction error ¢ (yellow
dashed line) is small.

There are multiple features in the system’s performance we would like to discuss.
When repeating learning under identical condition, the system generally converges
after comparable numbers of learning iterations k to closely comparable errors. This
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Figure 4.11: (a) Learning performance at optimal parameters (8 = 0.8,y = 0.4, 4 = 0.45). (b) The
photonic RNN’s predicted output in yW (blue line) can hardly be differentiated from the prediction
target (red dots). Prediction error € is given by the yellow dashed data.
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is of particular interest in light of the significant impact the random initial configu-
ration of Wfi“lD has upon NMSE at k = 1; see Figure 4.10(c). The initial error before
optimization fluctuates by a factor of two, ranging from 6 % to 12 %. Importantly, it is
not the optimization starting with the lowest initial error which arrived at the small-
est error after learning. This, too, is a feature we have confirmed along many learning
experiments. We therefore conclude that (i) our particular learning routine efficiently
scans the space of functions available in the photonic reservoir, and (ii) that the final

configuration of Wfi“l? is not unique. On the contrary, each repetition of the overall

learning routing results in a different WELV}? . The system’s error landscape likely con-
sists of numerous minima with comparable performance. An alternative explanation
is that we are yet far from global optimal performance and deteriorating processes,
such as noise, wash-out the error landscape’s finer features, resulting in a very broad
global optimum. This is supported by our observation that optimal performance is
reached rather quickly, and also that often long time-scale parameter drifts deteri-
orate the system’s performance after the optimum has been reached again; see Fig-
ure 4.10(c). These will result in systematic modifications to the system’s response, also
discussed in Section 4.4.6. In a system with multiple local minima, these modifica-
tions potentially shift the system across other minima, resulting in a more complex
performance impact. Yet we found that such drift appears to be exclusively resulting
in monotonous performance reduction. Finally, we observed that learning typically
converges after K ~ N learning iterations. If this could be confirmed it would indi-
cate excellent scaling, yet one would first need to investigate the impact the number
of reservoir nodes N has on the speed of convergence.

Finally, we down-sampled the injected signals by 3 in order to create conditions
identical to [22, 24]. Under such conditions, our error (¢ = 0.042) was larger by a factor
of 2.2 relative to a delay RC based on a semiconductor laser [22] and by 6.5 relative to a
Mach-Zehnder modulator based setup [24]. It however is important to interpret these
results in the light of the significantly increased level of hardware implementation
in our current setup. In [22, 24], readout weights were applied digitally in an off-line
procedure using weights with double precision. In [24], a strong impact of digitization
resolution on the computational performance was identified, suggesting that € can
still be significantly reduced by increasing the resolution of WPMP,

4.4.6 Noise and drifts

The previous section has illustrated that physically implemented analog NNs bring
a new feature to the table: various types of noise, for example, in the network’s state
variable or through the drift of system parameters. Ultimately, network state noise and
drift might both be considered perturbations taking place on a different timescale and
according to different spectral density distributions. Drift of experimental parameters
can either follow white noise if due to interactions with a complex environment, or a
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1/f power spectral density distribution if associated to deterioration such as compo-
nent ageing [25].

To explore the influence of noise acting on timescales of (i) the system’s response
time as well as (ii) significantly slower such as drifts in the external environment, we
measured the reservoir’s response every AT ~ 10 minutes. As before, input data were
T = 500 data points of the chaotic MG sequence, resulting in a temporally concate-
nated reservoir state matrix X; with 900 x 500 entries for a measurement at time .
From this matrix, the first 10 columns were removed due to their transient nature.
Other parameters were 8 = 1.0 and a uniform phase offset © = 25, and measurements
were made for y = 1.0 as well as for y = 0.5. To quantify deviations consequence of
noise and drift, we determine the network’s response consistency [26]. As consistency
C between matrices X; and X, we define the cross correlation at zero lag (CC) between
nodes’ timeseries and average across the entire network (C = CC (th, th)). In order to
capture short and long-term effects, we calculate the consistency between consecutive
(Cs = CC(X, Xy,a7)) s well as between each recording and the first (C; = CC(X,_o, X));
see Figure 4.12(a). The most apparent feature revealed by the obtained consistencies
is the strong influence of injection strength y. Both, short and long-term consistency
for y = 1 (blue data) are very high, in both cases above 0.95. Furthermore, there is a
clear difference between the short-term (blue circles) and long-term consistency (blue
crosses). On average, C_s = 0.993, around which it oscillated with a period close to an
hour. Within windows of reduced parameter drift C, typically remains at 0.9935, which
we take as the system’s consistency limit. Long term correlation C; starts off at a com-
parable level, yet in the course of two hours drops below 0.98 from where it continues
to decrease during the experiment’s duration of approximately 16 hours. Such slow
timescale can be typically associated to slow modifications and drifts in the system’s

Figure 4.12: (a) Short and long term

=1 —6— Short-term,—+— Long-term consistency across the photonic reser-
= 0.5 —&— Short-term,—*+— Long-term voir for different injection strength of
the external information. Blue data:
y = 1,reddata: y = 0.5. Injection
strength has a strong impact on the
system’s consistency, and under good
operation conditions (high consis-
tency) the impact of long-term drift
is clearly visible. (b) Short-term con-
sistency gives a lower limit of the
prediction error, while drift contin-
uously deteriorates the system’s
performance away from this limit.
For bad consistency, the system’s
bad performance appears to be solely
Time (h) short-term consistency limited.
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environment. We therefore conclude that slow drift has a measurable impact on the
system’s state, in this case significantly exceeding short-term fluctuations.

Reducing the injection strength to half (y = 0.5, red data) has a surprisingly dra-
matic impact on C; as well as C;, which both drop to approximately 0.85. Crucially, one
cannot identify any additional long-term (red crosses) relative to short-term (red cir-
cles) effects. The system’s consistency is therefore limited by contaminations taking
place on the fast timescale; drift can be neglected. These measurements highlight an
important aspect. Initially, injection strength y’s main purpose was thought to be so-
liciting a high-dimensional response of the system by inducing excursions through the
reservoir’s high-dimensional phase-space at = 1. It now is clear that, in addition, y is
of importance for the system’s stabilization, something already investigated for delay
systems [22]. Importantly, the reduction in consistency from 0.993 to 0.85 (factor 20!)
strongly exceeds the one of injection strength (factor 2), identifying nonlinear effects
as the origin.

Data shown in Figure 4.12(a) identifies the limited stabilizing influence y has on
the impact of slows drifts. Fast timescale noise results in perturbations of the system’s
trajectory comparable to different initial conditions, which is a consequence of op-
erating the network close to the edge of chaos. Slow-term parameter drift, however,
modifies global properties of the system’s phase space by systematically modifying
the network nodes’ responses. Impact of the first can therefore potentially be reduced
by a stronger external drive: a reduced fraction of the reservoir’s state is susceptible
to the “memory” of previous noise’s history echoing in the reservoir’s state. In gen-
eral, aspects of computing with networks beyond fixed points become relevant [27].
Increasing the injection strength will on the other hand be of little benefit for sup-
pressing global modifications to the neural network’s phase space topology induced
by parameter drifts.

The impact these two effects can exert on the computing-performance of photonic
or even analogue neural networks is shown in Figure 4.12(b). We compute the readout
weights off-line via the common matrix inversion technique, using the first recorded
reservoir response. These weights we keep constant for the consecutive recordings of
the reservoir state and determine the NMSE based on 100 testing samples. The result
therefore shows the impact perturbations on different timescales have upon the sys-
tem’s performance: for a fully consistent system, the NMSE would remain constant.
For the consistent reservoir with y = 1, we obtain a NMSE = 0.005 directly for the re-
sponse the readout weights were optimized for. Using the reservoir response recorded
17 minutes later already exhibits an increase to NMSE = 0.035, from where prediction
performance continues to deteriorate. The rate of performance deterioration gradually
slows down until performance more or less saturates at around NMSE =~ 0.1. During
hardware learning introduced in Section 4.4.3, a constant competition between sys-
tem optimization and continuous deterioration due to drift is therefore taking place,
and the system’s performance is limited as soon as the rate of optimization drops be-
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low the rate of deterioration due to drift. One has to keep in mind that consistency and
prediction errors were obtained for different parameters suboptimal for prediction.

For the less consistent reservoir at y = 0.5, the overall performance is significantly
worse. When using the same state for which readout weights were specifically com-
puted, the resulting NMSE is comparable to the one obtained for y = 1. However, the
error instantly jumps to around NMSE = 0.25 as soon as we compute the output based
on the consecutively recorded reservoir states, using the same readout weights. In ad-
dition, there are large performance fluctuations, again confirming our interpretation
that under these conditions significant trial-to-trial variations are the cause behind
the reduced performance. It is therefore not surprising that the long-term drift does
not significantly impact the system’s prediction performance.

4.4.7 Autonomous system: output feedback

In the original publication of RC by Jaeger [13], long term prediction of the chaotic
Mackey—Glass sequence was realized based on an interesting concept: feedback
forcing. A feedback-forced architecture uses its own output as future input; see Fig-
ure 4.13(a). As learning optimizes the system such that its output approximates the
future input value, i.e. y°"'(n + 1) =~ u(n + 2), one can substitute the external input
via the system’s own output and leave the system to evolve autonomously. Switching
between the two different inputs is realized by switch S, which during initial training
is in position (s;) such that the reservoir is driven by external data u(n + 1). During
prediction, this switch remains in the same position for an initial transient period,
but after reaching time n = n’ it is toggled to s,, now connecting the reservoir’s input
to its own output. Operated in such a way the RC becomes an autonomous and hence
self-consistent signal generator with its output-signal specified during training. It is
therefore not only an interesting concept for chaotic signal prediction but for any
type of complex signal generation. In physical hardware reservoirs, this has so far
only been demonstrated using the FPGA [20] controlled delay-system discussed in
Chapter 8.

In Figure 4.13(b), we schematically illustrate the hardware realization of this func-
tionality based on our original photonic RC. Switch S is implemented within the MAT-
LAB control routine, which in the feedback forcing position uses the normalized and
offset removed version of our systems optical output. The system is trained as in Sec-
tion 4.4.3 using 500 steps of the Mackey—Glass sequence. After the prediction error
converged to values obtained before, we set switch S into position s,. Unfortunately,
at the moment of toggling S from s; to s,, the system enters a second transient and
the autonomously evolving photonic RC’s output and the target instantly diverge. Our
current assumption is that for now the single-step prediction error is still too large,
and when switching the difference between yout(n +1) and u(n + 2) induces a too large
perturbation.
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Figure 4.13: (a) Extension of the RC concept, now including the possibility of the system’s own out-
put to serve as input. Such feedback forcing is realized by toggling switch S after learning. (b) Our
experimental realization based on the identical setup as before.

However, we can focus on the system’s long-term autonomous dynamics and compare
its properties to the ones of the Mackey—Glass sequence. In Figure 4.14(a), we show a
section of the original Mackey—Glass time series and our system’s output y°*!(n) in
blue and red, respectively. From a visual inspection, we can see that both outputs
share significant similarities. Our autonomous photonic RC is capable to assimilate
the nonregular alternations between large and smaller oscillation amplitudes, plus
the nontrivial local extrema including the additional small amplitude modulations at
those points. In panel (b) of the same figure, we show the autocorrelations of u(n + 1)
and y°“t(n + 1), which were obtained based on timetraces with 5000 datapoints. The
data demonstrates, first that the period of the nonregular oscillations is well approxi-
mated by our autonomous system, in fact within an error of ~10 %. And second, that
the system stably approximates the target system as the properties of its output do not
change over the time of its free evolution. Finally, in panels (c) and (d) we show the at-
tractors of the original Mackey—Glass signal and of our system’s output, respectively,
both projected onto their first three dimensions. Attractors were obtained based on
the Takens delay-embedding scheme, where we used an embedding delay of 7 = -12
[28]. While the difference between attractors of panel (c) and (d) are clear, it is also
evident that our autonomous system starts to approximate important topological fea-
tures of the target attractor. Also, one can directly see the impact of the prediction error
and potentially of the system’s noise: on small distances neighbouring trajectories of
our system’s output regularly cross. The local structure of the autonomously created
attractor is therefore almost entirely lost.
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Figure 4.14: (a) Long term dynamics of the photonic reservoir created under feedback forcing (red
data), compared to the original Mackey-Glass data. (b) The autocorrelation of both signals shows
strongly similar features. The attractor of the original MG sequence, (d), is roughly approximated by
the autonomously created photonic reservoir’s output, (d).

It is the first time that such a feedback forced photonic RC has been demonstrated
based on a spatiotemporal photonic reservoir and weights not implemented via digi-
tal, serial hardware. The here reported results prove that the system is capable to au-
tonomously approximate complex temporal signals and evolutions. For future work,
multiple improvements to learning should be considered, also carefully investigating
the reason behind the current large transient at the moment that switch S is toggled
to autonomous operation.

4.5 Conclusion

Large-scale spatiotemporal neural networks are possible and can efficiently exploit
the parallelism of optics. After early experiments in classification, we have also shown
that these systems are excellent candidates for processing temporal information, such
as complex and chaotic signal prediction. Diffractive coupling has demonstrated that
it is a powerful tool for the creation of large scale spatio-temporal networks of pho-
tonic elements. Based on numerical simulations and analytical considerations, we
have shown that the concept is scalable to networks consisting of 10s of thousand
photonic elements. Such large scale networks are not only highly attractive for the
implementation of photonic neural networks, but also for the fundamental investiga-
tions of nonlinear network dynamics and other applications such as potentially coher-
ent beam combining. We experimentally showed that we can couple, both, vertically
emitting semiconductor lasers as well as pixels of an electro-optical SLM. With the lat-
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ter, we have created networks of up to 2025 photonic oscillators, where it is important
to highlight that not the diffractive coupling scheme but the imaging setup imposes
the size limitation.

In the network, we realized based on the commercially available VCSEL array, we
have coupled up to 21 lasers [29]. Nonlinear dynamics of the free-running lasers net-
work clearly showed signatures of mutual coupling. Going beyond just coupling, we
simultaneously injected the lasers of our network with an external drive laser. For a
constant injection power, we were able to efficiently quench the network’s complex
dynamics and were able to identify first effects of increased coherence between the
lasers consequence of both, coupling and external injection. Using modulation of the
injection intensity, we strongly modified the dynamics of the network. Through the
presence of the injection modulation frequency’s higher orders, we were able to iden-
tify nonlinear transformation of the input signal via the network lasers. We recorded
such transformations individually, and in an off-line experiment we used these re-
sponses to synthesize various target nonlinearities. These results are important first
steps to the formation of all-optical neural networks based on large arrays of semicon-
ductor lasers [6, 30]. Such systems could easily be operated at bandwidths exceeding
10s of GHz, which would introduce a shift of paradigm in the implementation of arti-
ficial neural networks.

Based on a similar experiment we implemented large scale spatiotemporal net-
works consisting of up to 2025 Ikeda-maps. Realized using a SLM, the experiment
provides access to all system parameters and is therefore excellently suited for proof-
of-concepts. Based on this network, we amended the system with an optical output,
which can spatially address and weigh individual photonic neurons based on a digital
micro-mirror array. This commercially available device realized the reservoir’s optical
readout weights and we implemented greedy learning [7]. The system is capable to per-
form one-step prediction of the chaotic Mackey—Glass sequence with excellent perfor-
mance considering that weights are hardware implemented and restricted to Boolean
entries.

Toward achieving this performance, we devised a novel strategy to partially com-
pensate for the network’s exclusively unipolar connection weights and states. Taking
profit from the SLM’s periodic nonlinearity, we divided the network into nodes op-
erating along a positive and a negative section of the nonlinear function. By doing
so, we efficiently mitigated one of the challenges typically faced in unipolar systems:
the strong reduction of the nonlinear function space’s dimensionality available to the
system. Such strategies are essential for the future success of the field, where in the
hardware implementation of neural networks one undoubtedly will continue to face
challenges resulting from restrictions consequence of an implementation substrate’s
physical properties.

We furthermore took profit from our system’s imperfections, which, however, are
an undeniable feature of real-world hardware network’s noise and drift. These too will
most likely be permanent companions of neural networks implemented in hardware
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substrates. We provided a first detailed study of their impact upon the network’s con-
sistency, and in turn on consistency’s impact upon the system’s computational perfor-
mance. We found that noise and drift have fundamentally different consequences for
computation in such systems, which highlights the importance of careful future inves-
tigations into such effects. Of interest would also be if certain learning strategies are
advantageous in the light of these degradations unavoidable in physical substrates,
and in fact also always present in the human brain.

Finally, we made first strides toward the creation of an autonomous system. Us-
ing feedback forcing, we connected the photonic reservoir to its own output after it
has been trained for chaotic signal prediction. Following this step, the system au-
tonomously creates a complex time series which bared strong similarity with the origi-
nal training target. One has to mention that when switching to autonomous operation
we found a strong but short transient of bad performance, the origin of which remains
to be fully identified.

To conclude, we have demonstrated the feasible creation of large scale photonic
networks in various optical substrates. The application to RC demonstrates the enor-
mous potential such systems offer to the field of artificial neural networks. They are
fully parallel and global system’s bandwidth is not or hardly influenced by the system
size. In this aspect, these systems show performance scaling and size superior to oth-
ers reported for different physical network concepts. Complex coupling and readout
weights can be based on passive and constant spatial modulations. These are ulti-
mately energy efficient in their implementation and again do not limit the system’s
bandwidth. As such, large photonic neural networks can efficiently be implemented
and maximally leverage the inherent optical parallelism, and by that its energy effi-
ciency and potential space-bandwidth product.
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5 Time delay systems for reservoir computing

5.1 Introduction

Delay-based reservoir computers are reservoir computing implementations based on
dynamical systems with delay. The dynamical system is often a single nonlinear node.
As it will be explained later in more detail, delay-based reservoir computers assign
different time-slots of the nonlinear node response to different network nodes, also
known as virtual nodes. This time multiplexing of a single nonlinear node’s response
is equivalent to having a distributed set of virtual nodes along the delayed feedback
loop.

The relevance of delay-based reservoir computers relies on the fact that they sim-
plify greatly hardware implementations. As such, the first photonic reservoir comput-
ers were based on this approach [1-4].

Here, we provide an overview of the theoretical foundations of delay-based reser-
voir computers. In addition, we illustrate the main properties of the system with sev-
eral examples both in numerical simulations and in electronic implementations of the
concept. We also examine the main challenges in physical implementations of delay-
based reservoir computers.

5.2 Standard reservoir computing

Before getting started with delay-based reservoir computing (RC), we revisit the basic
concepts of standard reservoir computing in this section for the sake of completeness.
For a more in-depth description of the concept of reservoir computing, we refer the
reader to Chapters 2 and 3. Reservoir computing is an implementation of a recurrent
neural network with the general idea that the network is split up into several parts.
The recurrent part is difficult to train, therefore, another layer (output layer) is added,
which is no more than a series of simple linear nodes that interface with the recurrent
part [5]. Traditional reservoir computing implementations are generally composed of
three distinct parts: an input layer, the reservoir, and an output layer, as illustrated in
Figure 5.1.

The input layer feeds the input signals to the reservoir via fixed random weighted
connections. These weights will scale the input that is given to the nodes, creating
a different input scaling factor for every individual node. The second layer, which is
called reservoir or liquid, usually consists of a large number of randomly intercon-
nected nonlinear nodes, constituting a recurrent network. The nodes are driven by

https://doi.org/10.1515/9783110583496-005



118 = S.Ortinetal.

Input layer Reservoir Output layer Classes

Random, fixed input weight:
Random, fixed connections

Figure 5.1: Classical reservoir computing scheme. The input is coupled into the reservoir via a ran-
domly connected input layer to the N nodes in the reservoir. The connections between reservoir
nodes are randomly chosen and kept fixed, that is, the reservoir is left untrained. The reservoir’s
transient dynamical response is read out by an output layer, which are linear weighted sums of the
reservoir node-states. The figure is taken from Appeltant et al. [6].

random linear combinations of input signals. Since every node-state can be seen as
an excursion in another state space direction, the original input signal is thus mapped
onto a high-dimensional state space. The emerging reservoir state is given by the com-
bined states of all the individual nodes. Contrary to what happens in traditional recur-
rent neural networks, the coupling weights within the reservoir itself are not trained.
They are usually chosen in a random way, globally scaled in order for the network
to operate in a certain dynamical regime. Under the influence of input signals, the
network exhibits transient responses. These transient responses are read out by the
output layer via a linear weighted sum of the individual node-states, with no addi-
tional nonlinear transformation happening in the last layer. The training algorithm,
which has the goal to find optimum output weights, can thus be drastically simplified
to a linear classifier.

The reservoir computing implementation we work with is closely related to echo
state networks [7]. In echo state networks, the node-states at time step k are computed
according to the following equation:

r(k) = F[Wie - x(k - 1) + Wi* - u(k)]. @)
In this equation, r(k) is the vector of new node-states at time step k, u(k) is the in-
put matrix at time step k. The matrices Wig; and Wj° contain the (generally random)
reservoir and input connection weights. The weight matrices are scaled by multiplica-
tive factors in order to get good performance. For the nonlinear function F, often a
sigmoidal function, e. g., F(x) = tanh(x) is chosen. In some cases, feedback from the
output to the reservoir nodes is also included.! That approach will be used in Chap-
ter 8. In a simplified formulation, the output is a weighted linear combination of the

1 When connections from the output layer back to the reservoir are included, equation (1) becomes:
r(k) = F[Wie - r(k — 1) + Wi - u(k) + Wy « Youe(k = D1

res



5 Time delay systems for reservoir computing = 119

node-states and a constant bias value:

Four(k) = Wit - x(K) + W' - ullo) + Wi, @

res bias*

In reservoir computing, only the matrices in equation (2) are optimized (trained) to
minimize the mean square error between the calculated output values y,,,;(k) and the
required output values y; (k).

5.3 Delayed feedback systems

Nonlinear systems with delayed feedback and/or delayed coupling, often simply put
as “delay systems,” are a class of dynamical systems that have attracted considerable
attention, because they arise in a variety of real life situations [8]. They are commonly
found in, e. g., traffic dynamics due to the reaction time of a driver [9], chaos control
[10, 11], or gene regulation networks where delay originates from transcription, trans-
lation, and translocation space [12]. Also in predator-prey models they occur with the
time delay representing a gestation period or reaction time of the predators. Some-
times the delay in the system originates from the fact that the previous number of
predators has an influence on the current rate of change of the predators [13]. In the
brain, delay occurs because of the axonal conduction delay between two neurons [14].
Remote cerebral cortical areas are subject to an entire series of these axonal conduc-
tion delays. The total connection delay between these areas could even be tens of
milliseconds, but still zero time lag synchronization between remote cerebral cortical
areas was observed [15-17]. Delay is found in networks of semiconductor lasers [18]
when the signal travels from one laser to the other. Whether it is through free space or
via, e. g., an optical fiber, the light needs to cover a certain distance and that requires
time. In control systems, the time-delayed feedback originates from the fact that there
is a finite time between the sensing of the information and the subsequent reaction of
the system under the influence of a control signal. Another example taken from daily
life is temperature control of the water coming from a shower. Because of the fact that
the water needs to travel a certain distance along the tube between the heating ele-
ment and the shower head the response to any temperature adjustment of the system
is not immediate from the perspective of the user. This could lead to an unstable be-
havior where the controller increases or decreases the temperature of the water too
much due to apparent nonresponsivity of the system.

It has been shown that delay has an ambivalent impact on the dynamical be-
havior of systems, either stabilizing or destabilizing them [11], with possible emer-
gence of complex dynamics. This has been observed in, e. g., biological systems [19]
or laser networks [20]. Often it is sufficient to tune a single parameter (e. g., the feed-
back strength) to access a variety of behaviors, ranging from stable via periodic and
quasi-periodic oscillations to deterministic chaos [21]. In photonics, a normally stable
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laser source can become chaotic when subjected to feedback even for small feedback
strengths. As an example, we take one of the most simple delay systems, given by the
equation

x(t) = —ax(t — ), (3)

where we choose @ = 0.2 and 7 stands for the time delay. In Figure 5.2, we show the
solution of this equation for three different values of . When looking at the time trace
in Figure 5.2(a) with T = 7, some damped oscillations can be observed in the transient
before the system reaches a constant output value. However, when the delay time is
increased to T = 8, as in Figure 5.2(b), the oscillations are no longer exponentially
damped. They increase in amplitude with time. For an even larger 7, equal to 10, this
behavior is confirmed with an even stronger growth in amplitude. For this system, the
delay clearly has a destabilizing effect.

From the application point of view, the dynamics of delay systems is gaining more
and more interest: whereas initially it was considered more as a nuisance, it is now
viewed as a resource that can be beneficially exploited. It found applications in chaos-
communication [22], and also reservoir computing is an example of benefitting from
the delay in the system [6, 1] as presented in this chapter. One of the simplest possible



5 Time delay systems for reservoir computing =— 121

delay systems consists of a single nonlinear node whose dynamics is influenced by
its own output a delay time in the past. Such a system is easy to implement since it
comprises only two elements: a nonlinear node and a delay loop. When going to more
complex situations of several nonlinear nodes being coupled with delay, these sys-
tems have successfully been used to describe the properties of complex networks in
general. They allow a better understanding of, e. g., synchronization and resonance
phenomena [23-25]. Of particular interest for this book is the situation in which only
a few dynamical elements are coupled with delay within a certain configuration, e. g.,
a ring of delay-coupled elements [20].

Mathematically, delay systems are described by delay differential equations (DDE)
that differ fundamentally from ordinary differential equations (ODE) as the time-
dependent solution of a DDE is not uniquely determined by its initial state at a given
moment. For a DDE, the continuous solution on an interval of one delay time needs
to be provided in order to define the initial conditions correctly. The general form of a
DDE is given by

x(t) = F[x(t),x(t - 1)]

with F any given linear or nonlinear function and with 7 being the delay time. Mathe-
matically, a key feature of time-continuous delay systems is that their state space be-
comes infinite dimensional. This is because their state at time t depends on the output
of the nonlinear node during the continuous time interval [t — 7, t[. Another interpre-
tation is that a delayed feedback equation leads to a nonrational transfer function,
resulting in an infinite number of poles. The dynamics of the delay system remains
finite dimensional in practice [26], but exhibits the properties of high dimensionality
and short-term memory. Since two key ingredients for computational processing are
nonlinear transformation and high-dimensional mapping, delay systems are suitable
candidates.

5.4 Delayed feedback systems as reservoirs

The term reservoir originally referred to a large, randomly connected fixed network
of nonlinear nodes or neurons. However, not all reservoirs are neural networks. Ana-
log physical systems such as the nonlinear behavior of ripples on a water surface have
been used for information processing based on the reservoir computing paradigm [27].
Reservoir computing therefore enables the implementation of neuromorphic comput-
ing avoiding the need of interconnecting large numbers of discrete neurons.

With reservoir computing, there is no need for reconfigurable connection links
within the recurrent network. Such random and fixed connections radically reduce the
complexity for a hardware implementation. In previous chapters, it has been shown
how recurrent networks for optical reservoir computing have been implemented either
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on a photonic chip or using diffractive optics. Various photonic techniques can be used
to implement optical networks for reservoir computing with a wide range of network
topologies. Reservoir computers based on optical-networks, as covered in previous
chapters, have many hardware nodes and network degrees-of-freedom, even though
they are fixed artificially.

In this section, we will revisit the concept of delay embedded reservoir comput-
ing, using only a single nonlinear node with delayed feedback. Thus, from a network
perspective, there is only one (hardware) node. Hence, the delay-based approach al-
lows for a far simpler system structure, even for very large reservoir sizes. The advan-
tage of delay-based reservoir computing lies in the minimal hardware requirements
as compared to more hardware-intensive systems from previous chapters. In essence,
delay-based reservoirs are fixed intrinsically: they take the form of a time-delayed dy-
namical system with a single nonlinear state variable. Nodes of a delay-based reservoir
can be sampled from a spatially continuous medium (i. e., the delay line). These nodes
are considered virtual as they are not implemented as components or units in hard-
ware. Nevertheless, delay-based RC has shown similar performance as networked RC,
with the advantage that the hardware requirements are minimal as no complex inter-
connection structure needs to be formed. In photonics, it allows even for the use of
hardware that is more traditionally associated with optical communications.

5.4.1 Implementation with a nonlinear node with delayed
feedback

The concept of delay-based reservoir computing, using only a single nonlinear node
with delayed feedback, was introduced in the early 2010s by Appeltant et al. [6] and
Pacquot et al. [28] as a means of minimizing the expected hardware complexity in pho-
tonic systems. The first working prototype was developed in electronics in 2011 by Ap-
peltant et al. [6] and efficient optical systems followed quickly after that [29, 1].

In essence, the idea of delay line reservoir computing constitutes an exchange
between space and time: what has been done spatially with many nodes is now done
in a single node that is multiplexed in time. There is a price to pay for this hardware
simplification: compared to an N-node standard spatially-distributed reservoir, the
dynamical behaviour in the system has to run at an N-times higher speed in order to
have equal input-throughput. Figure 5.3 shows a diagram of a delay-based RC.

Delay-based RC are efficiently implemented with a single nonlinear node (or more
general a nonlinear dynamical element) with a feedback loop [6]. As previously stated,
in the delay-based reservoir, there is a single node and a collection of virtual nodes
(also called virtual neurons) in the delay line. The general equation that governs these
delay-systems is

Tx(t) = F(x(t), nx(t - 7) + yJ (1)) @)
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Xu (1)

m(t)

Figure 5.3: Structure of a delay-based reservoir computer. A one-dimensional input signal (in red)
is first preprocessed using the masking function m(t). Virtual nodes are defined along the delay
line and form the reservoir (in green). The output layer (in blue) is unaltered from the standard RC
structure.

where T is the response time of the system, 7 is the delay time, J(t) is the masked in-
put, y is the input scaling or input gain, 5 is the feedback-strength, and F is a nonlin-
ear function. The masked input J(t) is the continuous version of the discrete random
mapping of the original input. To construct this continuous data J(t), the continuous
version of the discrete random mapping of the original input (Wj:*u(k)) is multiplexed
in time, as it will be described in the next section.

5.4.2 Time-multiplexing in the delayed feedback approach

The nonlinear (NL) node is subjected to the time-continuous input stream u(t) or time-
discrete input u(k) (see Figure 5.4), which can be a time-varying scalar variable or
vector of any dimension d. The feeding to the individual virtual nodes is achieved by
serializing the input using time-multiplexing. In our approach, every time interval of
T;, (the data injection/processing time) represents another discrete time step. For this,
the input stream u(t) or u(k) undergoes a sample and hold operation to define a stream
I(t) which is constant during one T;,, before it is updated. The resulting continuous
function I(t) is related to the discrete input signal u(k) by I(t) = u(k) for T,k < t <
T;, (k+1). This procedure is illustrated in the first part of Figure 5.4 for the special case of
Ti, = 7; function I(¢) is also depicted. Thus, in our approach, the input to the reservoir
is always discretized in time first, no matter whether it stems from a time-continuous
or time-discrete input stream. What is actually injected into the nonlinear node is time-
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Figure 5.4: Masking procedure. A time-continuous input stream u(t) or time-discrete input u(k) un-
dergoes a sample-and-hold operation, resulting in a stream /(t) that is constant during one interval
T, before it is updated. In this particular case, T;, = 7. The temporalinput sequence, feeding the
input stream to the virtual nodes, is then given by J(t) = M - I(t). The figure is taken from Appeltant
etal. [6].

continuous again, but from this signal no distinction can be made whether the original
data points were coming from a discrete or a time-continuous signal.

At the input driving stage, one also introduces a specific input connection struc-
ture. In accordance to what happens in traditional neural network reservoirs, every
single virtual node can have its proper input scaling factor. In terms of a “classical”
reservoir setup, these values correspond to the weights of the connections between
the input layer and the reservoir layer. In equation (1), which we repeat here for con-
venience,

r(k) = F[W - x(k — 1) + Wi - u(k)], (5)

res

these weights were referred to as Wie°, which is a random (N x d) matrix in the original

n ?
concept (we recall that N is the number of virtual nodes and d the dimension of the
input). Every input value sent to the time-slot corresponding to a given virtual node is
first multiplied by the factor related to that node. This is done to increase variability
in the network. However, the delayed feedback system comprises only one physically
present nonlinear node that feeds all the virtual nodes in the delay line. Hence, all
virtual node-states originate from the same nonlinear transformation and there is no
possibility to implement a scaling factor in the virtual node itself. The most conve-
nient option is to imprint coupling weights from the stream I(t) to the virtual nodes
by introducing a function M(t), from now on referred to as the input mask, as fol-
lows: M(t) = W5 for (i —1)6 < t < i6 and M(t + Ty,) = M(t). This mask function is
a piecewise constant function, constant over an interval of 8 and periodic, with pe-
riod Ty,. Thus, 6 = T;,/N and stands for the temporal separation between the virtual
nodes. The values of the mask function during each interval of length 6 are chosen

independently at random from some probability distribution. When the input signal
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is one-dimensional, the values to be injected are given by
J(®) =I(t) - M(0). (6)

The function J(t) is the product of the input and the mask function, as represented
in Figure 5.4. When the input consists of d values I(t), we generate a separate mask
M (t) for each input j and subsequently they are all summed together. The value to be
injected is then given by

d . .
J@) =Y Pt)- M (). )

j=1

Alternative descriptions of the input mapping procedure in delay-based RC can be
found in [30, 31].

5.4.3 Read-out and training in delay-based RC

The output of the nonlinear node is driven by the changes in the input. To relate the
states in the delay line to reservoir states corresponding with an input step, the signal
needs to be discretized again. The reservoir state comprises the virtual node-states,
i. e, the values at the end of each interval 6 in the injection time interval T;,. For the
ith virtual node the kth discrete reservoir state is given by

ri(k) = x(kTy, — (N - 1)6). (8)

Note that this definition implies that the virtual node-state r; is always read out at the
end of the interval 6. Although this is the common procedure throughout this chapter,
other choices of sampling position can also yield good results.

Each virtual node r; is a measuring point or tap in the delay line. However, these
taps do not have to be physically realized. Since the x-signal revolves unaltered in the
delay line anyway, a single measuring point suffices. After each T;,-interval, a new
reservoir state (r(k) € R™V) for the input u(k) is obtained.

The reservoir states themselves are not the desired outcome of the entire system.
A training algorithm is used to assign an output weight to each virtual node r;, such
that the weighted sum of the states approximates the desired target value as closely
as possible:

Fout (k) = Wiey - 1(k)

res
N

=2 Wresi (k)

—_

Wout X
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with Wi the weight assigned to the virtual node r;, x the output of the nonlinear

node and J,,, the calculated approximation of the target. The values of the Wos are
determined by a linear training algorithm. The training of the read-out follows the
standard procedure for reservoir computing [32, 7]. In this manner, we can map every
discrete input step u(k) onto a discrete target value (k) and this for every k. The
testing is performed using previously unseen input data of the same kind of those
used for training.

Finally, let us note that as shown in Figure 5.3 and equation (4), the masked in-
put J(t) is scaled by an input scaling factor y and the feedback x(t — 7) by a feedback
strength . This is to bias the nonlinear node in the optimal dynamical regime. Op-
timal values for the input scaling y and n depend on the task at hand, as well as the
specific dynamical behavior of the nonlinear node. Finding the optimal point for these
parameters is a nonlinear problem which can be approached by, for example, a gra-
dient descent or by simply scanning the parameter space.

5.4.4 An example: chaotic time series prediction

To compare the approaches of traditional reservoir computing and our delayed feed-
back system, we demonstrate their function by means of a commonly used benchmark
task: chaotic time series prediction. Without going into detail about the exact data pro-
cessing, we illustrate the different steps and compare the performance. The test data
originates from a time series prediction competition, organized as a survey to com-
pare different time series forecasting methods. At that time many new and innovative
methods, such as artificial neural networks, emerged to compete with standard pre-
diction methods. In May 1993 in Santa Fe, New Mexico, the NATO Advanced Research
Workshop on Comparative Time Series Analysis was held to have an overview of ex-
isting methods and their performance [33]. Several time series coming from different
systems were provided as a challenge. Here, we consider the set coming from a NH;
chaotic laser exhibiting dynamics related to Lorenz chaos. A small segment of the in-
put data series is depicted in Figure 5.6, with the laser intensity shown on the y-axis
versus the index of the sampled data point.

The goal is to make a one-step ahead prediction, based on the present value of
the system and this for all values of the time trace. In our training procedure, both for
the case of a reservoir network with many nodes and a delayed feedback system, the
time series is fed to the system as examples. The systems will process the input data
and nonlinearly transform it. In Figure 5.5, a part of the reservoir states are shown
both for a network of randomly connected nodes and for a delayed feedback sys-
tem, where we consider 400 states in both cases. One time series realization con-
sists of 1000 measurement points. Every point that is fed to the reservoir leads to a
change in all 400 node-states of the reservoir, hence 400 series of 1000 points are
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Figure 5.5: Spatiotemporal representation Santa Fe. A zoom is presented of the evolution of the
reservoir states of nodes. Feeding in 1000 input steps leads to the construction of 400 reservoir
states of each 1000 steps. Here, only 50 input steps are shown for 50 nodes. The state values are
shown in color code. (a) Network reservoir approach, (b) delayed feedback reservoir.

recorded as reservoir states. Both systems rely on a different connectivity and config-
uration, but use the same nonlinear function with identical parameters as network
nodes.

Both, in the situation of Figure 5.5(a) and the one of Figure 5.5(b), 400 nodes were
used, but only 50 node-states are plotted. In Figure 5.5(a), the reservoir states of a tra-
ditional network are depicted. The different node-states are plotted along the y-axis
and their evolution in discrete time is given by moving along the x-axis. Figure 5.5(b)
shows the states we can obtain with a delayed feedback setup. The representation
chosen for this figure is equivalent to the spatiotemporal mapping carried out by the
system [34]. Moving along the x-axis gives the evolution in time. Every discrete input
step in Figure 5.5(b) corresponds to a jump in time of 7. The general trend of the reser-
voir states is quite similar for the network and the delayed feedback response. The
fact that they both respond in a similar way to identical inputs already gives a first
indication that both are able to extract information in an comparable way.

Delay-based reservoirs have achieved performances that are comparable to the
state-of-the-art of more traditional reservoir computing approaches for the Santa Fe
chaotic time series prediction [35]. In Figure 5.6, the result of the training procedure on
these reservoir states is depicted. The crosses correspond to the original target and the
black curve is the approximation. Please note that the approximation of the target is
also a discrete time series with the same number of samples as the original target. The
full lines are present only as a guide to the eyes and do not mean that we only sampled
some points of the input or target. For these examples and reservoir parameters, the
error, expressed as a normalized mean square error, is 0.0651 for the network approach
and 0.0225 for the delayed feedback approach. Lower error values are possible for both
the network and the delayed feedback approaches with optimized reservoirs.
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Figure 5.6: Target reconstruction Santa Fe. The crosses represent the sample points of the origi-
nal target series. The full line connects the approximation of the target. (a) The network reservoir.
(b) The delayed feedback system reservoir.

5.5 Interconnection structure of delay-based
reservoir computers

In the delayed feedback system with external input as described in the previous sec-
tion, we can identify four time scales: the separation of the virtual nodes 0, the data
injection time Tj,, the delay time 7, and the response timescale T of the nonlinear
node. The data injection time T;, = N6 is defined by the numbers of virtual nodes N
that are necessary to compute a specific task and the node distance 6. The data injec-
tion time T}, together with the inherent dynamics of the nonlinear node, controls the
connectivity between the virtual nodes. Setting the values of the different time scales,
a given interconnection structure is created.

Virtual nodes can be connected in two ways, through the feedback loop, and
through the inherent dynamics of the nonlinear node. To create a virtual intercon-
nection between the virtual nodes due to the inherent dynamics of the nonlinear
node, the distance between the virtual nodes 8 = T;,/N has to be sufficiently short
to keep the nonlinear node in a transient state. If the temporal distance between the
virtual nodes 6 is smaller than the response time of the system, T, the state of a virtual
node becomes dependent on the states of the neighboring virtual nodes [6, 36] (see
Figure 5.7(b)). Typically, a number of 6 = 0.2T is quoted [6, 37]. However, there is
no reason to assume this could not be task and system bias dependent. If 6 is too
short, the nonlinear node will not be able to follow the changes in the input signal
and the response signal will be too small to measure. If 8 is too long, the interconnec-
tion structure between neighboring virtual nodes due to the inherent dynamics of the
nonlinear node is lost (see Figure 5.8(b)).

The virtual nodes can also set up a network structure via the feedback loop [28,
29]. This can be achieved by introducing a mismatch between the delay time 7 and the
data injection/information processing time T;, = N8 (T # T,,) (see Figure 5.11).
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Figure 5.7: Input time trace for small 6 and corresponding interaction structure when T;, = 7. (a) In-
put time trace y/(t) (blue) and oscillator output x(t) (red) of our system when the time scale T of the
nonlinear system is larger than the separation 6 of the virtual nodes T > 6 and T;, = 1. Here, we
choose T/6 = 5. The values on both the x- and y-axis are dimensionless. The mask M(t) takes two
possible values. (b) In this case the system does not have the time to reach an asymptotic value.
Therefore, the dynamics of the nonlinear node couples neighboring virtual nodes with each other.
The figure is taken from the supplementary material of Appeltant et al. [6].
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Figure 5.8: Input time trace for large 8 and corresponding interaction graph when T;, = 7. (a) Input
time trace yJ(t) (blue) and oscillator output x(t) (red) of our system when the time scale T of the
nonlinear system is much smaller than the separation 6 of the virtual nodes T < 6 and T, = 1. Here,
we choose T/6 = 0.05. The values on both the x- and y-axis are dimensionless. The mask M(t) takes
two possible values. For this choice of parameters, the system rapidly reaches a steady-state. (b) In
this regime, the system behaves like N independent nodes, each of which is coupled only to itself at
the previous time step. The figure is taken from the supplementary material of Appeltant et al. [6].

In contrast to traditional reservoirs, where all interactions between nodes take place
from one discrete time step to another, the interaction between nodes in delay-based
RC occurs through the dynamics of the nonlinear system (usually within the same
discrete step) and through the feedback line (usually from one discrete time step to
another). For this reason, the connections between the virtual nodes do not quite cor-

respond to the interconnection matrix Wy used for traditional reservoirs in equa-
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tion (1). Although both types of virtual node connections are not exclusive, in the lit-
erature most of the research groups have used either delay-based RC with only the vir-
tual connections created through the inherent system dynamics [6, 37] or connected
by the feedback line [28, 29]. For the case in which T;, = 7, we predict good perfor-
mance when the time scales are related by 8 < T <« 7. It is also clear that the opera-
tion speed of a delay-based RC, i. e., the data injection time T}, = N8, depends on 8, so
delay-based RC with virtual nodes connected only through the feedback line (6 > T)
are slower that a counterpart exploiting the virtual connections through the system
dynamics (6 < T).

5.5.1 Interconnection structure through system dynamics

When 6 < T, the state of a given virtual node at time ¢ depends on the states of the
previous virtual nodes due to the noninstantaneous response of the system (T) to the
inputs. The strength of this dependency for low-pass filtered systems is an exponen-
tially decaying function of the separation of the virtual nodes.

For the case of T}, = 7 (i.e., the only connection between the virtual nodes are
through the system dynamics) and a time series prediction task (NARMA10), it was
found that 6 = 0.2T is the best choice for N = 400 virtual nodes [6]. This ratio leads
to significant coupling between neighboring virtual nodes, as illustrated in Figure 5.7.
In Figure 5.7(a), the node output never leaves the transient regime. Since the state
of one virtual node depends on the state of the previous ones because of the system
dynamics, the equivalent connectivity graph is given by Figure 5.7(b). All nodes are
connected to adjacent nodes, with the connection weights exponentially decreasing
as we move further back in time. They also experience the self-coupling as T;, = 7 in
this case.

The relation between the timescales can be used to establish a more formal link
between the traditional formulation of reservoir computing, such as given in Sec-
tion 5.2 and the virtual interconnections created through the system dynamics. In
what follows, we will derive an approximate interconnection matrix Wig; describing
the coupling between virtual nodes processing information from different input time
steps where they are only connected through the system dynamics. For simplicity of
notation, in the following we normalize all times with respect to the intrinsic time
scale of the nonlinear system T, that is we work in units where T = 1. In the following,
we consider nonlinear equations of the form:

x(t) = —x(t) + F[x(t — 1), J(1)] 9

with F any nonlinear function and J(t) given by equation (6). We recall that J(t) is con-

stant over each segment with duration 8 and equals W;Su(k) over the segment con-

m,1
taining virtual node i, with W3 the specific input scaling factor of node i. Assuming
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a constant value of F[x(t — 7),J(t)] during the duration 0, solving equation (9) yields
x(t) = xoe’t +(1- e’t)F[x(t -1),J(t)] (10)

where x, is the initial value at the beginning of each interval 0, i. e., the value for the
previous virtual node. In particular, the values of the virtual nodes are given by equa-
tion (10) with ¢ replaced by 6. Now returning to the discrete time of input signal u(k),
the state of the ith virtual node (i € [1,N]) is reached after a time 6, denoted by r;(k)
(defined in equation (8)). The input to virtual node i at time step k equals W;;3u(k).
Equation (10) can be rewritten for each virtual node as

r(k) = ry(k - 1)e™® + (1 - e )F(ry(k - 1), WS u(k))

in,1

rik) = ri_y(k)e™® + (1- e ®)F(r;(k - 1), W'Su(k)) (11)

in,i

ry(K) = ry_1 (e + (1- e ) F(ry(k - 1), WiSu(k))

where 6 is the separation of the virtual nodes. This equation allows us to recursively
compute each virtual node-state at time step k only as a function of the input at the
same time step k and virtual node-states at time step k — 1:

ri(k) = Qyry(k = 1) + Y AF(ry(k — 1), Wigsu(k)) (12)
j=1

with
Q=€ pj=(1-e%e ™’ withixzj.

This equation is our analogue of equation (1), representing classical reservoirs,
and it explicitly describes the state coupling between consecutive time steps through
the system dynamics. However, it differs from traditional reservoirs because the non-
linear functions are applied to the states before the summation is taken. Figure 5.9
illustrates this interaction topology by showing interaction strength matrices for two
values of 8. The coefficients Q; correspond to the values found in the last column,
while the diagonal and off-diagonal elements are given by A;;. In terms of traditional
reservoirs, this can be related to Wic: where Ty, = 7.

The strongest assumption in this analytical derivation is the fact that the function
F is treated as a constant value over the interval 6. To verify whether this approxi-
mation is valid we perform a numerical check. While running the reservoir for some
random input samples we perturb one of the virtual nodes with a pulse of amplitude
1 and observe how this perturbation is being passed on to other virtual nodes. In this
numerical experiment, we choose a Mackey—-Glass nonlinearity type to fulfill the role
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Figure 5.9: Analytical interaction graphs for large and small 6 with T;,, = 7. Interaction graphs for dif-
ferent virtual node separation where we plot the coefficients Q; and 4; of equation (12) as a matrix
using color coding. For large values of 8 (left), the diagonal elements are significantly larger than all
others, but when 6 decreases (right), the exponential tail of the off-diagonal elements and also the
connection to the last virtual node of the previous input step become dominant. The figure is taken
from the supplementary material of Appeltant et al. [6].
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Figure 5.10: Numerical interaction graphs for large and small 8 with T;, = 1. Interaction graphs for
different virtual node separation where we plot the coupling strength between the virtual nodes as a
matrix using color coding. For large values of 6 (left), the diagonal elements are significantly larger
than all others, but when 6 decreases (right), the exponential tail of the off-diagonal elements and
the also the connection to the last virtual node of the previous input step become dominant.

of the function F. Figure 5.10 shows the interaction strength matrices obtained from
numerical simulations. The scaling is expressed in arbitrary units since the obtained
values depend on the strength of the pulse and the exact shape of the nonlinear trans-
fer function.

Qualitatively, a confirmation of the analytical result is found. For large values of
0 (0 = 2), the self-feedback is the strongest coupling contribution for all virtual nodes.
This results in a strong main diagonal in Figure 5.10(a). When setting 0 to a small value
(6 = 0.2), the effect of the inherent system dynamics becomes more important and the
off-diagonal elements are more pronounced. Also the coupling with the last virtual
node (last column) is strongly present.
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5.5.2 Interconnection structure through the feedback line

Choosing 8 > T, the state of a given virtual node is practically independent of the
states of the neighboring virtual nodes and the connections between the virtual nodes
due to the nonlinear node dynamics are negligible (see Figure 5.9). The nonlinear node
reaches its steady-state for each virtual node and the reservoir state is only determined
by the instantaneous value of the input J(¢) and the delayed reservoir state. The system
given by equation (9) can then be described with a map:

x(t) = F[x(t - 1),J(t)] (13)

with F any nonlinear function and J(t) given by equation (6).

If 6 » T and T, = 1, there is no coupling between virtual nodes and the diversity
of the reservoir states is reduced. The behavior in this case is illustrated in Figure 5.8.
Figure 5.8(a) shows the injected input (blue) and the corresponding output of the non-
linear node that is sent in the delay line (red). The part of the time trace shown here
corresponds to one time-multiplexed input value with a binary mask imprinted on it.
Because every mask value is kept constant long enough for the system to reach the
steady-state, all node-states with equal mask values are identical. Regardless of the
number of virtual nodes that are tapped from the delay line, with this binary mask
only two different reservoir state values can be used for computation. Figure 5.8(b)
illustrates the equivalent traditional network of nodes in terms of connectivity. All
nodes have a self-coupling, induced by the delayed feedback caused by T;, = 7, but
they are not influenced by the states of the other nodes in the network.

Virtual nodes can also be connected using the feedback of the nonlinear node if
one detunes the input sampling period (T;,) to the length of the delay line [28]. This
misalignment can be quantified in terms of the number of virtual nodes by using a =
(T —NO)/8. The topology of the virtual network structure created by this misalignment
depends on the value of a. The interaction topology encoded when a = 1 (i.e., T =
Ty, + 0) is, for all practical purposes, equivalent to a standard ESN with ring topology
[38] (see Figure 5.11). In the case of 1 < a < N, the virtual nodes, r;(k) can be described
when 6 > T by

in,i

F(rysig(k —2) + WiSu(k)) ifi<a.

in,i

{F(r,-_a(k 1)+ WiSu(k)) ifa<i<N
r;(k) =

5.6 Weights distribution of the input layer

The input layer defines the connectivity between the external input and the reservoir.
In traditional RC systems, the connections between the input and the different nodes
in the reservoir (Wi’ in equation (1)) have randomly assigned weights. These weights
are typically assigned from a uniform distribution [5].
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Figure 5.11: Schematic representation of the virtual nodes over the delay line (left) and the corre-
sponding interaction graph (right) whent = T, + 6 (@ = 1)and N = 6. Red arrows indicate the
connections at time step (k — 1) and blue arrows the connections at the previous time step (k — 2).

In delay-based RC, there is only one hardware node and the spatial temporal distri-
bution of the input layer in standard RC has to be performed by time-multiplexing.
Thus, as explained in Section 5.4.2, the input mask in delay-based RC is a piecewise
constant function (constant over an interval of ) that is periodically repeated with
period T;,. The response of the nonlinear system to each piece of the mask function
is assigned to the corresponding virtual node. The values of the input mask during
each interval of length 0 are typically chosen independently at random and define the
coupling weights from the input to the reservoir as on the standard RC approach. The
input mask performs the random mapping of the input into the reservoir. In addition,
the input mask has the important role to maximize the diversity in the responses of
the system that can later be used for computation.

In delay-based implementations with T # T;, and 6 > T, the input mask values
(or weights) are often drawn from a uniform distribution in [-1, 1] since this approach
is more closely related with standard RC. Limited research has been done for other
distributions of the input weights in this approach. In contrast, the first delay-based
RC implementations with 7 = T;, and 8 < T used input weights randomly drawn
from a binary uniform distribution [6]. The binary weights are typically randomly dis-
tributed in time, although a nonrandom mask construction procedure based on max-
imum length sequences yields an improvement over random temporal assignments
[39]. Later, it was shown that the choice of two-valued input weights is suboptimal
in the presence of noise [35, 40] since different virtual nodes end up having similar
values that are hard to differentiate in the presence of experimental uncertainties.

For hardware implementations of delay-based RC, it turns out that input weights
drawn from either uniform or six-valued distributions that are randomly distributed in
time for every piece of the mask induce a larger diversity in the system responses. As
a consequence, the use of these distributions of weights yield lower prediction errors
in a chaotic time-series prediction task [35, 40].

A final refinement in the choice of input weights has recently been reported in [40].
Focusing on a time-series prediction task and taking 7 = Ty, + 8 with 6 < T, Nakayama
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etal. [40] have found optimum prediction errors when the mask is an analog irregu-
lar function with the same frequency bandwidth than the nonlinear reservoir system
itself. A mask with the required bandwidth can be created following two different pro-
cedures, either using a random distribution with a frequency cut-off (colored noise)
or using a temporal segment of the intrinsic dynamics of the nonlinear node in the
chaotic regime. These results emphasize the importance of the bandwidth of the mask
and agree with the findings reported for fully trained hardware systems [41]. In [41], it
was shown that the bandwidth of the input mask adjusts to the analog bandwidth of
the system when the full system (input, reservoir and output layers) is optimized via
back-propagation techniques.

5.7 Computational capacity of delay-based
reservoirs

Dynamical systems X driven by time dependent external signals u(t) can process the
information contained therein [42]. As it is shown in [42], functions of previous inputs
z(u(t — h),...,u(t)) can be reconstructed from the state of a dynamical system using a
linear estimator. This estimator is constructed from N internal variables of the system
(see equation (3) in [42]). These N variables provide a high-dimensional space, referred
to as a reservoir. The capacity C[X, z] measures how successful the dynamical system
X is at computing z (see equations (4)—(5) in [42]).

The total computational capacity of a dynamical system corresponds to the total
number of linearly independent functions of the input the system can compute. If the
system obeys the fading memory condition [43], the total computational capacity is
equal to the number of linearly independent internal variables of the system [42]. In
delay-based RC, the internal variables of the system are the virtual nodes, so the total
computational capacity of delay-based reservoirs is given by the number of linearly
independent virtual nodes. The computational power of delay-based RC is therefore
hidden in the diversity of the reservoir states. Neighboring virtual nodes that are con-
nected through the dynamics of the nonlinear node (6 < T) influence each other and
have a similar state, yielding to a small diversity in the available reservoir states. As
the separation between the nodes increases and T;, > 7, the diversity increases while
the virtual connection between the nodes decreases. This behavior can be observed in
Figure 5.12, which plots the reservoir states of a delay-based RC for two different values
of node separation 6.

The number of linearly independent virtual nodes depends not only on the sepa-
ration between the virtual nodes but also on the misalignment between T;, and 7, i. e.,
a. When a < 0, a number |a| of virtual nodes are not connected through the feedback
line with nodes at a previous time and computational capacity is then reduced. Com-
putational capacity is also reduced if |a| and N are not coprimes. In this case, the feed-
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Figure 5.12: Evolution of the reservoir states for a delay-based RC using color coding. The system is
governed by equation (9) with F = nFg, where Fggq is the sigmoid function, N = 100,7 = 0.1, T = 1,
andt = T;, + 6 (@ = 1). For a small value of 8 (a), the state of the virtual nodes are less diverse than
for a large value of 6 (b). (@) 8 = 0.2T. (b) 6 = 4T.

back line results in the N virtual nodes forming gcd(|a|, N) ring subnetworks, where
gcd is the greatest common divisor. Each subnetwork has p = N/ gcd(Ja|, N) virtual
nodes. Virtual node-states belonging to different subnetworks have a similar depen-
dence on inputs and reservoir diversity is reduced. When there are p subnetworks and
virtual node connections through dynamics are negligible (6 > T), the total capacity
of a linear delay-based RC ranges between (p + 1) and 2p for 0 < a < N.

In dynamical systems X, when z is a linear function of one of the past inputs,
z(t) = u(t — k), the computational capacity corresponds to the linear memory capac-
ity introduced in [44]. The linear memory capacity is a way of estimating the amount
of fading memory available in RC systems. Delay-based RC has an intrinsic memory
due to its feedback line. This fading memory is essential to perform certain tasks that
depend on the context, e. g., time series prediction. As soon as the task requires more
memory than the one provided by the system, the performance of the reservoir com-
puter degrades significantly.

The maximum total capacity of a dynamical system is N where N is the number
of internal states of the system (the number of virtual nodes in delay-based RC). The
total capacity of linear reservoirs (linear function F in equation (9)) is equal to the
linear memory capacity. Figure 5.13 shows the linear memory capacity of the linear
delay-based RC as the separation between the virtual nodes increases for two different
values of the misalignment between the delay and the input, & = 1 (t = Tj, + 6) and
a = 0 (t = Tyy). In the case of a = 1, the linear memory capacity increases with the
node separation. Here, larger node separation implies weaker connections through
the dynamics and more linearly independence between the virtual nodes. In the limit
case of linear reservoir with an instantaneous response to the input (T = 0), all the
virtual nodes are linearly independent and the total capacity will reach its maximum
value, N. As it was shown in Figure 5.11, this topology is similar to the simple cycle
reservoir topology introduced in [38]. In contrast, the virtual nodes are only connected
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by the system dynamics in the case of @ = O (see Figures 5.7 and 5.8). As a result,
Figure 5.13 shows that the linear memory capacity decreases beyond 8 > T since the
delay-based RC is no longer a connected network.

In contrast to linear systems, which only have linear memory capacity, nonlinear
dynamical systems have both linear and nonlinear memory. They are therefore capa-
ble of nonlinear transformations on the inputs. In this case, however, the total compu-
tational capacity is still limited by the dimension of the reservoir. As a consequence,
there is a trade-off between the linear memory that dynamical systems possess and
their capacity to process the input in a nonlinear way [42]. In this context, a mixture
reservoir made of both linear and nonlinear dynamics has been suggested as a work-
around to alleviate the memory-nonlinearity trade-off [45].

Hardware implementations of delay-based reservoirs reach a compromise be-
tween the computation speed and the available computational capacity when 6 < T.
This combination of parameters, however, is suboptimal from the point of view of
computational capacity.

5.8 Hardware implementations of delay-based
reservoirs

Thanks to the versatility of the delay-based RC concept, it can be implemented in very
different hardware platforms. The first working prototype was developed in electron-
ics in 2011 by Appeltant et al. [6] and was quickly followed in 2012 by optoelectronic
implementations [1, 29]. Moving forward from the optoelectronic implementations,
the first all-optical delay-based reservoir computers based on semiconductor optical
amplifiers and semiconductor lasers were implemented [3, 4]. A more extensive list of
recent hardware implementations of delay-based RC can be found in [46].

The main differences between the delay-based RC experiments are in the nonlin-
earity of the reservoir and in the relative timing between the input injection time and
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the delay time. In the case of the all-optical implementations, there are also differences
in how the input is injected into the system.

Most hardware implementations of delay-based RC focus on the practical demon-
stration of the reservoir layer. The input and output layers are emulated off-line on a
standard computer. There are, however, first works aiming at the complete implemen-
tation of the three layers of RC on analogue hardware. In this way, a proof of concept
for stand-alone delay-based reservoir computers has been demonstrated [47].

Optoelectronic and all-optical systems have been widely employed for delay-
based RC. A number of classification, prediction, and system modeling tasks have
been performed with state-of-the-art results. To name a few, excellent performance
has been obtained for speech recognition [1, 48, 4], chaotic time series prediction
[1, 35, 4], nonlinear channel equalization [29, 47, 3], and radar signal forecasting [47].

The operating speed of most optoelectronic delay-based RC implementations is in
the MHz range, although this kind of setup can even operate at GHz speeds [49]. In the
case of all-optical delay-based RC implementations, a photonic reservoir based on a
semiconductor laser with feedback has shown unconventional information process-
ing capabilities at Gbyte/s rates [4], one of the fastest reservoir computer up to date. In
contrast, most of the electronic implementations are in the range of KHz. These elec-
tronic implementations serve as a testbed for the fastest photonic implementations
that will be discussed in the following chapters. In particular, the electronic platform
allows to explore the particularities of computing with an analog nonlinear system.

5.8.1 An example of an electronic implementation of delay-based
reservoir computing

For illustration purposes, in this subsection, we focus on a mixed analog and digi-
tal implementation of the delay-based RC concept with a nonlinear analog electronic
circuit as a main computational unit [6, 37]. This delay-based RC scheme can be con-
ceptually divided in several distinct blocks, which are schematically shown in Fig-
ure 5.14. First, there is an input preprocessing stage where the incoming data are time-
multiplexed. A digital-to-analog (DAC) and an analog-to-digital (ADC) converter with
12 bits resolution interface the digital and the analog part, and vice versa. An analog
Mackey-Glass electronic circuit [37] is chosen as the nonlinearity in this implementa-
tion. A delay element, implemented digitally, provides the required feedback. Finally,
at the output post-processing stage, the system output is given by a linear weighted
sum of the values of the virtual nodes. The weights are obtained with a simple linear
regression during the off-line training procedure.

With the appropriate scaling, the Mackey—-Glass system with delay can be mod-
eled, in the presence of a masked input J(t), as follows [37]:

n-xt-t)+y-J1)]

MO =0+ Dy JOP

(14)
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Figure 5.14: Schematic view of the RC implementation based on a single Mackey—-Glass nonlinear
element with delay. DAC and ADC stand for digital-to-analog conversion and analog-to-digital con-
version, respectively. Figure reprinted with permission from Ref. [37], IEEE.
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with x denoting the dynamical variable, ¢t a dimensionless time, 7 the delay in the
feedback loop and 17 and y represent feedback strength and input scaling, respectively.
Note that for the scaled model T = 1. This equation corresponds to equation (9) with
a Mackey—-Glass nonlinear function. The exponent p can be used to tune the degree
of the nonlinearity. Figure 5.15 shows the experimental Mackey-Glass function for this
implementation, together with the corresponding numerical fit. In this example, the
Mackey-Glass equation fits the experimental nonlinearity with an exponent p ~ 6.

We evaluate here the performance of this electronic scheme for the same time-
series prediction task that in Section 5.4.4. This task consists on the one-step ahead
prediction of a benchmark chaotic time series, the Santa Fe laser time series. For this
task, T;, = 7, N = 400 and the input mask has six different amplitude levels ran-
domly distributed in time with zero mean. More details about this delay-based RC can
be found in [37]. The normalized mean squared error (NMSE) of the one-step ahead
prediction over the test set in the experiments (top panels) and the numerical simula-
tions (bottom panels) is shown in Figure 5.16 for different bit resolutions in the ADC.
We observe a clear dependence of the NMSE on the number of bits in the output ADC,
with a wider region of low NMSE for increasing number of outputs bits. NMSE below
0.05 are obtained for y ~ 0.3 and a wide range of feedback strengths when the ADC
resolution is larger than 8 bits.
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Figure 5.16: Experimental (top) and numerical (bottom) results for the Santa Fe time series prediction
test. Color-coded NMSE as a function of the parameters of the system n and y for different number
of bits in the output ADC. The exponentis settop ~ 6, N = 400,60 = 0.4T,and T;, = 1. Color lines
correspond to the operating points shown in Figure 5.15. The NMSE values are an average over three
data partitions. Figure reprinted with permission from Ref. [37], IEEE.

This example nicely illustrates that the nonlinear function of the hardware node plays
an important role in the system performance. In delay-based RC, the system output
oscillates around the operating point. The operating point and the maximum ampli-
tude of the oscillation determine the effective nonlinear function of the system, i.e.,
the parts of the nonlinear function that the system really explores. The color lines in
Figure 5.16 show the NMSE values when the delay-based RC is operating around the
correspondingly colored points in Figure 5.15. For example, when the amplitude of the
oscillations is small (low y) and the operating point is around the inflection point of
the numerical Mackey-Glass function (see black dot in Figure 5.15), the response of
the Mackey-Glass node is almost linear. In contrast, an operating point at the max-
imum of the nonlinear function (see pink dot in Figure 5.15) leads to very nonlinear
responses of the Mackey-Glass node. Figure 5.16 shows that these operating points
lead to large NMSE values, while the lowest NMSE values are obtained when the sys-
tem is operated around the brown dot in Figure 5.15.

The Santa Fe time series prediction task requires a RC system with fading memory
and nonlinear computational capacity. When the operating point is in a very nonlin-
ear region of the Mackey—Glass function (pink line in Figure 5.16), the system does not
reach the memory capacity required by the Santa Fe task and the NMSE increases. In
turn, when the operating point is in a quasi-linear region of the Mackey-Glass func-
tion (black line in Figure 5.16), the system has a large memory but a lower nonlinear
computational capacity, and there is a slight increment of the NMSE. As stated in the
previous section, there is a trade-off between the memory capacity of a RC system and
its computational capacity [42]. In this example, the brown operating point in Fig-
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ure 5.15 leads to the best compromise between the linear memory and the nonlinear
computational capacity.

5.8.2 Challenges in physical implementations of delay-based
reservoir computers

The main advantages offered by hardware implementations of RC are high processing
speed, parallelism, and lower power consumption compared to digital implementa-
tions. However, physical analog systems are affected by noise. The finite signal-to-
noise ratio (SNR) reduces the computational capacity [42] and degrades the perfor-
mance.

Another limitation in hardware implementations of delay-based RC comes from
the noninstantaneous response of the system to an input signal. When 8 is smaller
than the response time of the system, the system’s dynamics couples consecutive vir-
tual nodes. These network connections lead to similar virtual node-states, and the
computational capacity is degraded. In this case, the covariance matrix of the outputs
is ill conditioned with a large ratio between the largest and smallest eigenvalues (con-
dition number). Moreover, this kind of reservoirs are more sensitive to noise [50]. In
summary, when the influence of the inherent dynamics is not negligible, the computa-
tional capacity is degraded and more sensitive to noise. The influence of the system’s
dynamics can be mitigated by increasing the node distance 6. Since the information
processing rate, given by Ti;ll = (N8)!, is limited by the system response time, it is
desirable from the practical point of view to keep the system as fast as possible. If
one desires a high-speed hardware implementation that still exhibits a good compu-
tational capacity and a certain degree of noise robustness, it is recommended to use
intermediate values of 8 but it cannot be arbitrarily small as discussed in Section 5.7.

Role of noise

Several noise sources can be present at the different layers of the RC system. In par-
ticular, noise can appear in the reservoir itself, and/or the input and output layers.
The noise in the acquisition procedure, i. e., output layer, has contributions from de-
tection noise and digitization noise, which is the strongest noise contribution in the
case of mixed analog and digital implementations [35]. Digitization noise originates
from the finite resolution of the analog-to-digital (ADC) and digital-to-analogue (DAC)
converters, which act as an interface between the analog and digital worlds.

Since performance is degraded by noise, one may try to reduce the digitization
noise by oversampling and averaging over the measured response of the system.
Signal-to-noise-ratio can be also increased by averaging over several repetitions of
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the reservoir output. In all of these strategies to reduce the effect of noise, the maxi-
mum information processing rate is reduced.

Interestingly, classification tasks are relatively robust against a finite SNR [51]. For
a spoken digit recognition task, an all-optical hardware system even outperformed
software implementations of RC in terms of speed and accuracy [4]. In contrast, the
performance of time-series prediction tasks significantly degrades when the SNR de-
creases [35]. The difference in sensitivity is due to the different nature of the two tasks.
A classification task only requires a winner-takes-all decision that relies mainly on the
recognition of the shape of the corresponding digit. This shape is still preserved in the
presence of digitization noise. However, time-series prediction actually requires the
precise approximation of a nonlinear transformation.

The sensitivity of the reservoir state to noise can have a clear impact on the con-
sistency properties of the system. Consistency relates to the reproducibility of sys-
tem responses for multiple similar inputs. Computational performance requires re-
producible results, making consistency an essential condition for reservoir computing
[52]. Different sets of initial conditions due to noise and different noise realizations in
the reservoir may result in different temporal evolutions of the dynamics under the
injection of the same input. As a consequence, the lack of consistency degrades the
performance [40, 52].

In photonic systems based on lasers, spontaneous emission noise is always
present in the reservoir. Numerical simulations of all-optical implementations of
delay-based RC have shown [53, 54] that time-series prediction task performance
degrades for realistic values of the spontaneous emission noise. In all-optical delay-
based RC, the computational performance has also been found to be very sensitive
to feedback phase [55]. In other words, tiny fluctuations in the precise value of the
delay time can have an important impact on the performance. This phase sensitivity
can be avoided by modifying the readout layer, such that the read-out weights are
optimized from a combination of the reservoir’s state and its delayed version [55]. In
summary, noise in the output layer is typically the main limiting factor of computing
performance for photonic systems [35].

In the following, we show some examples of the performance degradation due
the noise, focusing on the cases for which there exist virtual connections through the
system dynamics.

Noise in an electronic implementation

Digitization noise in the output layer has been studied in the electronic implementa-
tion [51] described in Section 5.8.1. We remind the reader that in this particular imple-
mentation 6 < T and there is no mismatch (T;, = 7). The performance for the Santa
Fe laser time-series prediction task is evaluated and it is found that performance im-
proves when the bit resolution of the output ADC increases. However, the improve-
ment saturates for resolutions larger than 10 bits (see top panels of Figure 5.16) when
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other sources of noise become dominant. The maximum SNR attained in this elec-
tronic implementation is slightly larger than 60 dB.

Noise in an optoelectronic implementation

The optoelectronic implementation consists of a nonlinear oscillator with delayed
feedback [35]. The nonlinear transformation is provided by a Mach-Zehnder modu-
lator (MZM). This system can be modeled, in the presence of a masked input /, as
follows:

x(t) = —=x(t) + - (sin[x(t - ) +y - J(t) + D] - 0.5), (15)

where time and delay 7 are scaled to have T = 1, x is the dynamical variable, n and
y represent feedback strength and input scaling, respectively, and @ is the MZM off-
set phase. It is worth noting that the local properties of the nonlinearity around the
operating point can be easily tuned by changing ®.

We discuss here the implementation in which the number of virtual nodes is N =
400, 8 = 0.2T (i. e., virtual connections due to system dynamics are important) and
Tin = 7. The performance for the Santa Fe laser time-series prediction task is evaluated
for two different masks (a binary mask and a multi-level mask) under different digiti-
zation noises. For this system, it has been shown that performance can be improved
with a multivalued mask [35].

The influence of the number of output digitization bits on the performance degra-
dation is shown in Figure 5.17 for the two- and six-valued input masks. The prediction
errors are consistently lower for the six-valued mask compared to the binary mask
over the whole range of digitization bits. Multivalued masks increase the diversity of
the reservoir states, and then noise sensitivity is reduced. When a binary mask is used,
neighboring virtual node-states tend to be similar due to the short distance between
them (@ = 0.2T), and the performance is very sensitive to noise. In the absence of
noise, the two types of masks yield the same error for the Santa Fe time-series predic-
tion task.

0.07
—— 2-valued mask|
0.06 — 6-valued mask|
0.05
LU'E 0.04 Figure 5.17: Minimum NMSE test prediction error
2 003 in the Santa Fe laser time-series prediction task
z forn = 0.8andy = 0.45 as a function of the
0.02 number of output digitization bits. The red (black)
0.01 line corresponds to a binary (six-valued) mask.
The error bars correspond to ten different random

0 10 12 12 16 1 realizations of the masks. Figure reprinted with
Bits (#) permission from Ref. [35], OSA.

©
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Figure 5.18: NMSE test prediction error in the
Santa Fe laser time-series prediction task for
n = 0.8 andy = 0.45 as a function of the off-
set phase ¢. The red (blue) line corresponds
to a binary mask in the presence (absence) of
10 bits digitization noise. The black line corre-
sponds to a six-valued mask in the presence
of 10 bits digitization noise. In the absence
of noise, a minimum prediction error of about
0.01is obtained (blue dashed line). Figure
reprinted with permission from Ref. [35], OSA.

NMSE

Figure 5.18 shows the normalized mean square error (NMSE) for the Santa Fe task as
a function of the offset phase of the nonlinearity ® when two-valued and six-valued
input masks are used. In the presence of digitization noise (10-bit resolution), the pre-
diction error for a six-valued mask (solid black line) is significantly lower than for the
binary mask (solid red line), over the entire parameter range, with a minimum error
of about 0.02. The error is not reduced when increasing further the number of discrete
values in the input mask.

These numerical simulation results are in agreement with experimental results
[35]. The prediction error for the experimental realization of the optoelectronic sys-
tem is shown in Figure 5.19(b) as a function of the offset phase of the nonlinearity ®
for both the two-valued and the six-valued input masks. The dependence of the error
on the offset phase agrees with the numerical results shown in Figure 5.18. A better
performance is also obtained with the six-valued mask (solid line) than with the bi-
nary mask (dashed line). The minimum prediction error, 0.06 (0.1) for the six-valued
(binary) mask, is slightly higher than the numerical results for 8 bits digitization of
the ADC. A lowest error of 0.02 can be found when the signal is detected with five
times oversampling and subsequent averaging (see Figure 5.19(c)). In this case, the
SNR measured at the output layer is equivalent to a 10 bit dynamic range.

The influence of a finite SNR has also been analyzed in an optoelectronic sys-
tem when the virtual connections through the dynamics are negligible (6 = 4T) and
Ty, = T+0 (a = 1) [30]. We show in Figure 5.20 the memory function obtained from the
experiment and the corresponding numerical simulations. The signal to noise ratio of
a single measurement is ~ 24 dB. The experimental SNR can be increased to 40 dB by
averaging the detection over ten repetitions of the measurement. An excellent agree-
ment is found between numerics and experiments. Experimental memory functions
with SNR =~ 40dB and SNR =~ 24dB yield a linear memory capacity of 8.5 and 6, re-
spectively. To characterize the linear memory capacity degradation due to noise, we
also show the numerical results for the noise-free system, which yield a linear memory
capacity around 12. The memory capacity of this optoelectronic system with a SNR of
24 dB is half the one of the noise-free counterpart.
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Figure 5.19: (a) Experimentally recorded nonlinearity (dotted line) and operating point (solid line
with triangles) as a function of the Mach-Zehnder offset phase forn = 0.8andy = 0. (b) Test
prediction error (NMSE) for the Santa Fe laser time-series prediction task with 400 virtual nodes for
two-valued (dashed line) and six-valued (solid line) input masks (y = 0.45). (c) NMSE of the predicted
time-series for an improved detection with 5:1 oversampling and subsequent averaging obtained for
the six-valued mask. Figure reprinted with permission from Ref. [35], OSA.
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Role of system response time

Delay-based RC consisting of a single nonlinear neuron can be easily implemented in
hardware, potentially allowing for high-speed information processing. Since the infor-
mation processing rate (1/T;,) is inversely proportional to the number of virtual nodes
(N) and the node separation (), the input throughput can be increased by reducing
N and 6. However, as shown in previous sections, both the computational capacity
(with N being its maximum) and the noise robustness are reduced when the value of 6
approaches that of the system response time (T). For this reason, the system response
time imposes a limit to the maximum information processing rate.

In this context, parallel-based architectures with k nonlinear nodes reduce the in-
formation processing time by a factor of k for the same total number of virtual nodes. It
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has been shown [56, 57] that for the same (T/6) > 1and without mismatch, T}, = T, per-
formance is improved when different activation functions are used for the nonlinear
nodes. In this way, reservoir diversity is increased. However, the hardware implemen-
tation becomes more involved than the one of a delay-based RC with a single nonlinear
node.

Several strategies have been used to increase reservoir diversity of delay-based RC
with a single nonlinear node when (T/6) > 1and T;, = 7. First, we have shown in Sec-
tion 5.6 and earlier in this section that the use of multi-valued input masks increases
reservoir diversity and noise robustness.

Another strategy to increase reservoir diversity is to use multiple feedback lines
[36, 58]. When the delay times of extra feedback lines are close to but not exact mul-
tiples of T, memory capacity increases and performance improves. In the case of only
one extra feedback line with a delay time 7, = M6 (M > N), the best performance is
obtained when M and N are coprimes [59]. In this case, the number of virtual nodes
that are mixed together within the history of each virtual node is maximized. Multi-
ple feedback delay lines have been implemented in an optoelectronic system based
on nonlinear wavelength dynamics [48]. In this case, 15 delay lines with delay times
smaller than T;, = 7 have been used, giving a good performance for a classification
task.

Finally, we consider an additional strategy still based on the simple architecture
of a single nonlinear node with one feedback delay line. In this strategy, the mis-
match a can be used to increase reservoir diversity when 6 < T. The value of a has
to fulfill the requirement of having no common divisors with N. Otherwise, the com-
putational capacity is reduced due to the formation of subnetworks (see Section 5.7).
When O < a < N has no common divisors with N, all virtual nodes are connected
through feedback in a ring. The minimum time steps required for a virtual node to
connect through feedback with itself increases with a. Every virtual node connects
with itself after (N + a) time steps. For small values of (6/T), the states of virtual nodes
that are separated by less than T are correlated. When the mismatch is increased, vir-
tual nodes are connected through feedback to nodes that are not connected through
the inherent system response. Reservoir diversity is then increased and a larger com-
putational capacity is achieved. This is shown in Figure 5.21 for a linear delay-based
RC with 97 virtual nodes. The linear computational capacity of the linear delay-based
RC increases from 23 (a = 0) to 42 (¢ = 94) when 6 = 0.2T.If 6 > T, the total linear
computational capacity of the linear delay-based RC is equal to N for 0 < a < N, i. e,
a mismatch a = 1 is sufficient and has often been used in delay-based RC systems.
Negative values of a have only been used in a system with a microchip laser [60]. In
this case, the computational capacity is reduced (see Section 5.7). In addition, a larger
a = 5 has been used in systems with analogue nonrandom masks [47]. In this case,
a large a is necessary to ensure that connected virtual nodes receive a very different
version of the input signal.
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5.9 Conclusion

Reservoir computing stands out as a simple yet powerful machine learning technique
to process sequential data, in which the context is relevant for the information pro-
cessing. The reservoir is typically nothing else than a randomly connected network
with recurrences where the input information is also randomly mapped to the reser-
VOir.

The development of delay-based reservoir computing has contributed to a further
simplification of the RC concept in which the connectivity of the reservoir is no longer
random but it follows a predetermined (e. g., ring) topology. This agrees with the re-
sults presented in [38, 61], in which deterministically connected reservoirs perform as
well as random reservoirs. In delay-based RC, the reservoir connectivity can be modi-
fied by tuning the relative time-scales of the input sampling period, the feedback line
and the system response time.

Most machine learning algorithms are intended to run on software platforms. Al-
though this is also the case for reservoir computing, it turns out that this concept is
particularly well suited for hardware implementations due to the random connectiv-
ities. The hardware implementation of delay-based reservoir computing has minimal
requirements since only a single nonlinear hardware node is needed [6]. The recur-
rence is provided via a simple delay feedback loop, easy to implement in hardware.
The concept of delay-based reservoir computing was initially developed to simplify
hardware implementations, with the focus on photonics, and these conceptual sim-
plifications have already allowed for full hardware implementations [47].

Delay-based RC exploits the time-multiplexing technique for the creation of mul-
tiple virtual nodes. As a result, the information processing rate is reduced. In this con-
text, frequency multiplexing [62] is a promising way to increase the information pro-
cessing speed. A combination of time and frequency multiplexing can also be used to
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reduce the influence of noise by combining several repetitions of the reservoir output
in different frequencies.

The development of delay-based reservoir computing approaches, and reservoir
computing in general, has greatly benefited from the interactions between experts
on machine learning, neuroscience, and dynamical systems theory. We foresee fur-
ther conceptual developments of this brain-inspired computational paradigm from
the joint forces of these different communities. Some of the main challenges remain-
ing ahead are the robustness to noise for the improvement of hardware implementa-
tions, the development of deep architectures keeping a minimalistic approach, and
the combination of analog and digital systems for high-speed, power-efficient com-
putations.
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Laurent Larger
6 lkeda delay dynamics as Reservoir
processors

6.1 Introduction

Ikeda dynamics originates from an optical setup proposed in the late 1970s by the
Japanese researcher Kensuke Ikeda [1]. It was intended to demonstrate the possibility
to generate complex motion such as chaos, in optical systems. Chaotic behavior was
indeed harnessed experimentally at that time, being effectively observed in several
real world situations in electronics, solid mechanics, fluid mechanics, chemistry, etc.,
however, not yet in optics. The particular mathematical model describing the Ikeda
ring cavity is a delay differential equation involving a sine square nonlinear delayed
feedback term. It is very similar to another well-known delay model popularized a
few years earlier [2], the Mackey—Glass equation describing the dynamics of blood
cells production. The main difference between the two delay models resides in the
shape of the nonlinear function, which is a polynomial fraction exhibiting a single
maximum for the Mackey-Glass model, whereas a sine function exhibits an infinite
number of extrema for the Ikeda model. The Ikeda dynamics, as the slightly earlier
model from Mackey and Glass, became a toy model to investigate the richness of de-
lay systems. Beyond the fundamental interest for the understanding of the particular
dynamical mechanisms involved in the observed complex behavior, several specifi-
cally engineered experiments [3, 4] also triggered some application oriented research.
As an example, chaotic motions developed in photonics, together with their synchro-
nization potential, have been useful in the development of cryptographic applications
for fiber optics telecommunications [5]. Periodic solutions have also triggered intense
research for the design of optoelectronic devices based systems for high spectral pu-
rity microwave oscillations intended for radar applications [6]. More recently, simi-
lar Ikeda-based optoelectronic setups have been used for the first photonic hardware
implementation aimed to demonstrate the capability of complex photonic nonlinear
dynamics to efficiently perform machine-learning-based processing of information,
according to the Reservoir Computing (RC) concepts [7, 8]. The very first successful
hardware implementation of the RC concept was moreover demonstrated one year
earlier, involving an electronic circuit also making use of a delayed feedback architec-
ture mimicking the Mackey—Glass model [9]. This chapter is intended to provide a few
general concepts related to the particular dynamical complexity of delay dynamics,
more specifically the ones based on Ikeda models. Beyond the description of the basic
physical properties of such delay systems, we will also illustrate how their intrinsic
dynamical features can be interpreted as a way to emulate a virtual neural network,
with which the RC concepts can be efficiently implemented.

https://doi.org/10.1515/9783110583496-006
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6.2 From the Gedanken experiment to the
optoelectronic setup

6.2.1 lkeda ring cavity, principles of operation

The Ikeda setup is schematically represented in Figure 6.1. It consists of a four mirror
optical ring cavity, comprising also a Kerr nonlinear medium inside. Two partially re-
flecting mirrors are allowing for feeding and extracting light into, and out from, the
cavity. Two additional perfectly reflecting mirrors are closing the cavity feedback path.
Temporally coherent laser light is assumed, such that the feedback light inside the
cavity interferes with the injected light beam. This light interference phenomenon oc-
curs right before entering the Kerr medium. Different interference conditions can be
observed, depending on the phase shift cumulated along the cavity (modulo 27, since
thousands of light wavelengths are corresponding to the cavity feedback path). In or-
der to determine this exact interference condition, the optical cavity feedback path can
be decomposed into two parts: A fixed part corresponding to the free space propaga-
tion, and a variable path originating from the nonlinear phase shift occurring inside
the Kerr medium. The latter Kerr phase shift however depends linearly on the inten-
sity level of input light beam to the Kerr medium, i. e., it depends on the intensity level
defined by the previously mentioned light interference condition. This intensity is low
when the interference is destructive (for a 7-phase shift), or high when it is construc-
tive (for a zero-phase shift). At every round trip of the coherent light inside the cavity, a
new update of the interference condition might occur, resulting in a new interference
intensity level which will be responsible for a new Kerr phase shift, resulting itselfin a
modified interference condition after the next round trip of the light inside the cavity,
and so on.

The observed output light beam appears thus as a continuously changed light in-
tensity, clocked by the round trip time of the light inside the cavity. This round trip
time duration is in principle very short, according to the cavity length divided by the
extremely fast speed of light in vacuum, typically resulting in a delay of the order of
a few nanoseconds. This duration can be typically considered as a time delay sepa-
rating two successive “updates” of the interference conditions, as it can be observed
on the light intensity fluctuations at the output of the cavity. An important dynamical
issue to be however considered, is related to the fact this interference condition up-

Kerr medium

Cavity rou.ud{rip time delay

Figure 6.1: Schematic of the lkeda ring cavity.
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date, as well as its actual origin related to the previous round trip Kerr phase change,
does not occur instantaneously. Kerr phase change is a light-matter interaction pro-
cess, definitely occurring at very fast time scales (a few femtoseconds), but not at in-
finitely fast ones. It is approximately 3-5 orders of magnitude faster than the round
trip time. Every Kerr phase change, and thus every resulting interference change and
its corresponding light intensity change, occur at finite time scales and in a contin-
uous way, with fastest variation limited by the Kerr medium response time. A self-
consistent dynamical state of the Ikeda setup corresponds then to the concatenation
of all consecutive infinitesimal temporal changes of the optical phase (or intensity),
all over the time interval of a cavity round trip. The resulting dynamics of the phase
change, or of its resulting state of interference at the ring cavity input, is actually a
continuous time dynamics to be observed as a continuous waveform of either light
phase fluctuations, or its consecutive light intensity fluctuations (due to the interfer-
ence phenomenon). A temporal waveform is permanently flowing inside the optical
cavity, one cavity round trip time next to the other. The analysis of the infinite length
dynamical waveform will be later on decomposed into finite sub-waveforms, whose
duration corresponds to the round trip time delay interval, and whose fine temporal
grain fluctuations are ruled — or limited — by the Kerr medium response time.

6.2.2 The all-optical Ikeda setup transposed through an
optoelectronic approach

From an experimental viewpoint, the main drawback of the Ikeda setup consists in
the actually achievable strength for the nonlinear Kerr phase change, i. e., the phase
change span resulting from the minimum and maximum light intensity levels that can
enter the Kerr medium. Relatively high power lasers are thus generally required to ob-
tain significant phase change in the Kerr medium, i. e., phase shift of the order of 7
that is subsequently allowing after the round trips the full scan of constructive and
destructive interference conditions. Under this condition only, one can experimen-
tally obtain significantly nonlinear (and complex) dynamics generated in the Ikeda
cavity, such as chaotic motions. Such r7-phase shifts are unfortunately very difficult to
obtain in Kerr media with CW lasers, and most often pulsed lasers are required thus
drastically modifying the intrinsic continuous time feature of the original Ikeda idea.
Interesting phenomena can nevertheless be obtained, however changing the contin-
uous time dynamics into a discrete time one [10].

Alternative experimental approaches have been rapidly proposed in the litera-
ture after Ikeda’s original idea. A rather straightforward alternative to the Kerr phase
change is the linear Pockels effect, with which a much larger phase change can be
obtained (up to several times 277), with an electrical drive instead of an optical inten-
sity one. This approach is however imposing much slower dynamics, and it is also
requiring much longer time delay when one is expecting to keep the same relative
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ratio between the round trip time (the delay) and the response time for the phase
change. Many different experimental solutions can be adopted for the interference
phenomenon, e. g., a birefringent interferometer configuration consisting of a bire-
fringent Pockels cell placed between two crossed or parallel polarizers, or a Mach—
Zehnder interferometer where one arm involves the electrooptic Pockels effect along a
single polarization axis. One then needs a standard photodiode only, in order to detect
the intensity of the resulted interference phenomenon. In order to ensure enough feed-
back gain, some appropriate electronic amplification have to be involved before feed-
ing back the signal onto the electrodes of the Pockels effect medium. Large time de-
lays can be implemented, either through a long enough optical propagation medium
in the optical path of the delay dynamics (e. g., optical fiber), or through an electronic
delay line placed in the electronic path. Beyond the experimental feasibility, the opto-
electronic approach for the Ikeda setup provides nowadays very elegant experimental
implementations through the use of modern and broadband Telecom integrated op-
tics devices. This allows to speed up the involved characteristic time scales, thanks to
the availability of 10s of picoseconds response time devices. The phase change span,
and thus the nonlinear weight of the dynamical process, is moreover still maintained
to several 7s due to very efficient electro-optic modulation devices. Another practi-
cal advantage of the optoelectronic implementation is the availability of various af-
fordable electronic instrumentations (digital oscilloscopes, spectrum analyzers, etc.)
allowing for accurate, fast, and easy analysis of the generated temporal waveforms.
Time resolutions as fast as a few ps are nowadays available, and the instruments are
capable for recording millions of consecutive time delay intervals. Such an efficient
instrumentation environment is unfortunately not yet available for femtosecond phe-
nomena, as it would be needed if ultra-fast Kerr media would be involved. Last but not
least, in the framework of an information processing system such as a neuromorphic
analogue processor based on Reservoir Computing concepts, one has the advantage
of an experimental basis that is intrinsically related to an application context derived
from information and communication theory. Indeed, through the important devel-
opment of modern optical telecommunications, photonic systems are benefiting from
many high performance and mature technologies dedicated to information process-
ing, filtering, and transmission.

6.3 Modeling and theory

6.3.1 Mathematical model, time scales, motions

According to simple wave physics ruling the ring cavity, and according to the integra-
tion of the Maxwell-Bloch equations in the nonlinear light-matter interactions in the
Kerr medium, the original Ikeda setup led to the following scalar delay differential
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equation, after a few simplifications:
1 dA
y! d—:P(t) = —Ap(t) + A{1 + Bcos[A@(t - Tp) + @]} 1)

where Ag is the dynamical variable (phase shift induced by the intensity interference
through the Kerr medium), A = n,kLI, is the weight (or gain) for the nonlinear de-
layed feedback which is directly related to the Kerr effect efficiency (Kerr coefficient
n,, wavenumber k of the laser light, length L of the Kerr medium), B is representative
of the contrast of the interference depending on the losses in the cavity, ¢, is an off-
set phase related to the static optical path inside the cavity relative to the laser wave-
length, y is the rate of change for the Kerr effect (the inverse being the related response
time), and 7 is the round trip time (or time delay for the dynamics).

The optoelectronic realization of the Ikeda equation, shown in Figure 6.2, follows
a very similar mathematical modeling. A simplified normalized equation is usually
proposed in the following form:

€ %(s) = —x(s) + Bcos’[x(s — 1) + Dy]. )
The time variable is here normalized to the delay, introducing the small parame-
tere = (yTD)_1 which is representing the finest relative temporal fluctuations within a
time delay. The contrast B in equation (1) is usually set to one, since it is rather easy
to arrange balanced arms in an interferometer. The weight A of the nonlinear delayed
feedback appears now as the factor f of a cos’-function. Such a writing for the nonlin-
ear function provides a maximum amplitude normalized to unity, and always positive
x-values. Parameter f is practically ruled by the different gains involved in the opto-
electronic feedback loop: The electrical-to-optical conversion efficiency, correspond-
ing, e. g., to the so-called half-wave voltage V,, involved in an electrooptically tunable
interferometer (i. e., the voltage necessary to induce a 7-phase shift between the in-
terferometer arms); the optical-to-electrical conversion efficiency, typically the sensi-
tivity of a photodiode; the optical intensity level seeding the interferometer; and the
electronic amplification usually needed in the electronic path to properly adjust the
voltage level driving the electrode of the electrooptic effect.
The offset phase @, is a static operating parameter, as ¢, which can be adjusted
independently (through a DC offset voltage applied to a dedicated bias electrode, or
any other static tunable optical path).
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6.3.2 Linear part of the dynamics

The optoelectronic experimental approach for the Ikeda dynamics conceptually en-
riched the analysis of Ikeda systems through a signal processing viewpoint, which is
complementary to the physics modeling issued from the Ikeda ring cavity design. In-
deed, the intrinsic response time of the Kerr effect which is limiting the dynamics, is
conceptually equivalent in the optoelectronic approach to the presence of a first-order
linear low pass Fourier frequency filter in the electronic path, actually limiting in the
same way the bandwidth of the oscillator feedback loop.

The differential equation ruling the nonlinear delayed oscillator, according to this
signal processing approach, originates from the linear filter involved in the feedback
loop. This leads to a dynamical model obtained through a less conventional approach
for physicists, based on theoretical tools brought from signal theory [11]. Equations
(1) and (2) can thus be considered as the consequence of a first order low-pass filter.
This filter is described in the Fourier domain by the filter function H(w), and in the
time domain by the corresponding inverse Fourier transform. The latter is known as
the impulse response of the filter h(s), i. e., the filter output signal obtained when its
input is set to a Dirac distribution:

H(w) = h(s) = e /% u(s), 3)

1+ iwe’

where w is the normalized angular frequency (277pf, f being the Fourier frequency),
and u(s) is the Heavyside stepwise function (zero for s < 0 and unity for s > 0). The
Fourier analysis of the delay oscillator made through the filter properties, reveals that
the cut-off angular frequency of the low-pass filter is ! > 1. This suggests that many
delay modes (integer numbers in the normalized scale in w) can coexist within the os-
cillator bandwidth, and they can thus potentially interact through nonlinear mixing
present in the feedback loop. Complex motion such as chaos, as well as information
mixing, are intrinsically operated by a nonlinear delay dynamics. The temporal de-
scription of the delay dynamics can also be reformulated through the use of the im-
pulse response, resulting in an integral writing of the dynamics through a convolution
product, instead of a differential equation writing:

X(s) = j h(s — &) - [x(& —1)]. )

The latter equation introduces a more general class of delay equations, simply by
extending the linear dynamical process, and keeping the nonlinear delay feedback
term. This allows for a more general configuration, in the sense that h(s) is the im-
pulse response related to a linear Fourier filter of potentially any kind. This flexibility
is important in the sense it introduces delay dynamics with other kinds of Fourier fil-
ters. When dealing with an information processing framework, it is indeed often of
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interest to select some of the available frequencies, and not others. From a more ex-
perimental viewpoint, the optoelectronic setup for the Ikeda dynamics might also in-
volve filtering details that are not of concern in the case of the all-optical Ikeda ring
cavity. This was precisely the case when Ikeda-generated broadband chaos was in-
vestigated in the framework of its application to secure optical communication. While
seeking ultra-fast chaos generation with an optoelectronic chaos, the use of broad-
band RF amplifiers in the electronic path, necessarily involved a DC nonpreserving
device because of the intrinsic low cut-off frequency generally owned by broadband
amplifiers (typically 50 kHz-20 GHz instead of DC-20 GHz). This forces the feedback
loop to have a bandpass filter feature, which fact led to the discovery of unusual com-
plex and rich dynamics, such as chaotic breathers, low frequency limit cycles, stable
period-1 (single delay) limit cycle [12], and also chimera states ([13], see Section 6.4.2).
The minimal changes to be adopted in the differential equation in order to take into ac-
count the additional high-pass filtering, compared to the conventional low pass case,
is to introduce:
- Either an integral term & f:o x(¢) d¢ in equation (2) (6 < 1being defined as 7;/0
where 6 is the characteristic response time of the high-pass cut-off filter);
—  Or more conventionally, a slow variable 6 -y in the same equation, y being defined
through a second differential equation (dy)/(ds) = x.

The nonlinear delayed feedback function fy; [x] can be considered with a more generic
form for delay differential equations. It can be of any kind in equation (4), whether the
ones in equation (1) or (2), or also, €. g., the one involved in the Mackey-Glass model,

B-x/(1+xM).

6.3.3 Feedback and nonlinearity

As presented in the previous section, the delay equations belonging to the Ikeda family
have well identified and separated linear and nonlinear parts. The linear part consists
in the local time (non-delayed) contribution and can take the form of a linear differen-
tial equation. The nonlinear part is concerned by a delayed term. It is worth mention-
ing that other very popular delay systems show opposite features: in external cavity
laser diodes, the local part is nonlinear (laser rate equations), whereas the delayed
part is usually a small linear superposition of an external electromagnetic feedback
light field [14].

In the presently reported case, nonlinearity occurs in a feedback process. Its role
is to bring through the feedback, a possible destabilization of the linear filter (which
is usually stable, i. e., in equation (1) one has y > 0). The nonlinearity operates in the
vicinity of a rest state x, defined by a fixed-point equation, fy; [xo] = X,. It introduces
thus an amplitude-gain coupling, since when x, is changed by 8x, the nonlinearity
modifies 6x by a factor fI<IL [xo] (the derivative of the nonlinear function evaluated at
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Xo). Because of the feedback action, its small amplitude sign strongly matters. Indeed,
the effective stability of the nonlinear feedback system (without considering yet any
delay) is characterized by a new rate of change y = y(1-fy; [X,]) (in the case of equation
(1) or (2)). This is a simple illustration that negative feedback (fy; [xo] < 0) generally
keeps the system stable when having a small enough gain, but it makes it faster (y >
y > 0); on the contrary, positive feedback can make it unstable (if fyj; [xo] > 1), as it is
also well known from standard proportional control schemes.

The way the rest state x,, can be set, is thus obviously an important issue for the
properties of (delayed) feedback systems. This has a straightforward influence on the
amplitude-gain nonlinear coupling, i. e., on the strength of the slope f{; [x,]. The rest
state (and its small amplitude-gain properties, strength, and sign) is typically fixed
by setting an offset, which is the static phase parameters ¢, or @, in equation (1) or
(2). Another important feature for the nonlinear function, is actually the number of
extrema it exhibits over the range of amplitudes x that is spanned for a particular so-
lution x(t). This is connected to the notion of multistability (number of solutions of the
fixed-point equation x, = f[x,]), and to the strength of the nonlinear mixing occurring
for a particular solution waveform (this strength can also be evaluated through the
degree of the polynomial approximating the nonlinear effect: quadratic when close to
an extremum of the nonlinear function, or cubic elsewhere, or even higher degrees for
very large amplitude solution waveforms).

For the bandpass linear filter case, it is worth noticing that steady state solution
necessarily concerns x, = 0 = (dy)/(dt). Various amplitude-gain conditions are nev-
ertheless still accessible, through the setting of the offset phase @,,.

6.3.4 Delay induced complexity: degrees of freedom, initial
conditions, phase space

When the delay in equations (1) or (2) is set to zero (or when the delay can be con-
sidered as negligible compared to the other time scale, e. g., the response time y ™),
the dynamical complexity is obviously limited to a scalar nonlinear equation, with a
single degree of freedom, eventually with a multistable behavior depending on the
number of solutions for the fixed-point equation x, = f[x,]. Such a scalar equation
has solutions that can be uniquely determined with the definition of a single initial
condition, x; = x(t = 0), leading to a one-dimensional phase space. Its most complex
asymptotic state is a fixed point, eventually a limit cycle in the case of a bandpass filter
(thus also requiring an additional initial condition value, y;; The phase space is then
2D).

The presence of a delay (one moreover usually considers large delay situations,
where ytp, > 1) changes dramatically the situation in terms of degrees of freedom, in
terms of size of the initial conditions, and thus in terms of the actual phase space di-
mension. This statement is valid even for scalar equations. Indeed, with the presence
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of a delay, the initial conditions needed to uniquely determine a solution for the delay
dynamics, and thus the corresponding phase space required to represent any trajec-
tory, become infinite dimensional: The initial conditions consist in the definition of a
functional {x;(t) | t € [-7p, 0]}, which consists of an infinite number of consecutive
values x; spanning over a time interval having the length of the delay. The delay is
thus an essential ingredient allowing for the development of high-dimensional mo-
tions. It provides the possibility for obtaining various waveforms which can expand
within a huge phase space, and which are initially determined by functionals that
are allowed to adopt an infinite number of possible shapes. This essential property
matches nicely the concept of high-dimensional neural networks, that is used in brain
inspired computing. A general concept is indeed to expand complex information con-
tent into the even more complex phase space of a neural network, so that relevant but
initially hidden features of the information can be properly extracted through this ex-
pansion. The “Read-Out” operation on this neural network expansion, is an operation
to be learned, it often consists in the finding of a specific location in the neural net-
work phase space. This phase space location typically reveals, or isolates, the sought
information features through the motion developped within the neural network. The
network motion itself is triggered after the input information have been properly in-
jected into the network (“Write-In” operation).

Beyond the magic jump into infinity thanks to the delay, one has to cope more
realistically with a few constrains and limitations. The phase space is theoretically in-
finite, however the actual possible trajectories in delay dynamics, do not necessarily
cover the entire available space. One very first obvious constrain lays in the necessar-
ily continuous waveforms that are obtained from a delay differential dynamics (it is
not a discrete time map, in which the dynamical variable can switch discontinuously
from one value to another, through the iteration function). Differently speaking, the
fastest amplitude change is limited by the response time y ! of the differential process.
In the Fourier domain, this corresponds to the high cut-off frequency of the low pass
filtering: High frequencies are filtered out, and this forces smooth waveforms only for
the dynamics, with fastest oscillations that are limited to oscillation frequencies of the
order of y (in rad/s). This has, e. g., direct consequences on the actual (fractal) dimen-
sion exhibited by a chaotic waveform. Such dimensions are indeed finite, and ruled by
Bytp [15] in Ikeda dynamics, which can be commented as follows: y7j, is roughly the
number of fast y"l-oscillations one can fit within a time delay interval; The factor f has
then a kind of dimension-amplification effect, through the nonlinear mixing operated
by the extrema of the unity amplitude cos?-function. This upper bound for a reachable
dimensionality defines a smallest temporal grain which can be effective only, within
a motion developed by the delay dynamics. To further comment the reasons for the
dimensionality limitation, one could also refer to the Shannon sampling theory, qual-
itatively stating that the information content of a delay dynamics motion is limited to
the number of a y! time scale (the equivalent of a sampling period) that one can fit
into a time delay interval. When one wants to properly inject (“Write-In”) information
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to be processed by a delay dynamics, thus expanding this information in the delay
system phase space, there is an optimum way in terms of temporal density of infor-
mation that can match the actually available dimensionality in the delay Reservoir.
A too slow sampling rate cannot benefit from all the actual dimensions of the delay
dynamics; With a too fast injection rate, one would over-estimate the actually avail-
able dimensions, and the corresponding information would be too strongly filtered
out by the delay dynamics. Empirical studies [9] for this “Write-In” sampling period
have found an optimal value around (5y)*1. One could notice here that this quantity
is related to the width of the impulse response function h(-) introduced in equations
(3) and (4).

6.4 Emulating a dynamical network with a delay
system

In the previous section, we have qualitatively introduced the physical and theoreti-
cal representation of delay dynamics, revealing their intrinsic high-dimensional char-
acter. This specific character was connected to other dynamical systems exhibiting
also high-dimensional features, such as a network of neurons. Neural networks have
however a very different architecture, since they form a spatially extended network of
interconnected dynamical nodes, the neurons. Beyond the very qualitative fact that
high-dimensionality is interesting for processing information in a neural network, we
would like to point out in this section a closer analogy between delay dynamics and
a network of coupled dynamical nodes, e. g., neural networks. This will then be used
later to more clearly explain the way delay dynamics can be used as an experimentally
efficient and tractable Reservoir [16] for processing information, in a way which was
initially introduced under the naming Echo State Networks (ESN) [17] and Liquid State
Machines [18].

6.4.1 Space-Time representation of a delay system

Space-Time representation was proposed for delay dynamics in the early 1990s [19].
It allowed to provide a visual representation of complex motions emerging in delay
dynamics, allowing to reveal hidden global temporal structures attached to determin-
istic origins, the latter being however related to very different time scales (delay, and
characteristic response times). This early work on Space-Time motions for delay dy-
namics was concerned by experimental results obtained from a CO, laser with a de-
layed intra-cavity loss modulation (the model being actually close to the Ikeda dynam-
ics).
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Since delay dynamics are physically temporal motion only, the idea guiding the
principle for their Space-Time representation, is to decompose the time variable s into
a combination of two significantly different time scales: one playing the role of a vir-
tual space variable and another one keeping its temporal meaning. These two very
different (nearly “separated”) time scales need to be chosen such that they properly
reflect the underlying physics of a delay dynamics, which is intrinsically a multiple
time scale dynamics. According to what was introduced in the previous sections on
delay dynamics modeling, a straightforward choice is to highlight:

— The delay time 7y, as a slow “discrete” time scale (7y, is even converted into unity
after normalization, thus pointing onto an integer number counting the succes-
sive iterations after each round trip within the ring or feedback architecture);

—  And the response time y ™! as a fast “continuous” time scale (changed into £ when
normalized).

The fast time fluctuations are thus considered as filling the virtual “space” consisting
of a time delay interval. The evolution of the amplitude along this virtual space is ruled
by the iteration from one time delay interval to the next. Mathematically written, the
normalized time variable s reads as follows after being decomposed into the two time
scales:

s(n,0) =n(1+v)+o0 with: (5)
neN, oce€[0;1+v] and v=0().

One can notice here that there is a small (normalized) time shift v in the choice
for the virtual space span. This virtual space domain thus does not match exactly
the unity normalized time delay, but it deviates with a small quantity of the order
of € = (yrp)~". This deviation finds its origin in the fact that the maximum absolute
time correlation from one round trip to the next does not amount exactly to the time
delay. This small shift can be interpreted as an additional small contribution to the ef-
fective delay, brought by the group delay of the linear filter (thus explaining why this
is a O(g)-small quantity). The fact that both delay and response time appear together
in the space span, is also an indication that the two time scales indeed have a coupled
influence on the whole behavior generated by the delay dynamics.

The introduction of these new space and time variables for a delay system, results
then in a convenient graphical representation for any solution waveform x(s) = x(o, n),
in a 3D-space (Figure 6.3): A color-encoded amplitude is attributed to the dynamical
variable x, which is considered as depending on both a continuous space variable o
(horizontally) and a discrete time variable n (vertically). The Space-Time plane should
actually be viewed (it is however less convenient) as a weakly twisted cylinder, due
to physical continuity condition. Indeed, the end of a waveform at x(1 + v, n) is physi-
cally continuously connected to the beginning of the next delay-waveform starting at
x(0,n+1).
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Figure 6.3: Complex chaotic pattern for a delay dy-

namics, which is revealing specific structures when
represented in an appropriate Space-Time domain

0 space o 1+v (o, n).

The determination of the numerical value for v is an important issue to be solved,
when nice patterns have to be revealed. Indeed, a small positive or negative deviation
from the correct value of v, results in a very sensitive left or right tilt along the discrete
time axis n. The v-mismatch can rapidly cumulate after the successive delay round
trips. The correct value for v is found to depend also on the type of solution (actually
determined by all amplitude and time parameters, as well as by the initial conditions),
and not on the temporal parameters of the model only (¢, 6, . . .). Specific algorithms for
the detection of pattern orientation are typically used in practice, in order to properly
adjust the value of v.

6.4.2 An illustration: chimera states in delay dynamics

Chimera states are corresponding to particular behaviors occurring in a network of
coupled oscillators, in which the global network motion is self-organized into clus-
ters of oscillators. Each cluster is adopting incongruent motions, in a stable coexisting
fashion. The oscillators motions between clusters are incongruent, while the motions
within a cluster are congruent over all oscillators of the considered cluster. The origi-
nal discovery by Kuramoto in 2002 [20] was considering a network of identical oscil-
lators, each oscillator being similarly coupled to many of its neighbors, according to
a coupling function depending on the distance between the oscillator and the consid-
ered neighbor oscillator. One typical model constructed to explore “chimera states,”
which was named as such in 2004 [21], consisted in a network of continuously dis-
tributed Kuramoto oscillators:

%:w0+JG(x—{)~sin[a+(;b(t,x)—¢(t,x—§)]d§, 6)

where w,, is the natural angular frequency of each oscillator, G(-) is a coupling strength
function between oscillators depending on their relative distance, and a is an offset
phase for the nonlinear coupling. The nonlinear coupling is a sine function depend-
ing on the oscillators relative phase. One should notice that chimera states can be ob-
tained only for specific a-values within a small interval, i. e., for a specific operating
point of the nonlinear coupling function.
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Since the whole network is assumed to be homogeneous by construction, two typ-
ical asymptotic network motions are a priori expected, in order to respect the intrinsic
symmetry of the network: Either all oscillators are synchronized and coherent, or all
oscillators behave in a fully incoherent and desynchronized way. The numerical ob-
servation of chimera states was thus corresponding to an unexpected spontaneous
symmetry breaking situation, where different incongruent behaviors are coexisting
and are gathered into clusters. The phenomenon has attracted lots of attention (for
a review see [22]) and continues to do so. The two first experimental observations
have been discovered in 2012 [23, 24] in the field of optics and chemistry, followed
then by several other experimental discoveries. Among these additional experimental
observations of chimera states, an unexpected candidate appeared: delay dynamics,
first implemented electronically [13], and slightly later also implemented in a tunable
laser diode dynamics performing an Ikeda-like bandpass oscillator [25]. The search
for chimera states in delay dynamics was actually motivated by the curiosity to under-
stand how effective their Space-Time representation could be, typically in exhibiting
motions that are considered to be specific to spatiotemporal phenomena.

From the more theoretical point of view, manipulating the convolution integral
model of delay dynamics in equation (4), even allowed to derive a closely connected
mathematical writing of delay dynamics, compared to the Kuramoto oscillator net-
work. The idea was to rewrite equation (4) considering the specific properties of a
delay dynamics in the framework of its Space-Time analogy. Doing so, one tried to
highlight the importance of the time delay interval [s — 1; s + v] along which the virtual
spatial domain spans, and to consider the discrete time iteration from one round trip
to the next. The following mathematical description of a delay system was obtained,
whose formulation can be compared with a chimera toy model as the one given in
equation (6):

ag+v

x(n+1,0)=I[x(n,0)] + j h(o +v-¢&) - fy[x(n, &)] d¢, 7)

-1

where I[x(n, 0)] is a complex, but negligible integral term.!

To point out a comparison between the models in equations (6) and (7), one can
simply identify the different terms in both equations. They both describe an update
rule for the evolution of each dynamical system. They both involve integral terms cu-
mulating contributions over their respective spatial domains (i. e. the virtual space
interval [0 — 1; 0 + v] for the delay dynamics). Both integrals exhibit two characteristic

1 The integral term I[x(n, 0)] cumulates over the integration domain ]—co; n — 1] the bounded fluctu-
ations of fyy [x(s — 1)], weighted by the impulse response h(s); Since h(s) exhibits typically an expo-
nential decay in s/, and since s > 1 > € over the concerned integration domain, the integral term is
a very small quantity.
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factors. The second factor appears as a nonlinear coupling from any oscillators in the
whole space (¢ € [0 - 1; 0 + v] for the delay dynamics), at a fixed time. The first factor
(h(:) for the delay dynamics, and G(-) for the network of coupled Kuramoto oscillators)
does not depend on time, but on space only; it acts as a weighting factor for the nonlin-
ear coupling. In the delay dynamics case, this weight depends on the virtual distance
o + v — ¢ between the coupled oscillators. One can notice that since h(-) has localized
nonzero amplitude when its argument is close to zero, this reveals that essentially the
virtual oscillator positions ¢ close to o + v, have a significant contribution to the dy-
namics. The impulse response h(t) appears thus as a distance dependent weighting
function for the coupling between oscillators, by analogy to the function G(x — ¢) in
equation (6).

In order to observe chimera motion in delay systems, it was found that two partic-
ular delay dynamics settings are important to pay attention to. First, the linear filter
needs to be bandpass, which was known to stabilize the period-1 limit cycle [26]. This
period-1 waveform is indeed found to be the carrier waveform for chimera states in
delay dynamics. A low pass configuration would not allow for such a stable carrier
pattern, as it was observed in [27], where systematic coarsening of any complex initial
condition functional was reported. Beyond this stability argument for the carrying pat-
tern, one could also discuss the effect of a bandpass filter compared to a low pass one,
in terms of the impulse response width. This width is indeed broader for the bandpass
case, which would mean that the coupling function allows more influence from far-
ther dynamical nodes in the network. Chimera states are indeed known to be favored
when the coupling weight is active over longer distances.

Finally, another important feature for the occurrence of chimera in delay dynam-
ics has been noticed, it concerns the shape of the nonlinear coupling function fy; [x].
This shape requires asymmetric maxima and minima, but this condition can not be
fulfilled by the standard cos-function of the original Ikeda equation. For the tunable
laser setup [25], this has motivated the use of an Airy function provided by a Pérot-
Fabry resonator, instead of a two-wave interference device (e. g., birefringent filter).

Under such conditions for an Ikeda-like delay dynamic, it was possible to obtain
both numerically and experimentally nicely controlled chimera patterns, that were
nearly magically revealed thanks to the adequate Space-Time representation. Chimera
patterns manifest themselves essentially as an alternation of plateaus and chaotic se-
quences. This is clearly seen in the time domain, from which it is however difficult
to extract the sustained repetition of this alternation. Space-Time representations can
then easily reveal the regularity of their support waveform with (1+v)-periodic carrier
(see Figure 6.4 for an example).

Depending on the operating point in (g, §)-parameter space, a complex but deter-
ministic organization of these chimera patterns was found, concerning the number of
possible chimera “heads” within the virtual space. In the framework of the reported
analytical analogy with Kuramoto oscillator network, this parameter space is directly
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Figure 6.4: Two emerging chimera states (3-headed and single-headed) from different initial condi-
tions, but same operating parameters, as observed in the Space-Time domain (o, n).

related to the properties of the coupling weight (function h(-)) and its span in the neigh-
borhood of each individual dynamical node of the network.

Last but not least, recent results [28] also showed the possibility to obtain two-
dimensional virtual space through the use of a second delay. This second delay was
chosen significantly larger than the first one, thus emulating another virtual spatial di-
mension. This additional spatial dimension was still able to host coherent recurrences
over both virtual spatial dimensions. Chaotic islands in a quiet sea (2D-plateaus), or
its symmetric version, were successfully obtained.

Finally, an important remark has to be highlighted about the controllability, and
the excellent matching accuracy of the observed chimera states in delay dynamics
experiments when compared to numerical results. The homogeneity of the node dy-
namics and of their coupling over the whole network forms an important assumption
for the interest of chimera states. With inhomogeneities, symmetry breaking would
indeed not be that surprising. Such a theoretical assumption is easy to force in numer-
ics, but it is in general difficult to fulfill in real world experiments. In delay dynamics,
however, the virtual nature of the emulated dynamical nodes makes delay dynamics
highly appropriate to this homogeneity condition. Indeed, the direct consequence of
the virtual nature of the network, is that a single physical node is practically shared
among the whole virtual network. This construction forces any dynamical node, as
well as its coupling environment, to be exactly the same everywhere in the virtual
network.

6.4.3 From autonomous to nonautonomous delay dynamics

Most of the previous sections have presented some basic concepts and properties
about nonlinear delay dynamical systems. They are considered as complex au-
tonomous dynamics capable to give rise to various motions, depending whether on
their intrinsic parameter settings (time and amplitude parameter values), or on the
shape of the functions involved in the feedback loop (nonlinear transformation, or
linear filter). When an application is concerned through the practical use of a delay
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Figure 6.5: A complex dynamical network of coupled nonlinear nodes, autonomous, and non-
autonomous for Reservoir Computing application.

system, the dynamics has to be considered in interaction with the external world,
i.e., the dynamics becomes necessarily nonautonomous (see Figure 6.5). For chaos
encrypted transmission system, the information to be encoded into the chaotic wave-
form can be typically injected directly into the delay dynamics [29, 30], thus strongly
perturbing the chaotic motion itself. This is especially true when the relative ampli-
tude of the information signal is comparable to the stand-alone autonomous chaotic
waveform. For optoelectronic delay oscillators generating a high spectral purity mi-
crowave signal for Radar applications, the external noise perturbing the periodic
oscillation is the small signal to be carefully considered in order to analyze the effec-
tive spectral properties of the oscillator [31]. Finally, the nonautonomous operation of
a delay dynamics for Reservoir Computing processing [9] is even more pronounced,
since the most important motion is the large amplitude transient generated by the
Reservoir dynamics (the nonlinear delay system in our case). This transient is the
dynamical response of the Reservoir to a large amplitude external drive. The driving
signal corresponds to the encoded information to be processed, and it has to be in-
jected onto the various dynamical nodes forming the Reservoir (a dynamical network),
as illustrated in the right picture of Figure 6.5. The last section will now enter into the
main objective of this chapter, the use of Ikeda dynamics for Reservoir Computing
applications. The Reservoir operation of a delay dynamics will be particularly em-
phasized through the emulation of such dynamics as a virtual network of dynamical
nodes. Despite being an emulation of a real dynamical network only, it is expected
to be capable for playing the role of the usual neural network that is naturally and
mostly considered in brain inspired computing approaches.

6.5 lkeda-based photonic Reservoir

Reservoir Computing (initially named as Echo State Network or ESN [32] and Liquid
State Machine or LSM [18]), is originally thought as a modified recurrent neural net-
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work computing concept. It is thus obviously implemented in the framework of a dy-
namical system constructed as a standard network of coupled dynamical nodes, as
usually considered in the neural network computing community. We will briefly re-
call one popular model in Reservoir Computing, the Echo State Network. We will then
propose a transposition of this model within the framework of the Space-Time analogy
previously introduced for delay dynamics. Finally, a few examples of physical imple-
mentations for photonic Reservoir Computing, inspired by Ikeda dynamics, will be
described.

6.5.1 Standard ESN for Reservoir Computing

In a simplified view, an ESN-based Reservoir Computer can be described as follows.
The input information vector u(n) € R? to be processed, has to be distributed onto
each node of the Reservoir. The Reservoir is a recurrent neural network formed by
nodes, each following the perceptron model. The input information distribution is
performed according to a so-called input connectivity matrix w! e RE x R? (this is
sometimes referred to the input layer, or “Write-In” layer). The Reservoir itself is ruled
by a discrete time map dynamics of the network state vector formed by its K node
amplitudes, x(n) € RX. The network mapping is performed according to its internal
connectivity matrix WY e RK x RX, which is ruling the iterative law of each node
receiving signals from both the other nodes (autonomous dynamical contribution),
and the injected inputs (nonautonomous contribution). The output result y(n) € RM
to be computed by the Reservoir Computer, is obtained through the “Read-Out,” or
output layer, through a linear combination of the internal Reservoir states. This is per-
formed through the matrix WX ¢ RM x RX. The latter matrix is actually the one to be
learned during the training stage. This training usually consists of a simple and fast
linear regression method, making use of known pairs of data set {input data, network
response, target output}, in the case of supervised learning. More details are provided
in other chapters of this book, which are more focusing on the basic concepts of Reser-
voir Computing.

Considering individual signals processed in the ESN, the mathematical operations
can be written as follows:
— Input amplitude affecting node k in the Reservoir:

. Q
uy'(n) = Z wiq u,(n) 8
g=1

u™ is thus a vector with K coordinates, one for each node in the network.
— Reservoir update rule for the ESN:

K

X = fu | Y wigx(n=1)+p- ) |, ©)

J=1
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where p is a scaling factor weighting the nonlinear contribution of the injected
information into the Reservoir.
— Learned output (linear combination of the ESN internal state):

K
VYm(n) = Z wﬁlk X (n). (10)
k=1

The learning, as already mentioned, is intended to determine the coefficients of the
Read-Out matrix. In principle, these coefficients apply to both input data and Reser-
voir responses. For sake of simplicity, and according to successful empirical trials, one
can restrict the action of the Read-Out to the Reservoir response only. In the case of
a classification problem, one makes use of a training set of L input vectors {ul(n) |
lell...,L,n € [1,...,N;]} and their corresponding target answers f]l(n). Each in-
put leads to a Reservoir phase space trajectory {xl(n) | nel[l,...,Ni]}. A concatenated
KxN; matrix A! formed by the N, horizontally stacked vectors x'(n) (foralln = 1,...,N,)
is typically constructed for each input information sequence {ul(n)}. Tt is associated to
a similar M x N, target matrix B obtained from the concatenation of target vectors
sequence 371 (n) of the same duration. Each of these matrices are further concatenated
horizontally for all L input vectors of the training set, thus leading to a single K x (3’ N;)
Reservoir state learning matrix A, and a single M x (3 N)) target matrix B. A correct
Read-Out matrix for the training set is expected to verify WX - A = B. When inverting
this ill-posed linear problem, one can try a ridge regression with a regression parame-
ter A, resulting in the following calculation for obtaining an optimal Read-Out matrix:

W =BA"(AA" - A1), (1)

where the matrix inversion is calculated numerically, e. g., from a standard Moore—

Penrose algorithm. To test the performance of the learned matrix, one proceeds then

with untrained input data u*(n) as follows:

— Inject these data into the Reservoir according to the same encoding as in equations
(8) and (9),

- Record the Reservoir nonlinear transient response x"(n),

- Format the response into a matrix AY,

- Calculate the resulting output B* using Wfpt,

—  Compare with the right answer BY,

— And extract an error measure.

Error rate is obtained from processing and evaluation of several untrained data.

6.5.2 Transposing the ESN model to delay dynamics

The transposition of a Reservoir Computing approach from the ESN model to an Ikeda
dynamics one is supported by the previously introduced Space-Time analogy of a de-
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lay dynamics. It will make use of the writing in equation (7) and will extend it to the
case of a nonautonomous operation (external information injected into the dynami-
cal system). The analogy is unfortunately not perfectly matching the ESN framework,
since in delay dynamics, the time n only is discretized. The space ¢ is unfortunately
continuous in delay systems, whereas it is discrete in the ESN model as indicated by
the spatial position integer k = 1,...,K.

One straightforward solution is then to sample the continuous space of a delay
dynamics with a sampling period p. This sampling period will correspond to a spacing
between two adjacent nodes, and the quantity y~!(1 + v) will correspond to the actual
number of virtual nodes (taking the integer part) in the emulated neural network over
the round trip time interval. In this new framework, the normalized time variable s is
rewritten as depending now on two discrete coordinates, space k and time n:

s(n,0) =s(n,0;), where o, =(k-1)-u
simk)=n-1+v)+(k-1)-L, (12)
with: neN, k=1,...,K and Ku=1+v.

The former continuous space dependency for delay dynamics can now be trans-
formed into a discretized version: x(n,0) = x(n, (k — 1)u) = x;(n), thus proposing a
one-to-one notation correspondence with the ESN node amplitude in equation (9).

It should however be noticed that this fully discretized vision for a delay dynamics
is more justified by a notation convenience in order to connect delay dynamics to ESN,
than supported by a rigorous mathematical approach. Indeed, physical delay differ-
ential dynamics stay a continuous time dynamical system, due to its intrinsic differ-
ential nature. The transient waveform it generates from any input, keeps continuous,
and the discretized vision is mostly a representation convenience.

Let us now rewrite the Reservoir Computing processing model in equations (8) to
(10), for the case where delay dynamics is used instead of an ESN.

— Input amplitude affecting node k in the Reservoir:

. K[Q
u'(n,0) =) [ Y Wi, uq(n)] pu(o - 0y), (13)

k=1Lg=1

where p, () is a temporal window of width p, starting at zero. This function is well
known in conventional sampling theory, as a zero-order sample and hold process.
Such a formulation allows to translate mathematically the actual piecewise con-
stant input waveform, in which each constant amplitude at the virtual space posi-
tion k is addressing node k, according to the same input connectivity matrix w!as
the one defined for equation (8). One could notice here that addressing temporal
position with the desired amplitude is a well-known technique in communication
systems, called Time Division Multiplexing (TDM).
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— Reservoir update rule for the delay dynamics

OtV

X(n) ~ J (O +V - &) - fur [X(1 - 1,&) + p - ul(n, &)] €. (14)

0,—1

This is a formal writing of the delay Reservoir dynamics, obviously derived from
equation (7) for the case of a nonautonomous operation according to RC concepts.
In effective simulations, one practically performs the numerical integration of the
delay differential model, in which the injected information p - u'™ is added to the
argument of the nonlinear delayed feedback function fy; [-].

— Learned output (linear combination of the delay dynamics state vector coordi-
nates, whose discrete values are obtained by sampling the response of the delay
dynamics):

K
Ym(n) = Z wﬁk X (n). (15)
k=1

The Read-Out is then exactly the same expression as for the ESN. However, one
has to remember here that the Reservoir response is a continuous waveform. Thus
the sampling at the output does need necessarily to be synchronized with the one
used at the input for addressing each virtual node through a TDM principle. Small
desynchronizations, or time shifts, are constituting a priori degrees of freedom
that one can explore at the Read-Out layer. It was indeed found under some spe-
cific computing tasks (classification for speech recognition) that small sampling
frequency deviations between “Write-In” and “Read-Out” can lead to significantly
improved RC performances [33].

The reported possible analogy between delay dynamics emulating a virtual network,
and an ESN, was definitely a very convenient way to harness Reservoir Computing with
physical implementations. Through this, it was possible to demonstrate that analogue
hardware can efficiently implement the concept of RC. This transposition of ESN to
analogue physical hardware has however up to now well identified limitations. Some
limitations are related to the fully discrete nature of an ESN, whereas delay dynamics
are intrinsically continuous and analogue solutions. There are thus necessarily lots of
horizons and directions for deeper investigating more advanced and better matched
hardware configurations. A lot of processing steps with RC physical hardware, among
which are delay dynamics, are still performed off-line in conventional computers or
on-line in digital boards like FPGA: Information expansion into the network, train-
ing, Read-Out, and so on. Digital approaches are obviously straightforward for var-
ious implementations of these steps. They however suffer, through their necessarily
finite and discretized representation of the information, from an intrinsic simplifica-
tion of the actual complexity developed by natural neural networks like the biological
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brain. The most important challenge in exploring analogue hardware mimicking the
way the brain is processing information, is probably the opportunity to understand
its fundamental mechanisms, and to find a way on how to open the black box of the
fundamental processing and computing mechanisms of biological neural networks.

In the last section, we will present a few experimental implementations of Reser-
voir Computing with photonic Ikeda-like dynamics, more precisely the ones per-
formed at the FEMTO-ST institute. They belong to the very first contributions to the
field of photonic RC, together with other research groups (many of them being co-
authors of this book). They correspond necessarily to partial achievements for the
RC hardware implementation. Lots of progress is still to be done, which makes the
topic highly challenging from many scientific areas, from physics of complex systems,
nonlinear dynamics, to brain processing concepts, through mathematics [34, 35] and
information theory.

6.5.3 Examples of Ikeda-based photonic RC implementations

Photonic RC is by far not limited to Ikeda models. As already mentioned, the very first
delay-Reservoir [9] was proposed in electronics, building a circuit reproducing the
Mackey—Glass model, which is nevertheless very close to an Ikeda dynamics, since
the nonlinearity only is changed into a single maximum function instead of the multi-
ple extrema provided by a sine two-wave interference function. Photonic Reservoir, to
mention only a few, was also proposed with external cavity laser dynamics [36], net-
work of integrated SOA [37], fiber ring laser with SOA [38], network of photonic crystal
structures [39], network of coupled ring resonators [40], network of integrated coupled
delay lines [41], etc. Ikeda-like dynamics have the great advantage to have a system-
based approach, with an excellent experimental control accuracy and flexibility. They
are usually based on commercially available devices, which one needs to arrange in
the desired way in order to explore the properties closely matching a simple dynamical
model. We will start by presenting the most popular and broadly used Ikeda dynamics,
the one involving an electrooptically tunable interferometer [3, 4, 6, 42, 43, 44, 45, 46].

6.5.3.1 Intensity

The electrooptic intensity modulation was the first experimental approach used to
demonstrate efficient photonic Reservoir Computing [7, 8]. The ease of handling and
controlling of this setup is mostly explaining why it was adopted and why it led so
rapidly to a successful demonstration. A schematic of the setup, and a picture of its
realization, is represented in Figure 6.6. A 4-km monomode Telecom fiber spool (20 us
delay) was used with a Lithium Niobate (LiNbO;) integrated optic Mach-Zehnder
modulator (rf half-wave voltage V,, of 4.2V). The latter was seeded by a standard
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Figure 6.6: Photonic Reservoir computer based on an integrated optics Mach-Zehnder modulator,
and a 4 km fiber delay line along which virtual nodes are distributed.

1.5um and 20 mW Telecom laser diode. The fiber output was simply detected by a

photodiode, whose electrical signal was then processed with standard home-made

electronics, involving simple but flexible low frequency operational amplifier circuits.

The circuits were aimed to provide the following functions:

—  Low-pass filter @ ca. 1 MHz;

— Extract the delay-reservoir response signal x(t) for monitoring and recording it in
the large memory of a digital oscilloscope;

— Add the external input information signal to be processed; This signal was gener-
ated by an arbitrary waveform generator (AWG) in which the encoded TDM signal
u'™(t) was properly programmed, with the adequate sampling rate for the correct
node spacing of the experiment, and with the appropriate amplitude allowing for
the optimum voltage span (amounting slightly above V,, for this input signal peak-
to-peak amplitude);

— Amplify and drive the 50 Q matched input of the Mach-Zehnder modulator, with
the appropriate voltage span (up to 12V, for sufficient nonlinear operation along
the sine nonlinear transformation).

The operating point of the Mach-Zehnder (parameter @, in equation (2)) was set
through the control of a DC voltage applied to the separated bias electrode of the
Mach-Zehnder. This was maybe the most critical point to pay attention to, since bias
in LiNbOs integrated devices can have potentially significant drifts, depending on the
fluctuations of the environmental conditions. When operating with long sequences
of data to be processed, “silences” (typically zero level input information u'™(t) at the
end of a sequence) were carefully monitored, in order to ensure that the static level
of the photodiode signal was maintained to a constant value (i. e., proportional to
cos? ®@,) during these quiescent phases over the whole processing time. The best RC
processing for parameter @, was empirically obtained (confirmed by numerics) for a
value resulting in an average operating point of the Mach-Zehnder modulator (i. e.,
the cos’-function) close to an extremum (but not exactly at the extremum). This was
interpreted as the requirement for the nonlinear function to provide a rich equivalent
polynomial behavior, linear, essentially quadratic, and partly cubic depending on the
drive amplitude applied to the Mach-Zehnder.
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The parameter B in equation (2) was controlled through the laser diode operat-
ing optical power, since the normalized gain parameter § is directly proportional to
this optical power. The first instability threshold of the autonomous delay oscillator
(most often the Hopf instability) is known to occur when |f sin(2d,)| is close to unity.
Depending on the chosen @, parameter (defining the local profile of the nonlinear
feedback transformation), one typically increases the optical power from zero, up to
the birth of the typical two-delay periodic oscillation (when operating along a negative
feedback slope of the nonlinear function). The optimal 8 value was empirically found
(both numerically and experimentally) to be 0.7 times lower than the Hopf threshold.

According to the time parameters of the setup, we adopted a scaling of the TDM
datainjection such that the emulated network had K = 400 virtual nodes, correspond-
ing to the empirically found optimal value for the data injection sampling, u = £/5 (see
equation (12)).

The reference benchmark test explored through the here reported Ikeda-based
Reservoirs, is the speech recognition of a data set extracted from the TI-46 database
(500 spoken digits from zero to nine, uttered 10 times by 5 different female speakers).
For this particular test (notice that other benchmark tests have been successfully ex-
plored, such as time series prediction), the Mach—Zehnder Reservoir enabled to obtain
a word error rate (WER) very close to zero, and sometimes reaching zero for the best
processing trials. We used an arbitrary splitting of the 500 spoken digits partition into
20 subsequences of 25 spoken digits. Practically, 475 (19 subsets) were used for train-
ing with equation (11) performed off-line in a computer, and the remaining 25 digits
were used for testing (off-line as well, using the W(prt found after training and applying
it to the recorded Reservoir responses of the 25 test digit sequences). We used cross-
validation in the selection of the 19 sequences for training and one for testing, such
that each digit was used once in the testing set.

It is worth mentioning that the practiced speech recognition test was chosen for
comparison issues, and not for state of the art performance motivation. Currently,
available commercial speech recognition softwares are far more advanced and per-
forming much better on much more complex and difficult database. Modern software
systems are however making use of incomparably more computational power with re-
spect to the very first and very simple photonic Reservoir Computers, and they are also
benefiting from decades of accumulated digital processing research experience on
speech recognition software. It is anyway surprising that so simple systems as delay-
based Reservoirs, compared to the current high abstraction level speech recognition
solutions, are able to obtain very interesting performances.

One should however fairly try to estimate the contribution of the hardware Reser-
voir compared to software processing. A simple way to do this, is to remove the
hardware in our experiment, and to process directly the TDM sequence u™(t). This
sequence is the result of the randomly spanned original information -actually the
cochleagram, or the time-frequency representation, obtained from the original acous-
tic speech waveform, according to the input connectivity matrix W! (a sparse and ran-
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domly defined matrix). One could try then to directly apply the Read-Out procedure
onto this temporal input waveform u™, the one actually generated in the experiment
by the AWG. A WER of about 8 to 10 % is obtained if we apply the same training and
testing procedure. The contribution of the Reservoir is thus to lower down to zero this
Reservoir-free WER, a result that is however not necessarily straightforward, even for
some purely software techniques.

6.5.3.2 Wavelength

The wavelength Ikeda dynamics is a representative one, since it is the first having been
developed in our group, leading to one of the first experimental demonstrations of op-
tical chaos communication [47, 5], patented one year earlier. This setup was recently
re-used for the discovery of chimera states in photonic delay dynamics [25]. It is fi-
nally also worth mentioning that the original wavelength-chaos concept was recently
adapted to the visible range, in a scientific work targeted toward a broad audience
dissemination (International Year of Light 2015), demonstrating a “chaotic rainbow”
[48].

The basic physics idea in this setup is to modulate a two wave interference in a dif-
ferent way than through its optical path difference (the case of an electro-optically tun-
able medium inside one interferometer arm). The phase difference involved in such a
two-wave interferometer reads 271A/A, where A is the optical path difference (the quan-
tity usually modulated through a Pockels electrooptic effect), and A is the wavelength
of the monochromatic coherent light involved in the interference phenomenon. If one
uses a strongly imbalance static interferometer (big A), the interference condition can
also be modulated through a small wavelength modulation A = A;+6A. The latter is eas-
ily obtained from a tunable semiconductor laser (a double section-gain and phase sec-
tions — distributed Bragg reflector Pérot—Fabry laser diode), even with a 1 nm contin-
uous wavelength tunability around A, = 1.55um (A = 1cm was used through the two
polarization directions of a calcite birefringent crystal, placed between two crossed
polarizers for generating the interference).

The main advantage of the setup is the extremely high achievable nonlinearity,
since up to 14 extrema can be obtained. Another advantage is the flexibility in chang-
ing the shape of the nonlinear transformation, since any static interferometer with a
sufficiently large optical path difference can be used. For chimera states exploration,
the required asymmetric extrema function was performed by a Pérot—Fabry interfer-
ometer designed with a 5 mm glass slab with moderate reflection coatings (70 %). The
drawback is related to the low tuning speed of the wavelength (typical maximum
bandwidth up to 20 kHz or 100 kHz). The direct consequence is that significant delays
(compared to the response time of the delay feedback loop oscillation) are difficult to
achieve with optical fibers (100 km would be needed). Electronic delay lines are thus
needed, with time delays of the order of ms. Flexibility for the fine and easy tuning of
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Figure 6.7: Photography of a multiple delay optoelectronic Reservoir Computer, involving a FPGA
board (courtesy of R. Martinenghi).

this digitally controlled delay line, is however an interesting advantage. When using a
Field Programmable Gate Array (FPGA), multiple programmable delays can be imple-
mented relatively easily. The latter possibility was particularly used in [49] to evaluate
the possible improvements to be obtained when involving a random and sparse con-
nectivity matrix WR, Indeed, the first delay-based Reservoir, due to their single delay
architecture, were concerned by very regular internal connectivity matrices WX, since
essentially its diagonal WR is nonzero, and a few lines below it (the number of these
few lines depending on the actual width of the impulse response h(t)).

In [49] (see Figure 6.7 for a setup photography), 15 and 150 parallel delay lines
were implemented through the FPGA, both situations corresponding for WX to 10 %
sparsity and full connectivity, respectively. The weights for each delay line were ran-
domly defined, resulting in a random filter in the feedback path, instead of the all-pass
filter corresponding to a single delay of unity weight. The full connectivity configura-
tion, as previously found numerically for ESN, did not improve the performance of
the speech recognition task. However, the sparse and random connectivity allowed to
obtain comparable results with less than half the number of nodes, thus indicating
a possible optimization of the network size through this randomly weighted multiple
delay architecture.

6.5.3.3 Phase

The optical phase variable is well known in telecommunication to provide better sig-
nal to noise ratio to transmission systems, especially at very high bit rate. A specific
phase modulation delay dynamics [50] was initially designed to further improve the
speed of optical chaos communication [30]. Phase modulation techniques in opti-
cal communication systems are typically associated at the receiver side to differential
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phase shift keying (DPSK) demodulators, which are consisting typically in an imbal-
ance fiber based interferometer. When phase modulation is performed over time scales
that are shorter than the DPSK time imbalancing 67y, the interference condition can
be dynamically and continuously scanned. The corresponding demodulation trans-
fer function can be strongly nonlinear as soon as the phase modulation spans over
more than a 77 phase shift. Despite the fact the general recipe for an Ikeda delay dy-
namics is followed, the electrooptic phase delay dynamics requires some changes in
the model equation, essentially due to the DPSK device, now providing a nonlocality
in time for the nonlinear transformation. The significant time imbalancing indeed in-
troduces an additional small, but nonnegligible, time delay, which is about 400 ps,
thus comparable or sometimes even greater than the response time of typical optical
telecommunication electronics (from 10 ps to a few 100 ps). The temporally nonlocal
nonlinear transformation now reads:

Anl@(6), (e - 81p)] = Beos® (@ + [p(t) — p(t - 6Tp)]/2}. (16)

One could notice here that, even in the nonlinear transformation, the static so-
lutions (¢(t) = constant) are necessarily suppressed in the oscillation loop, because
of the phase difference. The nonlinear function itself is thus a Fourier filter, having a
high-pass profile at low frequencies, and a periodic bandpass profile for high frequen-
cies.

As expected, the setup adapted to the Reservoir Computing configuration (see Fig-
ure 6.8, [33]) was able to process information at an unprecedented speed, up to one
million words per second in the case of speech recognition. That processing speed
was moreover not limited by the devices, however by the maximum speed of the ul-
trafast AWG which could not deliver waveforms above 24 GS/s. The sampling step ut
was set to 56 ps, corresponding to 17 GS/s in the AWG. The large delay in the feedback
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Figure 6.8: Schematic setup of the electrooptic phase delay dynamics.
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Figure 6.9: Impulse response of the phase delay dynamics, and its many echoes sustained through
the set of sufficiently high value of the feedback gain B. The first large echoes reveal strong non-
linear distortion of the original single pulse seeded by the AWG. The small echoes at the end are
linearly attenuated essentially.

loop was measured to 63.33ns, a minimum value that was imposed by the different
fiber and rf-cable patchcords needed to connect the different devices, and cumulating
a few meters. This set of temporal parameters was resulting in a total number of 1113
nodes.

The other optimal operating parameter values are: Peak-to-peak input informa-
tion u'™, 1.2V,;; @, = 2m1/5, confirming the optimal best average operating nonlinear
transformation close to an extremum of the interference (notice that an active control
of this phase interference condition was used); The feedback gain 8 =~ 0.7 has been
set to a value that would correspond to 1.4 in the original Ikeda setup, since in the
phase delay setup, the first Hopf threshold occurs at 8 = 0.5 instead of 1. Figure 6.9
is an experimental illustration on the effect of § in the feedback, which is equivalent
to the setting of a “feedback memory,” also referred to as Echoes as expressed by the
name ESN. This experimental characterization of the Reservoir displays many echoes
the Reservoir is capable of generating, for the appropriately chosen value of . When 8
is decreased, the echoes are vanishing more rapidly, and the Reservoir does not have
enough memory. When f is increased, too close from the Hopf instability, the echoes
are sustained and the Reservoir exhibits a too long memory: This is also not desirable
for an efficient processing. This optimal tuning for 8 is what is sometimes referred as
to “the edge of chaos” in the RC literature (actually the edge of the first instability in
our case).

Figure 6.10 is a picture of the whole electrooptic phase setup arranged as a Reser-
voir, and connected to the different instruments needed for both “Write-In” (AWG) and
“Read-Out” (digital oscilloscope).
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Figure 6.10: Rack-mounted electrooptic broadband phase delay Reservoir, and its processing envi-
ronment (AWG, broadband oscilloscope).

6.6 Conclusion

Ikeda delay dynamics represents an important toy model for the physics investiga-
tions of photonic Reservoirs. It has allowed to achieve several key results, consolidat-
ing and supporting the continuation of the photonic hardware investigations aimed at
proposing the future generation of brain-inspired computers. Fundamental concepts
explaining the efficiency of Reservoir Computing are progressing, together with prac-
tical applications that are currently being addressed.

The topic of photonic neuromorphic processors has fundamentally appeared as a
cross-disciplinary research direction, involving of course the original machine learn-
ing and brain cognitive research communities, but also now physics, nonlinear dy-
namics, mathematics, and probably more and more importantly information and com-
munication theory. The progress in the understanding will continue to involve more
and more signal processing concepts, as we already now know, e. g., from the impor-
tance of filtering and convolution operations in the different steps identified in various
artificial intelligence approaches. Pattern formation will be also of great importance,
maybe to capture how unsupervised learning can produce unexpected Read-Out fil-
ters or matrices, that could emerge from a complex dynamical system seeded by spe-
cific initial information, such as the way one has discovered chimera states.

The living biological brain needs of course to continue to provide insights, but
one needs also to take at the same time the necessary distance to find the best physics
and technology compromise for its hardware implementation solutions, thus keeping
computing efficiency compatible with technological feasibility.
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Guy Van der Sande and Miguel C. Soriano
7 Semiconductor lasers as reservoir
substrates

7.1 Introduction

Semiconductor lasers are the most common type of lasers produced, with a wide range
of applications that include optical storage systems, communication systems (ranging
from short-distance data communication systems to long-haul fiber-optic networks),
as pump sources, for material processing, and in many other applications [1]. A re-
cent application, and the topic of this chapter, is the use of semiconductor lasers as
substrates for photonic reservoir computers. Here, we present an overview of recent
publications and discuss the main properties of photonic reservoir computers based
on semiconductor lasers subject to optical feedback. The optical feedback serves as a
way to create the recurrence required for reservoir computing in the context of delay-
based reservoir computers. For more information on the formal definition of delay-
based reservoir computers, we refer the reader to Chapter 5.

7.2 Laser basics and semiconductor types

Alaser device comprises the amplifying medium, where the stimulated emission takes
place, and a resonant cavity, which provides an adequate feedback mechanism and
serves as a frequency selective element. An example of an amplifying medium is a
semiconductor p—n junction where population inversion is achieved through an ex-
ternally applied current flow. In the simple case of a two-level system, population in-
version is reached when the higher-lying electronic level has a higher population than
the lower-lying level.

The laser cavity provides the selective feedback through multiple transits of the
photons before leaving the cavity, as shown in Figure 7.1. Frequencies for which con-
structive round trip interference occurs are sustained and the others are suppressed.
Two parameters define the temporal characteristics of the laser cavity: the laser cav-
ity round trip time defines the frequencies of operation and the inverse of the photon
lifetime describes the rate at which photons are lost from the cavity.

Even when population inversion is achieved, the net rate of stimulated emission
is not necessarily enough to overcome the losses present in the laser cavity. These
losses mainly are the transmission losses at the laser facets, light scattering and light
absorption. The device only starts lasing when the injection current exceeds a value
called the threshold current at which the gain overcomes all the different losses.

https://doi.org/10.1515/9783110583496-007
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Figure 7.1: (Left) Schematic arrangement of an optical resonator. (Right) Electrons and holes in an
arbitrary distribution between bands.

In semiconductor materials, the charge carriers (electrons) are distributed between
the conduction and the valence band, as shown in Figure 7.1. The energy difference
between both bands is called the band gap. Stimulated emission can occur when the
energy of the incoming light exceeds the energy band gap of the semiconductor ma-
terial. When an electron is excited from the valence band to the conduction band,
it leaves behind what is called a “hole” (the absence of a charge carrier) in the va-
lence band. The annihilation of an electron and a hole leads to spontaneous emis-
sion, or stimulated emission when an extra photon induced the annihilation. By dop-
ing a semiconductor material, one can alter the natural distribution of electrons and
holes. A p-doped semiconductor has an excess of holes and an n-doped semiconduc-
tor an excess of electrons, originating from acceptors and donors respectively. In the
junction of a p-doped and a n-doped semiconductor, stimulated emission dominates
over absorption if there is population inversion. The semiconductor medium is said
to be transparent when the rates of stimulated emission and absorption are equal. An
incoming beam of photons experiences a gain in a p—n junction with population in-
version, meaning that the number of outgoing photons is larger than the number of
incoming photons. For this reason, this region is called the active layer of the laser.

Semiconductors materials have a complex energy band structure. In the context
of semiconductor lasers and other optoelectronic devices, direct bandgap semicon-
ductor materials are preferred since the valence band maximum and the conduction
band minimum both occur at the same wave vector k. A wide range of III-V material
systems is used for the production of semiconductor lasers. Table 7.1 lists a number of
these materials and their output wavelengths [2].

Semiconductor lasers are typically built with standard multi-layer epitaxial
growth techniques and come in several different geometries. The more conventional
lasers are known as Edge Emitting semiconductor diode Lasers (EELs). In EELs, light
travels in the lateral direction inside an active layer where electrons and holes can
recombine. Since these devices provide a high gain per round trip, no special reflect-
ing coatings or structures at the facets of the device are necessary but often used. It is
also important to note that the light field in EELs is linearly polarized along two fixed
directions, namely along the heterojunction plane (TE polarization) or perpendicular
to it (TM polarization), due to the combination of wave guiding and gain. However, in
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Table 7.1: Material systems typically used for the production of semiconductor lasers [2].

Material system Wavelength

AlGaAs / GaAs 680-890 nm
InGaAs / GaAs 950-1100 nm
InGaAsP / InP 1000-1700 nm

AlGalnP / GaAs 600-700 nm
ZnCdSSe 450-550 nm
AlGalnN 200-640nm
GalnNAs / GaAs 1300-1500 nm
GaN / AlGaN 400-550 nm

standard EELs the TM mode generally experiences a larger loss at the facets than the
TE mode. Therefore, light emission in EELs is predominantly TE polarized.

Under normal conditions, the laser operates close to the maximum of the mate-
rial gain. A number of modes could experience similar amplification, depending on
the width of the gain profile compared to the frequency spacing of the optical res-
onator modes. When a gain medium amplifies a strong laser beam, the gain is sat-
urated, i. e. reduced to some extent. Occasionally, the saturation can be inhomoge-
neous, i. e., it can be stronger around the wavelength of the laser beam than at other
wavelengths. This illustrates that the gain saturation can force a change of lasing
mode. In general, the laser chooses the mode that has the highest instantaneous gain.
Single-longitudinal mode operation can be guaranteed by, e. g., creating a periodic
structure within the laser cavity that increases its frequency selectivity.

7.3 Single-mode semiconductor lasers for reservoir
computing

Semiconductor lasers exhibit nonlinear interactions between the laser field and the
semiconductor medium, resulting in complex behavior when subjected to feedback,
electrical modulation, or optical injection [3]. In this section, we show how to imple-
ment the computational concept of reservoir computing (RC) in photonics with single-
mode semiconductor lasers subject to optical feedback. The reservoir and information
injection is realized all-optically, allowing for high-speed information processing. This
can be achieved by, e. g., utilizing the analogue transient dynamics generated by the
semiconductor laser coupled to a fibre-optic feedback loop. Following the delay-based
RC concept [4], we use a single semiconductor laser as the nonlinear node in which
nonlinear transient states are generated in the context of previous input responses.
Consequently, the system is capable of processing temporal sequences of information.
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7.3.1 Modeling and numerical results

We start by presenting the rate equations for a single mode semiconductor laser diode
[5]. These rate equations describe the time evolution of the electric field |E(t)| and the
number of charge carriers N(t). The electric field is normalized in such a way that
|E(6)|? corresponds to the number of photons P(t). The rate equations then read

dE(t)  (1+ia 1
T < > ) Gy(N(t) - N,) - o E(t) + Fg(t), @
AN _ I N©O Gy(N(t) - N,)IE. @)

dt e T,

Here, a is the linewidth enhancement factor, Gy is the differential gain, T, is the pho-
ton lifetime, N, is the carrier number at transparency, I is the pump current, e is the
elementary charge, and 7, denotes the electron lifetime. Spontaneous emission ef-
fects are included in the model by adding a Langevin noise term Fp, to the field equa-
tion. This spontaneous emission noise is implemented as a complex Gaussian white
noise term Fr = F; + iF, in the field equation with zero mean (Fg(¢)) = O, where the
real and imaginary parts are independent random processes and the following holds:
(Fi(OF;(t")) = B/t N(t)8(t - t'). Here, B is the spontaneous emission factor that de-
scribes the fraction of spontaneously photons emitted into the respective lasing mode.
For information processing in the context of reservoir computing, the external in-
put can be added as an optical injection term and the recurrences are included via
optical feedback. Following these assumptions, equation (1) can be rewritten as

0 (2) owtveer- N - 1|0+ kBt - 70 + Byt )
p

where x denotes the feedback strength, 7. is the delay time, and Aw is the detuning
between the response semiconductor laser and the optical injection. The optical feed-
back is modeled following the Lang—Kobayashi rate equations [6] and the external
signal is injected via E;;(t). For practical reasons and to compare to the experimen-
tal implementation, the external modulation of the injected light is performed via a
Mach-Zehnder electrooptic modulator. The addition of the input signal S(t) is then
modeled via an injected power P;;; modulated with a sine-square around a mean value
Py, yielding the signal:

Pyni(t) = Py [1/4 +3/2 sinz( %sa) + tIDO)], %)

which means the injected power is modulated between +75 % around the average in-
jected power Pim-. For the optical injection, we consider symmetric modulation with
S(t) normalized between +1 and @, = % The chosen values for the laser parameters
as used during the numerical simulations are shown in Table 7.2 [7].
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Table 7.2: Laser parameter values used in the numerical simulations.

Parameter Value
o 3.0
Tp 5ps
B 1076
K 10ns7!
Tec 80ns
Aw 0.0
T 1ns
Gy 10 ns™!
N, 1.8 + 108
Lehe 32.0mA
1.2 T T T T T T T
17 !

0.8 E Figure 7.2: Normalized mean squared error
§0.6-. f  (NMSE) for the Santa Fe time seri?s prediction
z F taskversus the bias current / for P, = 436 yW

0,4.: - (red squares), and Pini = 11pW (blue dia-

1 t  monds), respectively. The feedback rate is set

0.2 E tok = 10ns . The other parameters were

0: = . L chosen as in Table 7.2. Note that the lines only

08 09 1 11 12 13 14 15  serveasa guide tothe eyes. Figure reprinted
e with permission from Ref. [7], IEEE.

For reservoir computing purposes, the external input S(t) is constructed as described
in Chapter 5 with a random input connectivity mask that repeats every 7,.. In the nu-
merical analysis, the reservoir consists of N = 400 virtual nodes, resulting in a virtual
node spacing of © = 200 ps (7./N).

As an example of the performance of a semiconductor laser system as reservoir, we
tackle a time series prediction task. Here, we evaluate the performance of this scheme
in predicting the respective next point of a chaotic time series. We specifically employ
data from the Santa Fe time series competition, data set A [8]. For the evaluation of
the prediction error, we take 4000 data points of this data set, created by a far-Infrared
laser operating in a chaotic regime [9]. We used 75 % of the points for training and 25 %
for testing. To characterize the performance of the system for this task, we compute the
normalized mean square error (NMSE) of the prediction, defined as the normalized
difference between the predicted and its target value. We study the dependence of the
NMSE with the laser bias current for a fixed feedback rate. This prediction task requires
the system to have memory, i. e., optical feedback is crucial for this task.

In Figure 7.2, we show the NMSE as a function of the laser bias current for two
different values of the optical injection power. We first discuss the one corresponding
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to a large average power of the injected light, compared to the power of the laser sub-
ject to feedback, Py,; = 436 uW. In this case, the NMSE for the Santa Fe time series
prediction task is below 0.2 for a wide range of currents (see squares in Figure 7.2),
with a minimum NMSE at I = 1.25], of 0.036. Figure 7.2 also presents the results for
a smaller average power of the optical input injection, Pin]- = 11 uW. In this case, we
find that low prediction errors are restricted to laser bias currents close to the solitary
lasing threshold (see diamonds in Figure 7.2), with a minimum NMSE value of 0.164
at I = I;,. For larger bias currents, the prediction error rises significantly for the case
of low injection power, due to the onset of delayed feedback instabilities. For the case
of a high injection power, however, the prediction error keeps reducing from I = I
to I = 1.25];;, and then it rises slowly. In both cases, the prediction errors strongly in-
crease for injection currents below I = I;,. Overall, competitive prediction errors can
be achieved for optimized parameters. It is interesting to note, though, that a larger
average optical injection power allows for a wider range of bias currents providing
good performance.

Remarkably, when decreasing the node distance to a smaller value similar results
are obtained even when this value is far below the relaxation oscillation period [10]. In
Figure 7.3, it is shown that the NMSE does not significantly change with the node dis-
tance when the system operates above the threshold current. This good performance
indicates that the reservoir remains in the transient state for all the values of the node
distance explored in Figure 7.3. This is due to the optical injection of the data signals.
Optical injection is an integral part of the setup and an optical signal with constant
bias power is always present even in the case of no information being injected in the
semiconductor laser (S(t) = 0 in equation (4)). It turns out that an optically injected
laser can react at speeds related to the laser locking phenomenon, which can be much
faster than the relaxation oscillations. This feature is related to the phase dynamics.
The node distance 8 can therefore be freely chosen between the fastest time scale
(of the optical injection) and the relaxation oscillation period without significantly
degrading the performance when the system operates above the solitary threshold
[10]. These numerical results are obtained for realistic levels of spontaneous emission

0'55""|""l""l""l""
04 _ Figure 7.3: Normalized mean squared er-
E ror (NMSE) for the Santa Fe time series pre-
W 0.3 _ diction task versus the node distance cur-
%) E rent O for injection current above thresh-
; 0.2 _ ,1 /l\ old (circles; I = 1.1ly,) and below threshold
E /) ."“.1 (squares; | = 0.9/y,). The feedback rate is set
0.1 _-: F -\.“ to x = 10 ns* and the number of virtual nodes
oy En is setto N = 200. The other parameters were
P N T - IR b chosen as in Table 7.2. Note that the lines only
0 50 100 150 200 250

serve as a guide to the eyes. Figure reprinted
® [ps] with permission from Ref. [10], OSA.
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noise, while a limited signal to noise ratio in the detection has not been considered.
In practice, the overall contribution of the different noise sources will likely impose a
more restrictive limit on the minimum node distance.

However, below threshold, for I < I, the RC performance does depend on the
node distance. In Figure 7.3, NMSE< 0.1 is obtained only for specific 8 values. As phase
dynamics exists even below the threshold, good performance can be obtained below
the threshold current provided that the node distance is suitably chosen.

Taking N = 200, this broad range of node distances leads to an overall delay
length between 2 ns and 50 ns. It is worth noting that small 6 values, and thus small
delay lengths, are useful for compact on-chip implementations. Furthermore, a short
delay also allows to increase the processing speed as the data is fed at the delay period.

7.3.2 First experimental implementation with a single-mode
semiconductor laser

The scheme of the first experimental implementation of semiconductor laser-based
RC is shown in Figure 74 [11]. A standard edge emitting laser diode with an emission
wavelength of A = 1542 nm is employed as the nonlinear node. The stand-alone single-
longitudinal mode laser has a longitudinal mode splitting of ~ 150 GHz, with a side-
mode suppression exceeding 40 dB. Using free-space optics, the emission is collected
in a standard single mode fiber. A fiber loop provides delayed optical feedback (delay
Tp = 77.6 ns), with the loop comprising an optical circulator, an optical attenuator, a
polarization controller, and two fiber splitters utilized for signal detection and optical
injection. An optical attenuator and a polarization controller facilitate the control of
the optical feedback conditions. In this experiment, the reservoir consists of N = 388
virtual nodes, resulting in a virtual node spacing of © = 200 ps. This experimental
arrangement follows the delay-based RC protocol introduced in [4] and discussed in
Chapter 5.

For information processing, the modulated light of a tunable laser is injected into
the single-mode semiconductor laser. The external input signal is encoded via injec-
tion intensity modulation using a Mach-Zehnder modulator. While the laser diode
current and the Mach-Zehnder modulator have a modulation bandwidth going up to
or exceeding 10 GHz, the information is injected at a rate of 5 GSamples/s. In these
experiments, the arbitrary waveform generator, used for generating the input infor-
mation, is the bandwidth limiting factor [11].

The performance of this experimental RC system, evaluated using the Santa Fe
time series prediction task, is depicted in Figure 7.5 for the case of optical data injec-
tion. Particular to time series prediction tasks is a high sensitivity to noise. Hence an
injection power of 7.5 uW is chosen as the constant bias optical power in the absence of
information, allowing for a better signal to noise ratio. In addition to serving as a data
injection source, the external laser therefore additionally acts as an injection locking
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Figure 7.4: Scheme of the all-optical reservoir computer based on a semiconductor laser subject to
delayed optical feedback. The experimental setup comprises the laser diode, a tunable laser source
to optically inject the information, a Mach-Zehnder modulator, an optical attenuator, a circulator,
couplers, and a fast photo diode (PD) for signal detection.
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source, increasing the performance significantly by reducing the noise in the steady-
state dynamics. The NMSE for the prediction task, depending on the bias current, is
shown in Figure 7.5. The best performance is obtained for I}, close to the solitary laser
threshold, with a prediction error of 0.106 (I, = 7.62 mA, feedback attenuation 10 dB)
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at a prediction rate of 1.3 x 10’ points per second (dictated by the inverse of the delay
time). The performance significantly degrades for large bias currents (I, > 8.9 mA).

7.3.3 Further experimental implementations with single-mode
semiconductor lasers

After the pioneering work of Brunner et al. [11], several experimental implementations
have focused on understanding the fundamental properties of semiconductor laser-
based RC for nonlinear prediction tasks. On the one hand, it has been shown that the
conditions to achieve good prediction performance are linked to the injection locking,
consistency, and memory properties of the system [12]. On the other hand, Kuriki et al.
[13] illustrated the influence of the input mask on the performance of the system.

A semiconductor laser subject to optical feedback and optical injection exhibits a
wide range of dynamical phenomena [14]. As shown in [12], the ability of the semicon-
ductor laser-based RC system to process information is tightly linked to its underlying
dynamical properties in the absence of external input. In particular, the lowest pre-
diction error for a nonlinear prediction task occur at the injection locking boundary.
Injection locking refers to the state in which the optical frequency of the response
laser locks to the optical frequency of the injection laser, which happens for certain
combinations of optical frequency detuning between the lasers and optical injec-
tion strength [15]. These results can be interpreted as follows: the injection locking
boundary provides an optimum compromise between the diversity of the nonlinear
responses in the system and the reproducibility of these responses for similar input
signals [12]. This reproducibility of the responses can be quantified by the consistency
correlation measure [16]. In Figure 7.6, we show how the best computational perfor-
mance for a prediction task (NMSE) is found for the system parameters that lead to an
optimum compromise between a sufficient memory capacity and a large consistency
correlation.

Figure 7.6: Experimental results for the (a) consistency correlation, (b) memory capacity, and

(c) normalized mean square error (NMSE) for the prediction of a Mackey-Glass chaotic time series
as a function of the feedback attenuation () and the frequency detuning for a fixed bias current

I, = 0.991y,. Figure adapted with permission from Ref. [12], OSA.
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Semiconductor laser-based RC systems belong to the fastest hardware implemen-
tations of this machine learning concept, operating at multi-GHz speeds. Due to the
intrinsic high bandwidth of the reservoir system, the experimental apparatus used to
drive the system with the external input, the reservoir itself and the detection need to
have at least comparable analog bandwidths. In this context, Kuriki et al. [13] shows
that an input mask matched in bandwidth to the response laser presents an improved
prediction performance. The bandwidth-adapted mask is superior to binary, multi-
level or uniform random masks. Together, the results in [12] and [13] highlight the im-
portance of consistency as one of the key properties of nonlinear photonic systems to
process information.

7.4 Other photonic systems as reservoir substrates

7.4.1 Semiconductor ring lasers for reservoir computing

Semiconductor ring lasers (SRLs) are currently the focus of a rapidly thriving research
activity due to their unique feature of directional bistability [17] and the fact that they
do not require cleaved facets or gratings for optical feedback. Hence, SRLs are partic-
ularly suited for a monolithic integration [18]. SRLs have been suggested to fulfill sev-
eral practical applications [19-25]. All optical flip-flops based on a single or two cou-
pled microring lasers have been fabricated. These devices can be switched between
counter-propagating modes by injection of a signal counter-propagating to the lasing
mode [22, 26]. In addition, switching schemes based on injection only on one side of
the SRL have been suggested as well [27, 28]. Monolithic SRLs exhibiting unidirec-
tional operation are also highly desirable in applications because of their wavelength
stability [19, 20, 29, 30, 21]. The bistability of the SRLs opens the possibility of using
them in systems for all-optical switching, gating, wavelength-conversion functions,
and optical memories [20, 22, 31-38]. Moreover, SRLs have been recognized to be ideal
optical prototypes of nonlinear Z2-symmetric systems [39] exhibiting, in the solitary
case, multistable [40], and excitable behavior [41]. When SRLs are perturbed by optical
injection from another laser, the symmetry of their phase space leads to a novel route
to chaos [42]. In the case of SRLs with delayed optical feedback, it has been shown
that their ability to lase simultaneously in two-directional modes facilitates the gen-
eration of chaotic signals with time-delay concealment both in the intensity and the
phase [43], the generation of square wave oscillations [44], or random bits generation
using bitwise Exclusive-OR operations [45].

A general rate-equation approach for SRLs has been suggested by Sorel etal.
in [19]. The model consists of two mean-field equations for the counter-propagating
modes in the SRL, and a third rate equation for the carriers. The model accounts
for self- and cross-gain saturation effects and includes backscattering contributions
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originating at the coupling to an output-waveguide. In the same work, they have ex-
perimentally observed bidirectional and unidirectional regimes of continuous-wave
mode operation. Moreover, a bidirectional regime where the two counter-propagating
modes experience harmonic alternate oscillations has been observed as well. These
different features are adequately described by the rate-equation model for SRLs in
[19]. Although this general rate-equation approach explains certain experimentally
observed features, problems involving e. g. wavelength changes fall outside the scope
of such rate-equation models, and a traveling wave model is more suited to tackle
such questions [46, 47].

We consider a SRL operating in a single-longitudinal, single-transverse mode. In
the limit of small outcoupling from the ring cavity, the total electric field oscillating in
the ring can be written as the sum of two counter-propagating waves, clockwise (CW),
and counter-clockwise (CCW):

E(z,t) = Ecy(t) expli(wot — koz)] + Ecew(t) explilwyt + koz)] + c.c.. (5)

Here, kg is the longitudinal wavenumber and w, is the optical frequency of the mode.
In the slowly varying envelope approximation, the amplitudes of the clockwise E¢y
and counter-clockwise propagating modes Eqcy vary on time scales which are orders
of magnitude slower that w,. The rate-equation model is formulated mathematically
in terms of two rate equations for the slowly varying amplitudes Ey ccw and one rate
equation for the carrier number N. The equations read [19]:

Epy = k(1 + ia)[gey N — 1]E, — (k — Ak/2)e P20/ (6)
Eopy = K + i) [8ecyN — 1]E ey — (k + Ak/2)e!PH0OIDE 7)
N = Y[V -N- gch|Ecw|2 - gcchlEccwlz] (8)

where dot represents differentiation with respect to time t, gy, = 1 - S|Eqy|* = ClEcewl’s
Seew = 1= S|Ey|* — C|Eqy %, k is the field decay rate, y is the carrier decay rate, a is the
linewidth enhancement factor and y is the renormalized injection current with y = 0
at transparency and p = 1 at lasing threshold. The two counter-propagating modes
are considered to saturate both their own and each other gain due to, e. g., spectral
hole burning effects. Self- and cross-saturation effects are added phenomenologically
and are modeled by s and c, respectively. For a realistic device, cross-saturation is
stronger than self-saturation. Reflection of the counter-propagating modes occurs at
the point where light is coupled out of the ring cavity into a coupling waveguide and
can also occur at the end facets of the coupling waveguide. These localized reflections
result in a linear coupling between the two fields characterized by an amplitude k
and a phase shift ¢;. Moreover, due to unavoidable imperfections in the SRL intro-
duced during the fabrication process, the SRL will have a certain asymmetry in the
linear coupling between both counter-propagating modes. This asymmetry is intro-
duced in equations (6)—(8) as Ak and A¢y, representing the difference in backscat-
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Figure 7.7: Schematic of a SRL
with one feedback loop. In
this example, the CW mode

is subject to cross-feedback
from the CCW mode. Red sym-
bols A, B, C, and D are output
ports, LF: lensed fibers, C: cir-
culator, SOA: semiconductor
optical amplifier.

tering strength and phase, respectively. This asymmetry is necessary to describe phe-
nomena such as excitability in SRLs [41].

SRLs can be used as the nonlinear node in a delay based reservoir computer, just
as standard semiconductor lasers. However, the fact that single-mode SRLs can emit
in two counter-propagating directional modes with nearly the same frequency allows
for a larger flexibility in the reservoir computing set-up. First of all, one has the choice
to send different data signals into the SRL separate to each directional mode, or to
send the same data signal to both. In other words, one can opt to use the higher modal
dimension of the SRL to process two tasks in parallel. If not, and both CW and CCW are
used for the same data signal, one can expect that the number of virtual nodes spread
out over the delay length can now be distributed also over two modes. As a result,
more virtual nodes can be used for the same delay length and reservoir computation
can be sped up by a factor of two. Secondly, the optical delay line can be coupled in
multiple ways to the same SRL device (see Figure 7.7 for a possible configuration). One
can therefore realize either self-feedback in the two-modes (i. e., the CW (CCW) mode
is coupled back in to the CW (CCW) mode after a certain delay) or cross-feedback (i. e.,
the CW (CCW) mode is coupled back in to the CCW (CW) mode after a certain delay). Of
course, it is possible to implement delayed feedback in only one mode. However, this
would defeat the purpose of the dimensional increase offered by the two-directional
modes. Hence, we do not consider this case.

Nguimdo et al. have investigated these scenarios by expanding the SRL rate equa-
tion model with the appropriate Lang—Kobayashi feedback terms and optical injection
[48]. Backscattering was left symmetric. The rate equation, e. g., the optical field of the
CW mode then reads:

E., =x(1+ia)[g.wN — 1]E,, - kei"bkECCW + NewFew () + K E;(8). 9)

The rate equation for the optical field of the CCW mode can be written in an analogous
manner. The feedback terms are F,(t) and F_,(t), which can be explicitly defined
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Table 7.3: SRL parameter values used in the numerical simulations.

Parameter Value
o 3.5
s 0.005
c 0.01
K 100 ns™?
Y 0.2ns7?
k 0.44ns7!
bx 1.5
GCW,CCW O
New,cow 10ns™!
k1o 10ns7!
N 100
(S] 20 ps
TCW,CCW 2 ns

depending on the feedback configuration. For the cross-feedback configuration,

ch(t) = Eccw(t - chw)eilemw> (10)
Fccw(t) =E(t- Tcw)eilemg (11

where T, and T, are delay times and 8, and 8, are the constant feedback phases.
The self-feedback configuration can be defined in a similar way. The last term in equa-
tion (9) is the injected field E;(t), containing the data of the corresponding tasks to
be processed, with k; being the injection strength. Realistic levels of the spontaneous
emission noise are always taken into account for the numerical simulations. Data sig-
nals are injected through optical injection using a Mach-Zenhder modulator as de-
scribed before in equation (4). The preprocessing of the data signals occurs according
to the masking procedure of delay-based RC described in [4]. The length of one input
sample was matched to the delay length. It is worth noting that the preprocessing and
the post-processing of the signals in the two modes are independent. The mask, the
number of virtual nodes N and the node distance 0 can therefore differ from one mode
to another if desired. The values of the SRL parameter used in the numerical simula-
tions can be found in Table 7.3. The information processing tasks can be different in
the two modes (e. g., CW for task 1 and CCW for task 2).

Figure 7.8(a) shows the numerically obtained prediction error for the Santa Fe time
series as a function of the pump current y for self- and cross-feedback configurations.
The results point out that there is a broad range of the pump current for which SRL-
based RC can successfully predict the next step in the Santa Fe time series. The small-
est prediction error = 3 % is obtained around y = 1.5 for the self-feedback configuration
while for the cross-feedback configuration, NMSE = 4 % is obtained around y ~ 1.3.
The optimum performance of the system for Santa Fe time series prediction is similar
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Figure 7.8: Performance of a SRL based reservoir computer on a single task versus the pump cur-
rent . The task is (a) Santa Fe time series prediction and (b) nonlinear channel equalization. The
task is processed only in the CW mode. The NMSE and SER values are the average of 10 realizations
with different randomly generated masks. Figure reprinted with permission from Ref. [48], IEEE.

to that in other RC schemes based on semiconductor lasers with optical feedback. It
can be noted here that the error increases very slowly with pump current for, both,
the self- and cross-feedback configuration. This can be attributed to the small node
distance that is considered. In Figure 7.8(b), we show the performance for a nonlin-
ear channel equalization task for different pump currents. Details about the channel
equalization task can be found in [49]. Very good performance is obtained for this task
in both feedback configurations, both below and above the pump current threshold.
In addition, the range of pump currents that yield good performance agrees well with
that found for the Santa Fe time series prediction. In particular, the smallest symbol
error rate (SER) for the nonlinear channel equalization task is < 0.1% and = 0.1 % for
self- and cross-feedback configurations, respectively.

Having two directional modes that can be both addressed by on optical data sig-
nal independently, SRLs are promising candidates for parallel processing of two tasks.
For this purpose, we consider in the Santa Fe data set the first 4000 points for task 1
to be processed in the CW mode and the last 4000 points for task 2 to be processed in
the CCW mode. The input data is rescaled so that —m < S;,(f) < m. Figure 7.9 displays
the performance of the system for a simultaneous prediction of the future sample in
each Santa Fe time series for different values of the pump current considering a SRL
with (a) self-feedback and (b) cross-feedback. For the self-feedback configuration, it
turns out that there is a broad range of pump currents for which the NMSE is smaller
than or equal to 10 % for both tasks. This means the system succeeds in simultane-
ously predicting the future sample in each Santa Fe time series in this range of the
pump current. In particular, the prediction errors for the two tasks are very similar
and reach a minimum of =~ 4% for task 1 and =~ 6 % for task 2 around u ~ 1.3 [see
Figure 79(a)]. Compared to the performance in Figure 7.8(a), it is clear that a parallel
simultaneous prediction of the next sample in the two chaotic time series does not sig-
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Figure 7.9: Performance of a SRL based reservoir computer on two parallel tasks versus the pump
current p. The task is the Santa Fe time series prediction performance is expressed as NMSE. NMSE
obtained for task 1 (+,red) and task 2 (x, black) in the case of double self- feedback (a) and double
cross-feedback (b). Figure reprinted with permission from Ref. [48], IEEE.

nificantly degrade the performance in a self-feedback configuration. This shows that,
despite the two modes being coupled, the interaction effects are not significant. As dis-
played in Figure 7.9(b), the prediction errors for a simultaneous one-step prediction in
the two chaotic time series are worse for the cross-feedback configuration. In addi-
tion, there is only a very narrow range of pump current values for which a NMSE 10 %
can be simultaneously obtained for both tasks. The minimum error is = 8 % for task
1and = 10 % for task 2 in this case. This is twice as large as the minimum prediction
error found when only one task is processed considering the same configuration [see
Figure 7.8(a)]. We find an increase in the prediction error because the cross-feedback
configuration introduces additional coupling between the two counter-propagating
modes. The amount of information transferred from the CW mode to the CCW mode
and vice versa is therefore larger when compared to the self-feedback configuration,
hampering the computational performance.

7.4.2 Erbium-doped microchip lasers

In [50], it was experimentally and numerically shown that diode-pumped erbium-
doped microchip lasers subject to optical feedback can also be used to implement
RC systems for prediction tasks. Using a Santa Fe time series as a bench-mark, the au-
thors found similar performances as with semiconductor lasers. Besides investigating
RC in a different material type of laser, which requires to be optically pumped instead
of electrically, the authors consider an injection sample separation of the input data
(i. e., the inverse of the processing speeds) close or corresponding to the time delay.
Also, in [50], it was explored whether data can be directly coupled to the feedback
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light beam (i. e., modulating the feedback path) instead of using an additional laser
for optically injecting the electrical data into the reservoir.

7.4.3 Semiconductor optical amplifiers

The first experimental realization of all-optical RC was based on the nonlinear re-
sponse of a semiconductor optical amplifier (SOA) placed in a ring optical cavity [51].
In this case, the external input was injected as a modulated optical field and the out-
put layer was implemented off-line after detection. The reservoir speed was at the time
limited by the rate of the input signal generator, yielding to an input processing rate
of 7.8 us/symbol. As a result of a thorough comparison between numerical and exper-
imental results, the authors highlight that the noise present in this analog system de-
grades the performance on tasks such as the memory capacities, the nonlinear chan-
nel equalization, and isolated spoken digit recognition [51]. This observation holds for
most photonic implementations of RC to date.

7.5 Conclusion

The development of high-speed implementations of photonic reservoir computers is
an active field of research that is still in progress. As shown in this chapter, a semi-
conductor laser subject to optical feedback fulfills the requirements for a high-speed
implementation of the reservoir. Current trends for the advancement of photonic reser-
voir computers include the possibility to integrate most of the photonic components
and to develop an all-optical implementation of the full system. Photonic integration
aims at targeting a robust implementation of the reservoir, while full system imple-
mentations must also include the input and output layers. Besides the technological
challenges to implement the full photonic system based on a semiconductor laser, it
is still unclear what is the precise influence of the laser nonlinearity in the compu-
tational performance. In this context, a precise experimental characterization of the
amplitude and phase response of the semiconductor laser may shed some light on the
role of the nonlinearity for the case of the optically driven semiconductor laser.
Recent works suggest certain modifications to the original scheme that could still
improve the performance of laser-based RC. These modifications include the use of
two delay loops [52] in order to extend the fading memory of the system, or the com-
bination of responses for different laser parameters in order to enhance the computa-
tional power of the system. From the application point of view, it is crucial to design
photonic reservoir computers than can be compatible with existing technologies. Al-
together, there remain several challenges ahead, both at the fundamental and tech-
nological level in order to establish photonic reservoir computers as contenders to
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current technologies for real-world applications. In this context, laser-based RC can
potentially have an advantage in terms of power efficiency and of processing speed,
eliminating the electronic bottleneck in photonic applications. In photonics, a poten-
tial application that can benefit from these properties is the recovery of optical com-
munication signals using a driven semiconductor laser and the RC paradigm [53].
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8 Advanced reservoir computers: analogue
autonomous systems and real time control

8.1 Introduction

Ideally brain-inspired information processing systems should be autonomous devices
that receive an analog input, produce an analog (or, possibly, digital) output, and in
addition should be able to learn by themselves to produce the desired output. Such
devices could then be used as black boxes that could be connected to other devices,
or possibly to themselves. They would thus be the elementary brick used to build more
and more complex analogue information processing systems.

However, implementing such autonomous black box devices is highly complex.
For this reason, in initial experiments, only a (small) part of the device is implemented
experimentally, and the remaining pieces are implemented digitally. The complex en-
gineering task of building fully autonomous systems is left for later. This step-by-step
approach is very natural in science. The development of experimental reservoir com-
puting illustrates very well this piecewise implementation. A good example of this ap-
proach is one of the pioneering papers [1] which used an experimental optoelectronic
nonlinearity but implemented all the rest of the system digitally.

In the case of reservoir computing, a further important simplification was intro-
duced in [2]: namely the architecture based on a single nonlinear node and a delay
line described in Chapter 5. In addition to its conceptual interest, this architecture
also considerably simplified experimental implementations because it replaces a par-
allel system by a sequential system which is easier to build and debug. For this reason,
this architecture has become an ideal place to start studying reservoir computing us-
ing novel substrates, with the additional simplification that one can—if necessary in
a first instance—use a digital delay line. Experiments that used this approach include
e. g. the electronic system of [2], the first optoelectronic reservoir computers [3, 4], the
first all optical reservoir computer [5], the first reservoir computer based on a laser
with delayed feedback [6], the first reservoir computer using a nanoscale spintronic
oscillator [7], and the first reservoir computer using a nonlinear mechanical oscilla-
tor [8].

A few experiments did not use the architecture based on delay dynamical sys-
tems, but they also needed to considerably simplify the system; see for instance [1]
mentioned above, and the first on-chip reservoir computer [9] (see Chapter 3), which
had to resort to sequential measurements of the neurons.

All these experiments are important milestones in the development of experimen-
tal reservoir computing. But as mentioned above, they only implemented part of a
reservoir computer, and are far from an autonomous system. A few steps have been

https://doi.org/10.1515/9783110583496-008
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taken toward the idea of a fully-analogue reservoir computer. In Section 8.3, we de-
scribe how one can implement a more complete system, that comes close to a fully
autonomous one, in which the input layer, a photonic reservoir computer based on a
delay dynamical system, and an output layer are implemented experimentally. (Note,
however, that the output layer in the experiment we describe is not strictly speaking
fully autonomous, as it produces a continuous signal that needs to be sampled at spe-
cific times to produce the desired output.) These results are based on [10].

The most difficult part of the system [10] seems to be the output layer. Indeed, an
analogue output is a linear combination, with positive and negative weights of the
reservoir states. Such linear combinations are easy to implement digitally. But ana-
logue implementations are difficult, as a small error on the output weights, or any
additional noise that occurs in the output layer, can have a large effect on the output
signal. For this reason, we believe that analogue output layers will be a key difficulty
to overcome in the development of experimental reservoir computers.

In Section 8.4, we consider a photonic reservoir computer with which we can in-
teractin real time. Indeed, in any real world application, reservoir computers will have
to interact with their environment in real time. This for instance could be due to the
fact that the task the reservoir computer must accomplish changes, or because the
reservoir dynamics are slowly evolving. We explore these possibilities by coupling the
reservoir computer to a Field-Programmable Gate Array (FPGA) equipped with an Ana-
logue to Digital Converter (ADC) and a Digital to Analogue Converter (DAC). However, it
must be acknowledged that in these experiments we simplified the reservoir computer
by implementing the output layer (which as mentioned is challenging to implement
experimentally) digitally on the FPGA. A natural next step would be to repeat these
experiments using a reservoir with an analogue output layer.

As an application of the above concept, we consider online training, in which the
output weights of the reservoir computer are updated in real time. This allows the
reservoir computer to cope with tasks that change with time. This experiment is based
on [11]. This method also potentially allows one to train analogue output layers with-
out having to model the output layer in detail, as demonstrated numerically in [12].
It is interesting to compare the results we present here with the more recent work of
[13] in which online training was used on an analogue output layer, but with an up-
date rate for the reservoir (i. e., the rate at which successive inputs are processed) of
approximately 5 Hz, compared to above 130 kHz for [11].

Finally, we show (in Section 8.5) how real time control of the reservoir computer al-
lows the implementation of output feedback, in which the past output is used to drive
the system. This allows novel functionalities, such as pattern generation and emula-
tion of chaotic systems which are not possible with the simple reservoir architecture.
Output feedback for emulation of chaotic systems was introduced in [14]. Interest in
this question has recently grown again, with several theoretical contributions [15-18].
The experiment we describe here is based on [19].
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The main conclusion of this Chapter, see Section 8.6, is that developing au-
tonomous reservoir computers with real-time control is both essential for applications
and enables new functionalities. It is thus a key challenge in the field.

8.2 A simple optoelectronic reservoir computer

The experiments presented in this chapter are based on the optoelectronic implemen-
tation of reservoir computing first introduced in [3, 4] and illustrated in Figure 8.1; see
also Chapter 6. For completeness, we recall here its operation principles. We first recall
the basic equations describing a reservoir computer [14, 20]. The system is driven by an
external signal u(n), contains N internal variables x;(n) (i = 0,..., N - 1), and produces
an output y(n), where n is discretized time. It is described by the following equations:

s;j(n) = Mu(n) + b; input layer 1)

x;(n) = f <Z Wi;-esxj(n -1)+ si(n)> reservoir layer 2
j

y(m) =) Wx(n) output layer 3)

where f(-) is a nonlinear function, M; is the input mask (also noted Wiin), b; the input
bias, Wl-;es the reservoir interconnection matrix, W; the output weights (also noted
Wi"“t). In most implementations, M;, b;, Wi;-es can be chosen at random from some
distribution, except for global scaling which is adjusted for best performance. The
output weights W; are chosen to optimize performance.

In the case of reservoir computers based on delay dynamical systems, described
in [22] and Chapter 5, equation (2) is replaced by

x;(n) = f(ax;_; (n— 1) + Bs;(n)) fori=k,...,N

4
x;(n) = faxy,ioc(n—2) + Bs;(n)) fori=0,....k-1 @

Readout Figure 8.1: Schematic representa-

wi(n+1) tion of the photonic reservoir layer.
'rl_IJ-Ll.I' It contains a light source (SLD or

DFB laser), a Mach—Zehnder in-
tensity modulator (MZ), a 90/10
beam splitter, an optical attenua-
tor (Att), a fiber spool (Spool), two
photodiodes (P, and Py), a resistive
Amp Comb combiner (Comb), and an ampli-
fier (Amp). Optical and electronic
Input components are shown in grey and

M X u(n) _|-|JJ11I_ black, respectively. Adapted with
permission from [21].
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where a and f are global scaling parameters of the interconnection and input matrices
W and M;, respectively, called feedback gain and input gain; k = 0 (synchronized
regime, in which case f must include a low-pass filter, see [2, 3]), or k > 0 (unsynchro-
nized regime).

Figure 8.1 depicts an optoelectronic setup that implements equation (4). The reser-
voir layer consists of a delay line and a single nonlinear node. Similar systems have
been studied previously in the general context of nonlinear dynamics; see, e. g., [23—
25]. This reservoir layer is essentially identical to the optoelectronic reservoir used in
[3, 4, 26-30].

The delay line consists of a spool of optical fiber (roughly 1.7 km of SMF28e). The
internal variables x; are time-multiplexed along the delay line. They are represented
by the light intensity that travels along the delay line within fixed temporal windows.
At the end of the fiber, the optical feedback signal is converted to a voltage by the feed-
back photodiode P;. The resulting signal is then amplified to drive a Mach-Zehnder
(MZ) light intensity modulator. The light source can vary between different experi-
ments. We typically use either a DFB laser (Covega -SFL-1550p-NI- with a wavelength
around 1550 nm) or a superluminiscent diode (SLD, Thorlabs SLD1550P-A40), also
emitting at the standard telecommunication wavelength of 1550 nm.

The sine response of this M—Z modulator is used as the nonlinearity of the reser-
voir (nonlinear function f in equation (2) and equation (4)). During the experiments,
the bias point of the M-Z modulator is regularly tuned to ensure a proper sine re-
sponse. In other words, if no signal is applied to the RF port of the M—Z modulator,
its transparency is at 50 %. In some works [3], the bias point of the M-Z is considered
as a tuneable parameter which allows one to modify the nonlinear function f. Here,
the bias point, and hence f is kept fixed. At the output of the M-Z modulator, 10 % of
the light intensity is picked up by the readout photodiode Py, the remaining 90 % is
attenuated by a tuneable optical attenuator before going into the optical delay line.
This optical attenuator allows adjusting the feedback gain of the cavity (a coefficient
in equation (4)). A typical value for the round-trip time of the cavity is T = 8.4 ps. If we
omit the constant part of the signal (that is in any case filtered out by the amplifier),
the dynamics of the system without input can be approximated by

x(t) = sin(ax(t - T)). ()

In order to carry out computation, we drive the cavity with a desynchronized sig-
nal as in [4]. To this end, we define the duration 8 of each internal variable by the
relation

T = (N +k)6, (6)

where we recall that T is the round-trip time, and k denotes the degree of desynchro-
nization. We convert the discrete time input u(n) into a continuous signal u(t) by a
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sample and hold procedure for duration T’ = N6. Thus, in continuous time, the input
of the reservoir computer is represented by a step signal given by

u(t)=u(n) forte J(n-1)T',nT']. @)

The value of the internal variable x;(n) is given by the average value of x(t) in the in-
terval t €](i—1)0+(n-1)T',i0+ (n-1)T']. The input signal s;(n) is set to the input u(n)
mulitiplied by the input mask m;, see equation 1, with the bias b; set to 0. In continu-
ous time, the input mask is represented by a periodic function m(t) of period T'.

The continuous-time dynamics of the driven system can thus be described by

x(t) = sin(ax(t — T) + fm(t)u(t)). (8)

In discrete time, the variable x;(n) is connected to either x;_; (n-1) ifi > k or to x,;_ (n—
2) if i < k. The corresponding dynamics in discrete time is thus given by equation (4).

8.3 Experimental implementation of analogue input
and output layers

Despite the increasing interest in the reservoir computing paradigm, its potential in
terms of processing easiness and speed has not yet been fully exploited. In particu-
lar, all previous experiments, presented throughout this book, required either digital
preprocessing of the inputs, or digital post-processing of the outputs, or both (i. e., at
least either the input layer or the output layer were digitally implemented). This is in-
deed a major limitation if one intends to use physical reservoir computers as versatile
and efficient stand-alone solutions. Moreover, besides the advantages of speed and
versatility, a fully analogue device would allow for the feedback of the output of the
reservoir into the reservoir itself, enabling new training techniques [31] as well as the
exploitation of reservoir computers for new kinds of tasks, such as pattern generation
[14, 32] (see also Section 8.5).

Here, we report the work of [10]. Note that some steps toward a fully analogue
reservoir had already been taken. A first analogue output layer had been reported in
[26], but with less good performance. And in an unpublished manuscript [30], it was
shown how to implement an analogue input layer. In fact an analogue input layer is
comparatively simpler to implement, as it consists of multiplying the input signal with
random weights. The exact values of these weights are not very important, as they can
be chosen at random up to some global scaling. Optimization of the input weights has
been considered in [27, 29, 33, 34].

The first report of a reservoir computer with an analogue output layer was given
in [26]. This solution was tested on a single task, and the results obtained were not as
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good as those obtained using a digital output. The difficulty of constructing an ana-
logue output layer is due to the nature of the computation that needs to be carried out.
Indeed the output of the reservoir computer is a linear combination, with positive and
negative weights, of many internal states, which requires a very high computation ac-
curacy. While this accuracy is obtained naturally with a digital computer, it is rather
challenging to reach it with an analogue integrating device.

In this section, we present the first fully analogue reservoir computer, originally
reported in [10]. This implementation takes as input an analogue optical signal, and
produces as output an analogue electrical signal proportional to the output requested
by the task. It thereby proves that the concept of reservoir computing can be entirely
implemented by means of analogue signals handled by analogue components. This
opens up the route to new promising developments based on high-bandwidth stand-
alone reservoirs as well as feedback loop reservoirs.

8.3.1 Experimental setup

The experimental setup is depicted in Figure 8.2. It consists of input, reservoir, and
output layers. The operation principles of the optoelectronic reservoir have been pre-
sented in Section 8.2. The following two sections are devoted to the input and readout
layers.

8.3.1.1 Analogue input layer

In a reservoir computer based on a delay dynamical system with a single nonlinear
node, the input mask m; plays a crucial role as it breaks the symmetry of the sys-
tem, giving each internal variable x;(n) a different dependence on the inputs u(n). For
this reason the optimization of the input mask has been the subject of several studies
[27, 29, 33, 34]. In the present implementation, the input mask m(t) is introduced in-
dependently of the input and is intrinsically continuous, which greatly simplifies its
hardware implementation.

The optical input signal is generated as follows. A superluminescent light emit-
ting diode (SLED Denselight DL-CS5254A) is modulated using a Mach-Zehnder (M-Z)
modulator (Photline MXAN-LN-10) to generate an optical signal proportional to the in-
put u(t) of the reservoir computer. However, a M-Z modulator exhibits a sine response
to the applied voltage. The following paragraph explains how we precompensate the
signals which drive the M—Z modulators inside the optical input layer and inside the
readout layer (see Figure 8.2) so as to obtain a linear response.

Let us consider the light intensity I;, at the input of a M-Z modulator, with the
insertion loss p and half wave voltage V,,. The light intensity I, at the output of the
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Figure 8.2: Schematic of the experimental reservoir computer with analogue input and output lay-
ers. The optical input produces the signal that must be processed. The input layer multiplies the
input signal by the input mask. The reservoir layer is a delay dynamical system in which a M-Z mod-
ulator acts as nonlinearity. The output layer produces an analogue electric signal proportional to

the desired output. Electric components are in green, optical components in red and purple, with
purple used for polarization maintaining fiber components (used to avoid the use of polarization
controllers) and red for nonpolarization maintaining fiber components. AWG denotes Arbitrary Wave-
form Generator; RF amplifier denotes Radio Frequency amplifier; R, L, C denote resistor, inductor and
capacitor, respectively. Reprinted from [10].

modulator as a function of the driving voltage v(t) is given by

1 . (T
Iy () = pIin§<1 + sm(vﬂv(t)>>. )
The goal of the precompensation is to obtain at the output of the M-Z modulator a
light intensity proportional to the input light intensity multiplied by the signal f(t).
This is obtained by taking v(t) to be equal to

v
V(t) = 7

” % arcsin(f(t)), (10)
where we assume that the signal f(t) belongs to the interval [-1, 1]. Therefore, the sig-
nal

gt) = 7% arcsin(f(t)) (1

should be loaded in the Arbitrary Waveform Generator (AWG) and generated with an
amplitude of V,/2.

This precompensated input signal is generated with a sample rate close to
200 MS/s and a resolution of 16 bits (NI PXI-5422). The intensity profile of the op-



212 — P Antoniketal.

tical signal sent to the reservoir computer is thus given by
L, (8) = Tpu(t), (12)

where the input has been scaled to belong to the interval u(t) € [0,1].

The multiplication by the input mask is achieved with the same sample rate and
resolution (200 MS/s and 16 bits) by another AWG (Tabor WW2074) that drives an addi-
tional M—Z modulator (Photline MXAN-LN-10). The optical signal after multiplication
by the input mask has intensity

I(t) = m(t);,(t)
= m(t)u(t)l,, (13)

where the mask is scaled to belong to the interval m(t) € [0, 1], and for simplicity we
have not written the insertion losses of the M-Z modulator.

A tuneable optical attenuator (Agilent 81571A) is used to adjust the strength of
the input signal (8 coefficient in equation (4)). The use of an incoherent light source
(SLED) avoids interference between the signal injected into the cavity and the signal
already present in the cavity (which is coherent since it comes from a laser). Therefore,
at the output of the 50 % fiber coupler, the feedback photodiode produces an electrical
signal proportional to ax(t — T) + B(t)u(t) (compare with equation (8)).

Concerning the choice of input mask m(t), we use sinusoidal signals, as in [30].
The simplest mask signal of this type would be a single sine at frequency p/T’ with p

integer
my(t) = %(1 + sin(—g cos(er%t))). (14)

However, the performances depend strongly on the value of p. For a good choice of p,
the results are close to those we can obtain with a random input mask. However, this
is true only when the output is post-processed digitally. When the results are obtained
with the experimental analogue readout layer they are significantly less good than
those resulting from a random mask.

We found that the performance is significantly improved when we use an input
mask m,,, containing two frequencies p/ T' and q/T’

My, (t) = %(1 + sin<—% cos<2n%t> - % cos(2rr%>>>. (15)

The phase of the cosines in equation (15) is chosen in order to ensure that the mask
vanishes at times t = nT’ when the input u(t) has discontinuities. The signal sent into
the cavity is thus a smooth function without any discontinuity and the synchroniza-
tion between the input signal and the mask is drastically simplified.

A trace of the masked input signal is given in Figure 8.3. Note that it was necessary
to scan the values of p and g to get good results.
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Figure 8.3: Signals injected into the reservoir layer. The blue curve is the optical input /;, (t) = lou(t).
The green curve is a record of the masked input signal my,,(t)/;,(t) with p = 7 and g = 9, as measured
by the photodiode and the digitizer. The vertical axis is scaled so that its maximum range is [0, 1],
i.e., I = 1. Reprinted from [10].

8.3.1.2 Analogue output layer—general principle

The readout layer is in charge of producing the output y(n) of the reservoir. It consists
of two parts, the first measures the internal states x(t) of the reservoir. The second
produces the output itself.

As shown in Figure 8.2, 30 % of the light intensity sent to the reservoir layer is
detected by the readout photodiode (TTI TIA525). The resulting signal is recorded by
a digitizer (NI PXI-5124) at 200 MS/s with a resolution of 12 bits and a bandwidth of
150 MHz. This signal is used during the training phase to compute the values of the
internal variables x;(n) and of the readout coefficients W; (following the method de-
scribed below). The remaining 70 % of light intensity is modulated by a dual output
M-Z modulator (Photline MXDO-LN-10 with 10 GHz of bandwidth) using a signal pro-
duced by an AWG (Tabor WW2074). The two outputs of this modulator are comple-
mentary and detected by a balanced photodiode (TTI TIA527 with a cut-off frequency
of 125 MHz and output impedance 50 Q). The bias point of this modulator is regularly
tuned to have a sine response. In other words, if no signal is applied on the RF port
of the M-Z modulator, both outputs have a transparency of 50 % and the signal at the
output of the balanced photodiode is null. If a positive (negative) voltage drives the
M-Z modulator, the signal at the output of the balance photodiode is positive (neg-
ative). The reason for constructing the readout layer in this way is that the internal
variables are given by the optical intensity inside the reservoir, hence their values are
positive. But for processing information with the reservoir computer, positive and neg-
ative readout coefficients W; are required. Using a dual output M—Z modulator coupled
to a balanced photodiode enables us to modulate the internal variables by coefficients
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that are either positive or negative. The signal from the balanced photodiode is fil-
tered by a low-pass RLC filter whose role is to carry out an analogue summation of the
weighted internal variables. The output of the low-pass filter is then amplified before
being recorded by the second channel of the digitizer (NI PXI-5124). The value of the
resulting signal at every instant t = nT’ is the output of the reservoir y(n).

8.3.1.3 Analogue output layer—computation of the readout coefficients

The balanced M-Z modulator in the output layer is driven by a signal produced by
an AWG. Using the method described below, one computes a continuous time weight
function w(t). The signal produced by the AWG is precompensated so that the signal
at the output of the balanced photodiode is proportional to w(t)x(t).

In the case of a dual output M-Z modulator, the light intensities I,,,,; and I, at
the two outputs of the modulator are similarly given by

1 . v, 1
Ly () = p11n5<1 + sm<Vln 7g(t))) = plin3(1+£(0) (16a)

n V, B 1
V_Tg(t)» = PIin§(1 -f®). (16b)

n

1 .
Loup(t) = pIinE(l - Sln(

Hence, when detecting these two outputs with a balanced photodiode, the resulting
signal should be proportional to the light intensity at the input of the modulator mul-
tiplied by the signal f(t).

Figure 8.4 gives the response after the balanced photodiode with and without pre-
compensation when a ramp of 47 weights W; ranging from -1 to 1 is use for the ana-
logue readout mask.

Denoting by h(t) the impulse response of the RLC filter followed by the amplifier,
the signal y..(t) detected by the second channel of the digitizer can be expressed as

Ye(t) = (w(t)x(t)) * h(t)

_ j w(D)X(T)h(t - 7) dr. (17)

Since we use a real (causal) filter, the integration in equation (17) is done over the
interval T € |-00, t]. The continuous time weight function w(t) is a stepwise function
of period T' defined by

w(t) =W, fornT' +({i-10<t<nT +if, (18)

with1 < i < N and n € Z, where we recall that 6 is the duration of each internal
variable. The output of the reservoir computer y(n) is a function of discrete time. It is
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Figure 8.4: Precompensation of the dual output M-Z modulator. The signal f(t) used for this test

is a stepwise function of 47 values from —1to 1 over the period T’ (red curve). The green record is
the output of the balanced photodiode when no precompensation is applied on f(t). The blue curve
is normalized output of the balanced photodiode when the precompensation is used. Reprinted
from [10].

equal to the continuous output y,(t) at time nT’: y(n) = y.(nT'). It can be expressed as

y(n) = ye(nT")

N rT'+i0

= Z w; J x(T)h(nT' - 1) dr. (19)
. rT'+(i-1)6

In order to calculate the readout coefficients for the analogue readout layer, new in-
ternal variables x;(n) are defined by

oy T+
x;(n) = z J x(D)h(nT' - 7)dr. (20)
=014 ii-1)0

In practice, the impulse response of the readout layer has a finite length. Let [ be an
integer such that the impulse response is shorter than IT' (i.e., h(t) = 0 for t > IT'),
the sum over r in equations (19) and (20) can be limited to values of r fromn -1 -1
to n — 1. Note that since the impulse response lasts longer than T’, the current output
y(n) contains contributions from the light intensity x(t) up to [ input periods in the
past, which is a small difference with respect to the traditional reservoir computer;
see equation (3). In our experiment, for the channel equalization task we use [ = 10,
and for NARMA10 and the radar signal forecasting, [ = 15.

At the beginning of the experiment, we record the step response (response to the
Heaviside function) of the analogue readout layer by applying a voltage step on the
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dual output M-Z modulator. The derivative of the recorded signal is the impulse re-
sponse h(t) of the analogue readout layer.

Note that a key point to obtain good results is to optimize the extinction of the sig-
nal when a readout weight equal to zero is applied. Indeed, the balanced M-Z modula-
tor and the balanced photodiode have some imperfections, namely different insertion
losses and on/off ratios for the two outputs of the modulator, and the difference in
responsivity of each photodiode. For these reasons, a null voltage on the RF port of
the M-Z modulator does not give, at the output of the readout layer, full extinction of
the optical input. This effect, if not taken into account, degrades the performance of
the output layer. To compensate for it, we measure the small offset needed to obtain a
full extinction of the signal at the output of the reservoir layer. This offset is taken into
account when we precompensate the readout mask.

During the training phase, we record the output x(t) of the reservoir using the
readout photodiode (first channel of the digitizer). This record is then combined with
the impulse response h(t) of the analogue readout layer to compute the new internal
variables x;(n) (see equation (20)). From these internal variables, we compute the read-
out weights W; using Tikhonov (ridge) regularization [35]. The corresponding stepwise
periodic signal w(t) is normalized with the highest absolute value of W, so as to fit the
maximum modulation capabilities of the analogue readout layer. The corresponding
gain (the highest absolute value of W;) is applied on the recorded signal after acquisi-
tion of y.(t) and finally an offset correction is applied.

Note that the AWG that produces the output signal w(t) has a finite resolution and,
therefore, exhibits quantification noise which degrades the quality of the output y.(¢t).
This effect is minimized if the amplitudes of the W; are all comparable. This can be
enforced by increasing the ridge regularization parameter. In the present experiments,
we found it useful to take a ridge regularization parameter 10 times larger than when
we use a digital output layer.

The performance of the analogue output layer is obviously dependent on the im-
pulse response h(t), and different tasks work better with different impulse responses.
In practice, we first tested numerically different choices of R, L, and C, and then im-
plemented experimentally those that provide good results. Typical values used are R
in the range 1.6 kQ-10 kQ, C in the range 760 pF to 1.2nF, with L = 1.8 mH.

8.3.2 Results

The fully analogue reservoir computer was tested on three tasks commonly considered
in the reservoir computing community, namely equalization of a nonlinear communi-
cation channel, NARMA10, and the forecast of a radar signal. The results are compared
to [4], in which a practically identical optoelectronic reservoir computer was used, and
in the case of the radar task with the all-optical reservoir [5]. Both [4] and [5] used a
similar number of internal variables, but without analogue input and output layers.
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In all cases, we used N = 47 internal variables and k = 5. The two frequencies
of the input mask p/T’ and q/T', are 7/T' and 9/T’. Either numerically before the ex-
periment or during the experiment itself, the feedback gain (a in equation (4)) and
the input gain (B8 in equation (4)) are scanned in order to find their optimal values.
For each set of parameters, several data sets are used in the experiment in order to
have sufficient statistics. In our experiment, a feedback gain a equal to 1 is obtained
when the optical attenuator inside the loop is set to 9.5 dB. At this attenuation, when
no input signal is applied, small oscillations appear in the cavity. This corresponds
to a maximum optical power received by the feedback photodiode (i. e., at maximum
transparency of the M—Z modulator inside the loop) of 264.4 uW. For comparison, the
optical signal received by the feedback photodiode when the input is on, and the opti-
cal attenuator in the input layer is set to 0 dB, is 1.46 mW. When the input of the reser-
voir belongs to the interval [0, 1], the input optical attenuation to obtain a f coefficient
of 1is around 7.4 dB.

It is important to note that we do not carry out any time averaging on the acquired
signal y,(t). For this reason, the output suffers from quantification noise (see discus-
sion below). Moreover, note that because each data set is sent to the experiment twice
(once to measure x(t) and compute w(t), once to measure y.(t)), the stability of the
experiment is more important than in experiments with digital postprocessing. To en-
sure stability, we regularly adjust the working points of all M—Z modulators.

8.3.2.1 Nonlinear channel equalization

The aim of this task is to compensate for the distortion of a wireless communication
link affected by a small nonlinearity and a memory effect. It was used previously in
the reservoir computing literature; see, e.g., [14, 36]. A sequence of symbols d(n),
randomly drawn from the set of values {-3, -1, 1, 3}, passes through a channel model
with intersymbols interference (due to multipath travels and/or band-pass filters at
the channel ends)

q(n) =0.08d(n+2)-0.12d(n+1) + d(n)
+0.18d(n-1) - 0.1d(n - 2) + 0.091d(n - 3)
—0.05d(n - 4) + 0.04d(n - 5) + 0.03d(n - 6)
+0.01d(n - 7), (21)

followed by a nonlinear transformation
u(n) = q(n) + 0.036¢°(n) — 0.011¢°(n) + noise. (22)

The signal to noise ratio (SNR) is scanned from 12-32 dB using a step of 4 dB. The in-
put of the reservoir computer is the noisy and distorted sequence u(n), while the target
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Figure 8.5: Results obtained for the equalization of the nonlinear channel for signal to noise ratios
(SNR) ranging from 12 to 32 dB. For each SNR, the symbol error rate (SER) is given with its corre-
sponding error bar over 5 data sets. The blue circles are the results obtained with the full analogue
reservoir, and the red diamonds are the results presented in [4] (similar optoelectronic reservoir
computer, but without the analogue input and output layers). Reprinted from [10].

output is the original sequence of symbols d(n). For each SNR, the quality of the equal-
ization is given by the symbol error rate (SER). We use 5 different data sets. For each
data set, the reservoir is trained over 3000 time steps, and then a second sequence
of 6000 time steps is used to test its performances (evaluate the SER). Results are pre-
sented with their corresponding standard deviation in Figure 8.5. A slight degradation
is observed compared to the results obtained in [4]. The presented results are signifi-
cantly better than those presented in [26] (for instance, at SNR of 32dB, a SER of 107*
compared to 1072). This is due in part to the larger number of internal variables that
are used (47 instead of 28), but also to a better characterization of the output layer,
and a better choice of the output filter impulse response.

For this task, the feedback optical attenuator is set to 11.25 dB, the input optical
attenuator is set to 5dB, and the analogue output layer had parameters R = 1.6 kQ,
C = 1.2nF, L = 1.8 mH. Figures 8.6, 8.7, and 8.8 show the measured impulse and step
responses of the analogue readout layer, a sample of the readout signal y(t), and a plot
of the readout weights W;.

8.3.2.2 NARMA10

The aim of this task is to train a reservoir computer to behave like a 10th order Non-
linear Auto Regressive Moving Average system (NARMA10) in which an input u(n),
randomly drawn from a uniform distribution over the interval [0, 0.5], is injected. The
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Figure 8.6: Impulse and step responses of the analogue readout layer used for the equalization of a
nonlinear channel. The step response is recorded at the beginning of the experiment. Its derivative
gives the impulse response of the analogue readout layer. The red cross gives the signal value at

T' = 7.598 ps. Reprinted from [10].
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Figure 8.7: Signal at the output of the analogue readout layer for the nonlinear channel equalization
task. The time is in number of samples (at 200 MS/s). The black curve is the acquired signal y,(t)
with a final gain correction (multiplication by the maximum absolute value of the readout weights
W;). The stars are the output values y.(nT') = y(n). The different colours correspond to the different
symbol values. Reprinted from [10].

following equation defines the targeted output:

9

y(n+1) =0.3y(n) + 0.5}7(n)<z yn- i)) + 1.5u(n - 9u(n) + 0.1. (23)
i=0

For this task, the reservoir is trained over a sequence of 1000 time steps and tested
over another sequence of 1000 time steps; this process is repeated 10 times to obtain
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Figure 8.8: Readout coefficients for nonlinear channel equalization. The readout coefficients W;

are given for the six investigated SNRs: 32 dB SNR is in blue, 28 dB in red, 24 dB in green, 20dB in
magenta, 16 dB in cyan, and 12 dB in black. The output signal is taken at the end of the 47th internal
variable. Vertical scale is arbitrary. For each investigated SNR, five independent data sets were used.
The readout coefficients were computed independently for each data set. For each SNR, we have
plotted these five sets of readout coefficients. Thus, for each index i we have plotted 30 values W;

(5 data sets per SNR and 6 SNRs). One sees from the figure that the values W; for a given index i

are all very similar. This is not unexpected since the tasks corresponding to different SNRs are very
similar. Reprinted from [10].
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Figure 8.9: Impulse response of the analogue readout layer for NARMA10. The red cross gives the
signalvalue at T’ = 7.598 ps. Reprinted from [10].

the statistics. The performance on this task is measured using the NMSE. This task is
commonly studied in the reservoir computing community; see, e. g., [36, 37].

For this task, the feedback optical attenuator is set to 9.2dB (i. e., slightly above
the threshold for oscillations), the input optical attenuator is set to 9.5dB, and the
analogue output layer had parameters R = 10kQ, C = 760 pF, L = 1.8 mH. The impulse
response of the analogue readout layer is given in Figure 8.9.

The test NMSE for the fully-analogue system is 0.230 + 0.023. For the sake of com-
parison, note that a reservoir that carries out no computation (i. e., produces a time
independent output y(n) = const) has a NMSE = 1, the system reported in [4] provides
a NMSE of 0.168 + 0.015, an ideal linear shift register (no nonlinearity in the reservoir)
can reach a NMSE of 0.16, and using a different experimental architecture based on a
coherently driven passive cavity a NMSE as low as 0.107 + 0.012 was reported in [38].
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Note that the fully-analogue performance is slightly worse than that of the linear shift
register but significantly better than a system that carries out no computation.

8.3.2.3 Radar signal forecasting

This task consists in predicting a radar signal one to ten time steps in the future from
a radar signal backscattered from the ocean surface (data collected by the McMaster
University IPIX radar). The quality of the forecasting is evaluated by computing the
NMSE between the predicted signal and the actual data one to ten time steps in the
future. The experiment uses a single recorded radar signal under low sea state con-
ditions, corresponding to an average wave height of 0.8 m (max 1.3 m). The recorded
signal has two dimensions, corresponding to the in-phase and in-quadrature outputs
(resp., I and Q) of the radar demodulator. Therefore, for each data set, the in-phase
and in-quadrature signals are successively processed (predicted) by the experiment.
The training and test sequences contain 1000 inputs each. This task has been previ-
ously used to evaluate the performance of reservoir computers, see e. g. [36, 39]. The
results are presented in Figure 8.10.

For this task, the feedback optical attenuator is set to 9.9 dB, the input optical
attenuator varied between 7 and 10 dB, and the analogue output layer had parameters
R =10KkQ, C = 810 pF, L = 1.8 mH. The impulse response of the analogue readout layer
is given in Figure 8.11.
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Figure 8.10: Radar signal forecasting error (NMSE) with respect to the number of time steps of the
prediction (one to ten time steps in the future). The blue circles are the results obtained with the
fully analogue reservoir, the red diamonds are the results published in [5] obtained with an all opti-
cal reservoir computer with similar number of internal variables, but without the analogue input and
output layers. The green squares are the numerical results of [36]. Reprinted from [10].
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Figure 8.11: Impulse response of the analogue readout layer used for the radar signal forecasting.
The red cross gives the signal value at T’ = 7.598 ps. Reprinted from [10].

8.3.3 Discussion

The novel feature of the experimental reservoir computer presented here is the simul-
taneous inclusion of analogue input and output layers. The interest of this configu-
ration is that it represents the necessary step toward the development of stand-alone
reservoir computers for future complex and high-bandwidth applications. The only
role of the external computer in our experiment is to compute the output weight func-
tion w(t).

Concerning the analogue input layer, we proposed the use of sinusoidal functions
as input mask, as these will be simple to generate in future hardware implementa-
tions. Upon using the sum of two sines as input mask, we did not observe significant
degradation of performance compared to using the standard random step function.

As for the analogue output layer, whose aim is to produce a linear combination
of the internal states that yields the desired output, the key difficulty is the accuracy
needed in the summation that involves a large number of adjustable factors (the out-
put weights).

The results presented here are obtained without any temporal averaging of the
recorded signal, which makes them sensitive to quantification noise. This is impor-
tant in our case since the total range of the output signal y..(t) is much larger than the
range of the outputs y.(nT') = y(n); see Figure 8.7. In the case of the channel equal-
ization task, which essentially constitutes a classification task, quantification noise
is not such a problem since a signal that is correctly classified will in general con-
tinue to be so if a small amount of noise is added. But in the case of NARMA10 and
the radar task, we measure the performance by how close the output is to the desired
output using the NMSE. Quantification noise then directly affects the performances.
Note that the effects of quantification noise and methods to counteract it have been
studied previously in the context of reservoir computing in [27, 28].

Quantification noise also affects the readout mask w(t). For this reason, the ridge
regularization parameter was optimized in order to minimize the range of w(t), as dis-
cussed in Section 8.3.1.3.

We note that for different tasks, different output filters were used (values of the
constants R, L, and C). We do not have a complete explanation of why the optimal
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filters are different for each task. In a previous work [26], a simpler RC filter was used.
This filter typically has a long impulse response, but on the other hand the resulting
signal is much smaller, which leads to an increase of the output quantification noise.
In the present work, we used a second-order RLC filter that also exhibits a long impulse
response, but keeps a larger signal range.

In summary, we presented here the first study of a fully analogue reservoir com-
puter, initially reported in [10]. At stake is the development of future analogue com-
puters dedicated to complex and high-bandwidth signal-processing tasks. Due to the
added complexity of this experiment, some degradation of performance is naturally
observed compared to previous experiments in which the input and output layers were
implemented digitally through digital pre- and post-processing. However, this present
experiment can be considered as a proof of principle that suggests the feasibility of
fully stand-alone reservoir computers. In this sense our work can also be seen as an
important step toward the development of novel applications in which reservoir com-
puters are cascaded or looped on themselves. As emphasized in the above discussion,
many technical problems remain to be solved. For instance, some of the difficulties re-
lated to the use of fast-electronics may be circumvented by an all-optical output layer.

8.4 Online training

The performance of hardware reservoir computers relies on the training algorithm
used to compute the readout weights. Offline learning methods, used up to now in ex-
perimental implementations [1-6, 9, 40, 41] provide good results, but become detri-
mental in real-time applications, as they require large amounts of data to be trans-
ferred from the experiment to the post-processing computer. This operation may take
longer than the time it takes the reservoir to process the input sequence [4, 5, 41].
Moreover, offline training is only suited for time-independent tasks, which is not al-
ways the case in real-life applications. The alternative (and more biologically plau-
sible) approach is to progressively adjust the readout weights using various recur-
sive learning algorithms such as simple gradient descent, recursive least squares or
reward-modulated Hebbian learning [42]. Such procedures can be implemented so as
to require minimal data storage, with the advantage of being able to deal with a vari-
able task: should any parameters of the task be altered during the training phase, the
reservoir computer would still be able to produce good results by properly adjusting
the readout weights.

The use of a fast computing unit, such as a FPGA board, is inevitable in the context
of online learning, as the system needs to be trained in real time, that is, in parallel
with the optoelectronic experiment. Such a system could, in principle, be applied to
any kind of signal processing tasks, in particular to those that depend on time. A good
example of such a task is the wireless channel equalization.
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Indeed wireless communications is by far the fastest growing segment of the com-
munications industry. The increasing demand for higher bandwidths requires push-
ing the signal amplifiers close to the saturation point which adds significant nonlinear
distortions to the channel. These have to be compensated by an equalizer on the re-
ceiver side [43]. The main bottleneck lies in the Analogue-to-Digital Converters (ADCs)
that have to follow the high bandwidth of the channel with sufficient resolution to
sample correctly the distorted signal [44]. Current manufacturing techniques allow
producing fast ADCs with low resolution, or slow ones with high resolution, combin-
ing both being very costly. This is where analogue equalizers become interesting, as
they could equalize the signal before the ADC and significantly reduce the required
resolution of the converters, thus potentially cutting costs and power consumption.

The results presented in this section are based on the experiment published in [11],
in which the online approach was applied to the optoelectronic reservoir computer,
described in Section 8.2, to demonstrate that such an implementation would be well
suited for real-time data processing, and in particular for equalization of time varying
communication channels. Section 8.4.1 presents the online learning algorithm, Sec-
tion 8.4.2 outlines the specific features of the experimental setup, and Section 8.4.3
contains the results of this investigation.

8.4.1 Stochastic gradient descent algorithm

Gradient descent is a simple and popular recursive optimization algorithm. It is by far
the most common method used to optimize neural networks. The idea is to compute
the gradient of the cost function E(w;, x;) in order to follow down the slope until the
minimum is reached.

The gradient descent algorithm exists in three variants, depending on how much
data is used to compute the gradient of the cost function at each iteration: stochas-
tic, batch, and mini-batch [45]. Stochastic, or online, gradient descent updates the
weights at each instance of the training set. It is usually fast to compute and can there-
fore be used online. However, applying multiple updates with high variance can cause
heavy fluctuations of the cost function. The batch, or offline gradient descent, com-
putes the average gradient over the entire training set available. This approach per-
forms redundant computations, but avoids the fluctuations of the stochastic version.
The mini-batch gradient descent attempts to combine the best of the stochastic and
batch methods. As the name suggests, the training is performed over smaller sets of
training instances, in order to reduce computational complexity, while maintaining
accurate values of the gradient.

Online training of a hardware reservoir computer requires the use of the stochastic
gradient descent algorithm. By definition, the updates of the parameters to optimize—
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in this context, the readout weights w;—are given by
Wi(n + 1) = Wi(n) - AVWiE(na Wi, Xi)’ (24)

where n € Z is the discrete time and A is a user-defined coefficient called the learn-
ing rate. It controls the convergence speed of the parameters and allows to prevent
divergence at early stages of the training process. The cost function E(n, w;, x;) for an
experimental reservoir computer on the channel equalization task is given by

2

N
E(n, w;, ;) = (d(n) -y w,-(n)x,-(n)) : 25)

i=1

where d(n) is the target output at timestep n. Therefore, the gradients with respect to
the readout weights can be obtained as follows:

2
N
VWiE(n, Wy, X;) = %(d(n) - Zwi(n)xi(n)>
i i=1

2

0 ) N N
= d(n)’ - 2d(n) Y wymxg(n) + (Y wi(mx(n)

i=1 i=1

N
= zx,~<n><z w;(n)x;(n) - d(n))

i=1

= 2x;(n)(y(n) - d(n))

where y(n) is the output of the reservoir computer at timestep n. Thus, the update rule
for the readout weights (equation (24)) becomes

w;(n + 1) = wy(n) — Ax;(n)(y(n) — d(n)), (26)

where the factor 2 has been absorbed by the learning rate A for simplicity.

The learning rate parameter plays a great role in the performance of the training
algorithm, affecting both the accuracy of the optimal solution and the time required
to reach it. In the simplest case, the learning rate is set to a constant value. However,
choosing the right value is already a challenge. A learning rate that is too small leads
to slow convergence. If set too high, it could hinder convergence. Furthermore, this ap-
proach yields suboptimal results, in terms of convergence time, for more intricate cost
functions. In fact, vanilla gradient descent has troubles progressing through ravines,
that is, regions where the gradient is much steeper in one or several directions than the
others [45]. Such scenarios are common around local optima and cause the algorithm
to oscillate across the slopes with higher gradient and only make slow progress toward
the optimum. Several gradient acceleration techniques have been developed to deal
with this challenge, such as Nesterov momentum, Adadelta, RMSprop, and Nadam,
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Table 8.1: Gradient descent algorithm parameters.

AO Amin Y k

04 O 0.999 10-50

to name a few. Since their discussion lies beyond the scope of the present chapter, we
refer the reader to a comprehensive overview [45].

For simplicity of implementation on the FPGA chip, a learning rate schedule was
used in the present work. Such a schedule adjusts the learning rate during training
according to a certain fixed law. A popular and quite efficient example of learning
rate schedule is annealing, in which the rate is reduced according to a pre-defined
function. The evolution of the learning rate A is given by

An+1) = Amin + Y(A(n) - Amin)’ @7)

where y is the annealing rate and A, is the minimal learning rate. The annealing
starts at A(0) = A and the learning rate is decreased every k timesteps.

In practice, for a stationary channel equalization, the training parameters are
summarized in Table 8.1 Setting A;, to zero means that the training process stops
after a certain number of iterations, more precisely, when A(n) reaches the numeri-
cal precision of the FPGA. For time-dependent tasks, such as drifting and switching
channels (that will be discussed Sections 8.4.3.2 and 8.4.3.3), the training needs to be
continued to optimize the reservoir for the changing task. One then sets A;, > 0, so
that the readout weights can be adjusted as long as necessary.

8.4.2 Experimental setup

The experimental setup, depicted in Figure 8.12, contains three distinctive compo-
nents: the optoelectronic reservoir, the FPGA board, and the computer.

The reservoir part has been discussed in Section 8.2. The input and output read-
out layers are carried out by the FPGA board. The synchronization of the latter with
the reservoir delay loop is crucial for the performance of the experiment. For proper
acquisition of reservoir states, the ADC has to output an integer number of samples
per round-trip time. The daughter card contains a flexible clock tree that can drive the
converters either from the internal clock source, or an external clock signal. The for-
mer being limited to the fixed frequencies of the onboard oscillator, the latter option is
employed here. The clock signal is generated by a Hewlett Packard 8648A signal gen-
erator. With a reservoir of N = 51 neurons (one neuron is added to desynchronize the
inputs from the reservoir, see Section 8.2) and a round-trip time of 7.94 ps, the sam-
pling frequency is set to 128.4635 MHz, thus producing 20 samples per reservoir state.
To get rid of the transients, induced mainly by the finite bandwidths of the ADC and
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Figure 8.12: Schematic representation of the experimental setup used for online training. The opto-
electronic reservoir is delimited with dotted lines and has been introduced in Section 8.2. The FPGA
board implements both the input and output layers, generating the input symbols and training the
readout weights. The computer controls the devices and records the results. Reprinted with permis-
sion from [11].

DAC, the 6 first and 6 last samples are discarded, and the neuron value is averaged
over the remaining 8 samples.

The potentials of the electric signals to and from the daughter card need to be ad-
justed in order to achieve the most efficient interface without damaging the hardware.
The DAC output voltage of 2V, is sufficient for this experiment, as typical voltages of
the input signal range between 100 mV and 200 mV. The ADC is also limited to 2V,
input voltage. With settings described in the previous section, the output voltage of
the readout photodiode does not exceed 1V .

Achieving the best performance from the experimental setup requires optimising
its parameters, which are: the input gain S, the decay rate k, the channel signal-to-
noise ratio and the feedback attenuation, that corresponds to the feedback gain pa-
rameter a in equation (4). The first three parameters are set on the FPGA board, while
the last one is tuned on the optical attenuator. The input gain f is stored as a 18-bit
precision real in [0, 1[ and was scanned in the [0.1, 0.3] interval. The decay rate k is
an integer, typically scanned from 10 up to 50 in a few wide steps. The noise ratios
were set to several predefined values, in order to compare our results with previous
reports. The feedback attenuation was scanned finely between 4.5 dB and 6 dB. Lower
values would allow cavity oscillations to disturb the reservoir states, while higher val-
ues would not provide enough feedback to the reservoir.

The experiment is fully automated and controlled by a Matlab script, running on a
computer. It is designed to run the experiment multiple times over a set of predefined
values of parameters of interest and select the combination that yields the best results.
For statistical purposes, each set of parameters is tested several times with different
random input masks.

At launch, connections to the optical attenuator and the FPGA board are estab-
lished, and the parameters on the devices are set to default values. After generating a
set of random input masks, the experiment is run once and the elapsed time is mea-
sured. The duration of one run depends on the lengths of train and test sequences and
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varies from 6 s to 12s. The script runs through all combinations of scanned parame-
ters. For each combination, the values of the parameters are sent to the devices, and
the experiment is run several times with different input masks and the resulting error
rates are stored in the Matlab workspace. Once all the combinations are tested, the
connections to the devices are closed and all collected data is saved to a file.

8.4.3 Results

Three different problems have been considered in this study. Section 8.4.3.1 proposes a
comparison of online and offline training approaches on the same stationary channel
equalization task, using very similar experimental setups. Sections 8.4.3.2 and 8.4.3.3
introduce the time variable to demonstrate the benefits of online training. A slowly
drifting channel is considered in Section 8.4.3.2, while Section 8.4.3.3 deals with a
switching channel.

8.4.3.1 Equalization of a stationary channel

The channel equalization task is described by equations (21) and (22) in Section 8.3.2.1.
The noise term in equation (22) is given here by v(n) = A-r(n), where A is the amplitude,
and r(n) is drawn from a uniform distribution over the interval [-1, +1] (for ease of
implementation on the FPGA chip). Noise amplitude values A are chosen to produce
the same signal-to-noise ratios as in [4, 5], where Gaussian noise was used.

Figure 8.13 presents the performance of the online-trained reservoir computer for
different Signal-to-Noise Ratios (SNRs) of the wireless channel (black curve). For each
SNR, the experiment was repeated 20 times with different random input masks. Av-
erage SERs are plotted on the graph, with error bars corresponding to maximal and
minimal values obtained with particular masks. The RC performance was tested over
one million symbols, and in the case of a noiseless channel the equalizer made zero
error over the whole test sequence with most input masks.

The experimental parameters, such as the input gain § and the feedback atten-
uation a, were optimized independently for each input mask. The equalizer shows
moderate dependence on both parameters, with an optimal input gain located within
0.225 + 0.025 and an optimal feedback attenuation of 5.1 + 0.3 dB.

For comparison, results reported in [4], obtained with the same optoelectronic
reservoir, trained offline are plotted in Figure 8.13 with grey dots. For high noise levels
(SNR < 20dB), the results are similar. For low noise levels (SNR > 24 dB), the per-
formance of the online-trained implementation is significantly better. Note that the
previously reported results are only rough estimations of the equalizer’s performance
as the input sequence was limited by hardware to 6000 symbols [4]. In the present
experiment, the SER is estimated more precisely over one million input symbols.
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Figure 8.13: Experimental results on the stationary channel equalization task (black curve). Symbol
Error Rates (SERs) are plotted against the Symbol-to-Noise Ratio (SNR). The equalizer was tested
with 20 different random input masks over one million input symbols, average values are plotted
on the graph. For the noiseless channel (SNR = co), for most choices of input mask, the RC made
no errors over the test sequence. Grey dots show the results of the optoelectronic setup with offline
training [4]. For low noise levels, the online-trained system produces error rates significantly lower
than [4], and for noisy channels the results are similar. Reprinted with permission from [11].

For the lowest noise level (SER = 32dB), a SER of 1.3 x 10~* was reported in [4], while
the online-trained reservoir yields an error rate of 5.71 x 10~®, One should remember
that common error detection schemes, used in real-life applications, require the SER
to be lower than 107> in order to be efficient. SERs around 10~* have been reported in
[4, 5, 41] and a passive-cavity-based setup [38] achieved a 1.66 x 107 rate (this value
is limited by the use of a 60000-symbol test sequence). However, one should keep
in mind that, had it been possible to test [4] on a longer sequence, it is possible that
comparable SERs would have been obtained. That is, online learning does not much
improve the performance of a reservoir computer on a stationary task, but allows to
test it on a longer test sequence and thus to accurately evaluate the error rate. The true
strength of online learning resides in the adaptability to a changing environment, as
will be shown in the following sections.

8.4.3.2 Equalization of a slowly drifting channel
The model given by equations (21) and (22) describes a stationary communication

scheme, that is, the channel remains the same during the transmission. However, in
wireless communications, the environment has a great impact on the received signal.
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Given its highly variable nature, the properties of the channel may be subject to im-
portant changes in real time.
To investigate such scenarios, consider a more general channel model, given by

qg(n) = (0.08 + m)d(n +2) - (0.12+ m)d(n + 1)

+d(n) + (018 + m)d(n-1)

- (0.1+m)d(n-2) + (0.091 + m)d(n - 3)

—(0.05+m)d(n - 4) + (0.04 + m)d(n - 5)

+(0.03 + m)d(n - 6) + (0.01 + m)d(n - 7), (28)
u(n) = p1g(n) + p,g°(n) + p3g°(n), (29)

where the parameters p; and m can be either stationary or time-dependent. Their de-
fault values are given by m = 0, p; = 1, p, = 0.036, and p; = —0.011 (see equations (21)
and (22)).

To confront the online-trained reservoir computer with a nonstationary task, we
performed a series of experiments with a “drifting” channel model, where parame-
ters p; or m; were varying in real time during the signal transmission. These variations
occurred at slow rates, much slower than the time required to train the reservoir com-
puter. A simple real-life example of such a situation is a receiver moving away from
the transmitter, causing the channel to drift more or less slowly, depending on the rel-
ative speed of the receiver. We studied two variation patterns: a monotonic increase
(or decrease) and slow oscillations between two fixed values.

A drifting channel is a good example of a situation where training the reservoir on-
line yields better results than offline. Numerical simulations have reported that train-
ing a reservoir computer offline on a nonstationary channel results in an error rate
ten times worse than with online training [46]. The present work demonstrates that
an online-trained experimental reservoir computer performs well even on a drifting
channel if A,;,, is set to a small nonzero value (see Section 8.4.1).

Figure 8.14(a) shows the experimental results for the case of monotonically de-
creasing p; from 1 to 0.652. The grey curve presents the resulting SER with A;, = O,
that is, with training process stopped after 45000 input symbols. The black curve de-
picts the error rate obtained with A;;, = 0.01, so that the readout weight can be grad-
ually adjusted as the channel drifts. Note that while in the first experiment the SER
grows up to 0.329, it remains much lower in the second case. The increasing error rate
in the latter case is due to the decrease of p; resulting in a more complex channel.
This shows that the nonstationary version of the training algorithm allows a drifting
channel to be equalized with a significantly lower error rate.

Figure 8.14(b) depicts error rates obtained with p, linearly oscillating between 1
and 0.688. With A;, = O (grey curve) the error rate is as low as 1 x 10~ when p, is
around 1, and grows very high elsewhere. With A;, = 0.01 (black curve), the obtained
SER is always much lower, even at p; = 0.688, it stays at SER = 5.0 x 1072,
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Figure 8.14: Symbol error rates (left axis, log scale), averaged over 10000 symbols, produced by the
experimental setup with a drifting channel. Each panel presents data obtained from one experimen-
tal run with a fixed input mask and optimal parameters a, 8 and k. The grey curves show the results
produced with A,,;, = 0, while black curves depict those obtained with the nonstationary version
with A, > O (see Section 8.4.1). Dashed lines display the evolution of parameters p; and m (right
axis, linear scale). (a) & (b) Monotonically decreasing and oscillating p;. (c) & (d) Monotonically in-
creasing and oscillating p,. Reprinted with permission from [11].

We obtained similar results with the parameter p, (shown in Figure 8.14(c)-(d)), as
well as p; and m (see [11]). Letting the reservoir computer adapt the readout weights by
setting A,;, > O produces notably lower error rates for a given channel, while stopping
the training with A;, = 0 results in quickly growing SERs.

8.4.3.3 Equalization of a switching channel

In addition to slowly drifting parameters, the channel properties may be subject to
abrupt variations due to sudden changes of the environment. For better practical
equalization performance, it is crucial to be able to detect significant channel varia-
tions and adjust the RC readout weights in real time. We consider here the case of a
“switching” channel, where the channel model switches instantaneously. The reser-
voir computer has to detect such changes and automatically trigger a new training
phase, so that the readout weights get adapted for the equalization of the new chan-
nel. Specifically, we introduce three channels differing in nonlinearity (corresponding
to 3 values of p;):

u;(n) = 1.00g(n) + 0.0364°(n) — 0.011¢>(n), (30a)
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Figure 8.15: Symbol error rate (left axis, black curve), averaged over 10000 symbols, produced by
the FPGA in case of a switching channel. The value of p, (right axis, dotted line) is modified every
266000 symbols. The change in channel is followed immediately by a steep increase of the SER.
The A parameter (right axis, grey curve) is automatically reset to Ay = 0.4 every time a performance
degradation is detected, and then returns to its minimum value, as the equalizer adjusts to the new
channel, bringing down the SER to its asymptotic value. Reprinted with permission from [11].

u,(n) = 0.80g(n) + 0.036¢°(n) — 0.011¢°(n), (30b)
uz(n) = 0.60q(n) + 0.036¢°(n) — 0.011¢°(n), (30¢)

and switch regularly from one channel to another, keeping equation (21) unchanged.

Figure 8.15 shows the error rate produced by the experiment in case of a switching
noiseless communication channel. The parameters of the channel are programmed to
switch in cycle among equations (30) every 266000 symbols. Every switch is followed
by a steep increase of the SER, as the reservoir computer is no longer optimized for the
channel it is equalizing. The performance degradation is detected by the algorithm,
causing the learning rate A to be reset to the initial value Ay, and the readout weights
are retrained to new optimal values.

For each value of p;, the reservoir computer is trained over 45000 symbols, then
its performance is evaluated over the remaining 221000 symbols. In case of p; = 1,
the average SER is 1 x 107, which is the expected result. For p, = 0.8 and p; = 0.6,
we compute average SERs of 7.1 x 10 and 1.3 x 1072, respectively, which are the best
results achievable with such values of p; according to the previous experiment (see
Figure 8.14 in Section 8.4.3.2). This shows that after each switch the readout weights
are updated to new optimal values, producing the best error rate for the given channel.

Note that the current setup is rather slow for practical applications. With a round-
trip time of T = 7.94 ps, its bandwidth is limited to 126 kHz and training the reservoir
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over 45000 samples requires 0.36 s to complete. However, it demonstrates the poten-
tial of such systems in equalization of nonstationary channels. For real-life applica-
tions, such as for instance Wi-Fi 802.11g, a bandwidth of 20 MHz would be required.
This could be realized with a 15m fiber loop, thus resulting in a delay of T = 50 ns.
This would also decrease the training time down to 2.2ms and make the equalizer
more suitable for realistic channel drifts. The speed limit of our setup is set by the
bandwidth of the different components, and in particular of the ADC and DAC. For in-
stance with T = 50 ns and keeping N = 50, reservoir states should have a duration of
1ns, and hence the ADC and DAC should have bandwidths significantly above 1 GHz
(such performance is readily available commercially). As an illustration of how a fast
system would operate, we refer to the optical experiment [6] in which information was
injected into a reservoir at rates beyond 1 GHz.

8.5 Output feedback

Forecasting is one of the primary problems in science: how can one predict the future
from the past? Over the past few decades, artificial neural networks have gained a sig-
nificant recognition in the time series forecasting community. Similar to previously
employed statistics-based techniques, they are both data driven and nonlinear. Dif-
ferently, they are more flexible and do not require an explicit model of the underlying
process. A review of artificial neural networks models for time series forecasting can
be found in [47]. Reservoir computing can be readily applied to short-term prediction
tasks, that focus on generating a few future timesteps. As for long-horizon forecast-
ing, that involves predicting the time series for as long as possible, it requires a small
modification of the architecture, namely by feeding the RC output signal back into
the reservoir. This additional feedback significantly enriches the internal dynamics of
the reservoir, enabling it to generate time series autonomously, i. e., without receiving
any input signal. With this modification, reservoir computing can be used for long-
term prediction of chaotic series [14, 48-51]. In fact, to the best of our knowledge, this
approach holds the record for such chaotic time series prediction [14, 51]. A reservoir
computer with output feedback can also achieve the easier task of generating periodic
signals [52-54], and sine waves with a tunable frequency [55-57].

The aim of the project described in this section and published in [19] is to explore
these novel applications experimentally. This requires, in general, a readout layer fast
enough to generate and feed the output signal back in real-time. Several analogue
solutions have been investigated (see Section 8.3) but none are as yet capable of per-
forming sufficiently well in this application. In fact, successful training of an analogue
readout layer with offline learning methods, used in most experimental RC setups up
to now, requires a very precise model of the readout setup, which is hardly achievable
experimentally. As demonstrated in [10], it is virtually impossible to characterize each
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hardware component of the setup with sufficient level of accuracy. The reason for this
difficulty is that the output is a weighted sum with positive and negative coefficients
of the internal states of the reservoir. Therefore, errors in the coefficients can build up
and become comparable to the value of the desired output. For this reason, we chose
the approach of a real-time digital readout layer implemented on a FPGA chip. The use
of high-speed dedicated electronics makes it possible to compute the output signal in
real time, as has been demonstrated in Section 8.4, and feed it back into the reservoir.
In order to keep the experiment simple, we used as reservoir the optoelectronic delay
system presented in Section 8.2.

We show that an experimental reservoir computer can successfully solve two peri-
odic time series generation tasks: frequency and random pattern generation, that have
been previously investigated numerically [53, 55, 56]. The first task allows to reveal dif-
ferent timescales within the neural network, and the second can be used to quantify
the memory of the reservoir. The photonic computer manages to generate both sine
waves and random patterns with high stability (verified on the timescale of several
days). Furthermore, we apply the RC to emulation of two chaotic attractors: Mackey—
Glass [58] and Lorenz [59] systems. In the literature, the emulation performance on
these tasks is quantified in terms of the prediction horizon, i. e., the duration for which
the RC can accurately follow a given trajectory on the chaotic attractor [14]. However,
this method is not applicable in the presence of a relatively high level of experimental
noise, with a Signal-to-Noise Ratio (SNR) of roughly 40 dB, as will be discussed in Sec-
tion 8.5.2.1. This noise was not problematic in previous experiments using the same
optoelectronic reservoir [4, 11], but turns out to be intolerable for a system with output
feedback. This raises the question of how to evaluate a system that emulates a known
chaotic time series in the presence of noise. We introduce several new approaches,
such as frequency spectrum comparison and randomness tests, based on well-known
signal analysis techniques. Our results show that, although the RC struggles at follow-
ing the target trajectory on the chaotic attractor, its output accurately reproduces the
core characteristics of the target time series.

This section is structured as follows: Section 8.5.1 outlines the specific features of
the experimental setup, and Section 8.5.2 contains the results of this investigation.

8.5.1 Experimental setup

The introduction of the output feedback requires a minor change of notation, used
in Section 8.2. Since the RC can now receive two different signals as input, we shall
denote I(n) the input signal, which can be either the external input signal I(n) = u(n),
or its own output, delayed by one timestep I(n) = y(n - 1).

The reservoir computer is operated in two stages, depicted in Figure 8.16: a train-
ing phase and an autonomous run. During the training phase, the reservoir computer
is driven by a time-multiplexed teacher signal I(n) = u(n), and the resulting states of
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Figure 8.16: Schematic representation of (a) the training stage and (b) the autonomous run of a
reservoir computer. For simplicity, a small network with N = 6 nodes is depicted. During the training
phase, the reservoir is driven by a teacher input signal u(n), and the readout weights w; are opti-
mized for the output y(n) to match u(n + 1) as accurately as possible. During the autonomous run,
the teacher signal u(n) is switched off and the reservoir is driven by its own output signal y(n). The
readout weights w; are fixed and the performance of the system is measured in terms of how long or
how well it can generate the desired output. Reprinted with permission from [19].

the internal variables x;(n) are recorded. The teacher signal depends on the task under
investigation. The system is trained to predict the next value of the teacher time series
from the current one, i. e., the readout weights w; are optimized so as to get as close
as possible to y(n) = u(n + 1). The error is measured in terms of the mean-square error
(MSE), defined as

MSE = ((y(n) - d(n))’). (1)

Then the reservoir input is switched from the teacher sequence to the reservoir output
signalI(n) = y(n-1), and the system is left running autonomously. The reservoir output
y(n) is used to evaluate the performance of the experiment.

The experimental setup, schematized in Figure 8.17, consists of two main compo-
nents: the optoelectronic reservoir and the FPGA board. The structure and operation
of the optoelectronic reservoir have been discussed in Section 8.2. In this section, we
will focus on a few particular aspects of this experiment.
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Figure 8.17: Schematic representation of the experimental setup used for output feedback. The op-
toelectronic reservoir has been introduced in Section 8.2. The FPGA board implements the readout
layer and computes the output signal y(n) in real time. It also generates the analogue input signal
I(n) and acquires the reservoir states x;(n). The computer, running Matlab, controls the devices,
performs the offline training and uploads all the data (u(n), w; and M;) on the FPGA. Reprinted with
permission from [19].

With time-multiplexed neurons, the maximal reservoir size is imposed by the ratio be-
tween the delay from the fiber spool (Spool) and the sampling frequency of the ADC.
While increasing the latter involves relatively high costs, one can lengthen the delay
line fairly easily. In this work, we used two spools of single mode fiber with approxi-
mate lengths of 1.6 km and 10 km. The first spool produced a delay of 7.93 ps and could
takein N = 100 neurons when sampled at 203.7831 MHz. The second spool was used to
increase the delay up to 49.2 us and the reservoir size up to N = 600, with a sampling
frequency of 195.4472 MHz. In both cases, each state was averaged over 16 samples in
order to decrease the noise and remove the transients induced by the finite bandwidth
of the Digital-to-Analogue converter (DAC).

The experiment is operated as follows. First, the input mask M; and the teacher
signal u(n) are generated in Matlab and uploaded on the FPGA board. The latter gen-
erates the masked input signal M; x u(n) and sends it to the reservoir via the DAC.
The resulting reservoir states x;(n) are sampled, averaged, and transferred to the com-
puter in real time by the FPGA. That is, the FPGA design uses minimal memory (a small
buffer for the Ethernet frames), and thus allows to capture the reservoir states without
limitation of the time interval. After acquisition of the desired amount of data (reser-
voir states) in Matlab, the optimal readout weights w; are computed and uploaded on
the FPGA board. Because of the relatively long delay (compared to the microsecond
timescale of the experiment) needed for the offline training, the reservoir needs to be
reinitialized in order to restore the desired dynamics of the internal states prior to run-
ning it autonomously. To this end, we drive the system with an initialization sequence
of 128 timesteps (as illustrated in Figure 8.23), before coupling the output signal with
the input and letting the reservoir computer run autonomously. In this stage, the FPGA
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computes the output signal y(n) in real time, then creates a masked version M; x y(n)
and sends it to the reservoir via the DAC.

As the neurons are processed sequentially, the output signal y(n) can only be com-
puted in time to update the 24th neuron x,3(n + 1). In other words, the first 23 neurons
do not “see” the input signal I(n) because it can not be computed and delivered in
time. Therefore, we set the first 23 elements of the input mask M; to zero. That way,
all neurons can contribute to solving the task, despite the first 23 lacking the input in-
formation. Note that this reflects an aspect that is inherent to any experimental time-
multiplexed reservoir computer with output feedback. Indeed, the output y(n) has to
be computed after the acquisition of the last neuron xy_;(n) at timestep n, but be-
fore the first neuron x,(n + 1) of the following timestep. However, in time-multiplexed
implementation of reservoir computing, these states are consecutive, and the experi-
ment cannot be paused to let y(n) be computed. Therefore, there may be a delay, whose
duration depends on the hardware used, before y(n) is computed and can be fed back
into the reservoir. In the present experiment, this delay is approximately 115 ns, which
corresponds to 23 neuron durations. This delay is mainly due to propagation times be-
tween the intensity modulator (MZ) and the ADC in one hand, and the DAC and the
resistive combiner on the other. The FPGA computation time also plays a role here,
but it does not exceed 20 ns with our design. This delay can have an impact on system
performance [19].

8.5.2 Results

The output feedback allows the computer to generate time series autonomously, i. e.,
without any external input. We tested the capacity of the experiment to produce both
periodic and chaotic signals, with two tasks in each category, that will be presented
in Sections 8.5.2.2-8.5.2.5. The two periodic signal generation tasks were solved using
a small reservoir with N = 100 and a fiber spool of approximately 1.6 km. The chaotic
signal generation tasks, being more complex, required a large reservoir of N = 600 for
sufficiently good results that we fit in a delay line of roughly 10 km. But first, we focus
on the question of the experimental noise.

8.5.2.1 Experimental noise

For most tasks studied here, we found the experimental noise to be the major source
of performance degradation in comparison to previously reported numerical investi-
gations [49]. This disparity stems from an ideal noiseless reservoir considered in [49],
while our experiment is noisy. This noise can come from the active and even passive
components of the setup: the amplifier, which has a relatively high gain and is there-
fore very sensitive to small parasitic signals (e. g., from the power source), the DAC, the



238 =— P. Antoniketal.

photodiodes, and the optical attenuator (shot noise). In-depth experimental investiga-

tions have shown that, in fact, each component contributes more or less equally to the

overall noise level. Thus, it cannot be reduced by replacing a single component. Nei-
ther can it be averaged out, as the output value has to be computed at each timestep.

This noise was found to have a marked impact on the results, as will be shown in the

following sections. To further investigate this issue, we estimated the level of noise

present in the experimental system and incorporated it to the numerical models. In
particular, we developed three models that simulate the experiment to different de-
grees of accuracy.

Idealized model. It incorporates the core theoretical characteristics of our reservoir
computer: the ring-like architecture, the sine nonlinearity, and the linear readout
layer (as described by equations (1), (3), and (4) from (8.2)). All experimental con-
siderations are disregarded. We use this model to define the maximal performance
achievable in each configuration.

Noiseless experimental model. This model emulates the most influential features
of the experimental setup: the high-pass filter of the amplifier, the finite resolution
of the ADC and DAC, and precise input and feedback gains. This model allows
to cross-check the experimental results and to identify the problematic points.
That is, if the experiment performs much worse than the model, then most likely,
something does not work as it should.

Noisy experimental model. To compare our experimental results with a more real-
istic model, we estimated the level of noise present in the experimental system
(see below), and incorporated this noise into the noisy version of the experimen-
tal model.

Our custom Matlab scripts are based on [4, 49]. This modeling allows us to examine
different levels of noise, and even switch it “off” completely, which is impossible ex-
perimentally.

Figure 8.18 shows numerical and experimental states of a reservoir with N = 100
neurons, as received by the readout photodiode. That is, the curves depict the time-
and n = 2. The system does not receive any input signal I(n) = 0. The experimental sig-
nal is plotted with a solid grey line. We use it to compute the experimental noise level
by taking the standard deviation of the signal, which gives 2 x 10~>. We then replicate
this noise level in the noisy experimental model to compare experimental results to
numerical simulations. The dotted black curve in Figure 8.18 shows the response of
the noisy experimental model, with the same amount of Gaussian noise (standard de-
viation of 2.0 x 107) as in the experiment. The choice of a Gaussian noise distribution
was validated by experimental measurements.
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Figure 8.18: Illustration of the noisiness of the experimental reservoir. Experimental (solid grey line)
and numerical (dotted black line) reservoir states x;(n) are scaled so that in normal experimental
conditions (nonzero input) they would lie in a [-1, 1] interval. Despite the null input signal /(n) = 0,
the actual neurons are nonzero because of noise. Numerical noise was generated with a Gaussian
random distribution with standard deviation of 1 x 10~ so that to reproduce the noise level of the
experiment. Reprinted with permission from [19].

The experimental noise level can also be characterized by the Signal-to-Noise Ratio
(SNR), defined as [60]

2

RMSZ,
SNR = 10 1oglo<#m‘>,

noise

where RMS is the Root Mean Square value, given by

We measured RMSg;gn,; = 0.2468 and RMS, ;. = 0.0023, so the SNR is equal to ap-
proximately 40 dB in this case. Note that this figure is given as an indicator of order of
magnitude only as the RMS of the reservoir states depends on the gain parameters (a
and B in equation (4) from (8.2)) and varies from one experiment to another.

8.5.2.2 Frequency generation

Frequency generation is the simplest time series generation task considered here. The
system is trained to generate a sine wave given by

u(n) = sin(vn), (32)
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where v is a real-valued relative frequency. The physical frequency f of the sine wave
depends on the experimental roundtrip time T (see Section 8.5.1) as follows:

v

= T (33)

f
This task allows to measure the bandwidth of the system and investigate different
timescales within the neural network.

We found the frequency generation task to be the only one not affected by noise:
our experimental results matched accurately the numerical predictions reported in
[56]. From this study, we expected a bandwidth of v € [0.06,7] with a 100-neuron
reservoir. The upper limit is a signal oscillating between -1 and 1 and is given by half
of the sampling rate of the system (the Nyquist frequency [61]). The lower limit is due to
the reservoir memory. In fact, low-frequency oscillations correspond to longer periods,
and the neural network can no longer “remember” a sufficiently long segment of the
sine wave so as to keep generating a sinusoidal output. These numerical results are
confirmed experimentally here.

We tested our setup on frequencies v ranging from 0.01 to 7. We found that fre-
quencies within the [0.1, 7] interval are generate accurately with any random input
mask. Lower frequencies between 0.01 and 0.1, on the other hand, were produced
properly with some random masks, but not all. Since this is where the lower limit
of the bandwidth lies, we investigated the [0.01, 0.1] interval more precisely. For each
frequency, we ran the experiment 10 times for 10* timesteps with different random in-
put masks and counted the number of times the reservoir produced a sine wave with
the desired frequency (MSE < 107>) and amplitude of 1. The results are shown in Fig-
ure 8.19. Frequencies below 0.05 are not generated correctly with most input masks. At
v = 0.7 the output is correct most of the times, and for v = 0.08 and above the output
sine wave is correct with any input mask. Thus, we can conclude that the bandwidth
of this experimental RC is v € [0.08, ]. Considering the round-trip time T = 7.93 s,
this results in a physical bandwidth of 1.5 — 63 kHz. Note that frequencies within this
interval can be generated with any random input mask M;. Lower frequencies, down
to 0.02, could also be generated after choosing a suitable mask.

Figure 8.20 shows an example of the output signal during the autonomous run.
The system was trained for 1000 timesteps to generate a frequency of v = 0.1, and
successfully accomplished this task with a MSE of 5.6 x 107°.

These results were obtained by scanning the input gain  and the feedback gain
a to obtain the best results. It was found that f has little impact on the system perfor-
mance so long as it is chosen in the interval € [0.02, 0.5], while the feedback gain
a, on the contrary, has to lie within a narrow interval of @ € [4.25,5.25] dB (this cor-
responds approximately to a € [0.85,0.95]), otherwise the reservoir yields very poor
results. The DC bias V, of the MZ modulator was set to 0.9V to ensure a symmetric
transfer function (¢p = 0). These parameters are summarized in Table 8.2.
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Figure 8.19: Verification of the lower limit of the reservoir computer bandwidth on the frequency
generation task. Frequencies above 0.1 (not shown on the plot) are generated very well with any of
the 10 random input mask. Frequencies below 0.05 fail with most input masks. We thus consider
0.08 as the lower limit of the bandwidth, but keep in mind that frequencies as low as 0.02 could also
be generated, but only with a carefully picked input mask. Reprinted with permission from [19].
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Table 8.2: Optimal experimental parameters for the benchmark tasks.

a (dB) B Vs v)
Frequency generation 4.25-5.25 0.02-0.5 0.9
Pattern generation 4.25-5.25 0.1-1 0.9

Mackey—-Glass series prediction  4.25-5.25 0.1-0.3 0.9
Lorenz series prediction 5.1 0.5 0.9
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8.5.2.3 Random pattern generation

A natural step forward from the frequency generation task is random pattern genera-
tion. Instead of a regularly-shaped continuous function, the system is trained to gen-
erate an arbitrarily-shaped discontinuous periodic function. In this context, a pattern
is a sequence of L randomly chosen real numbers (here within the interval [-0.5, 0.5])
that is repeated periodically to form an infinite periodic time series [49]. Similar to
the physical frequency in Section 8.5.2.2, the physical period of the pattern is given by
Tpattern = L+ T. The aim is to obtain a stable pattern generator, that reproduces pre-
cisely the pattern and does not deviate to another periodic behavior. To evaluate the
performance of the RC, we compute the MSE (see equation (31)) between the reser-
voir output signal and the target pattern signal during both the training phase and
the autonomous run, and arbitrarily set the maximal threshold to 1073, As will be il-
lustrated in Figure 8.24, the 107> level corresponds to the point where the RC strongly
deviates from the target signal. For consistency, we have used this threshold in all our
experiments, for all tasks. If the error does not grow above the threshold during the
autonomous run, the system is considered to accurately generate the target pattern.
We also tested the long-term stability on several patterns by running the system for
several hours.

The random pattern generation task is more complex than frequency generation
and is slightly affected by the experimental noise. The goal of this task is two-fold: “re-
member” a pattern of a given length L and reproduce it for an unlimited duration. We
have shown numerically that a noiseless reservoir with N = 51 neurons is capable of
generating patterns up to 51-element long [49]. This is a logical result, as, intuitively,
each neuron of the system is expected to “memorize” one value of the pattern. Simu-
lations of a noisy reservoir with N = 100 neurons, similar to the experimental setup,
show that the maximum pattern length is reduced down to L = 13. That is, the noise
significantly reduces the effective memory of the system. In fact, the noisy neural net-
work has to take into account the slight deviations of the output from the target pattern
so as to be able to follow the pattern disregarding these imperfections. Figure 8.21illus-
trates the manifestation of noise. Periodic oscillations of one neuron of the reservoir
are shown, with intended focus on the upper values and an adequate magnification
so as to see the small variations. The plot shows that the neuron oscillates between
similar, but not identical values. This makes the generation task much more complex
and requires more memory, which, in turn, shortens the maximal pattern length.

We obtained similar results in the experiments. Figure 8.22 shows the evolution of
the MSE measured during the first 1000 timesteps of 10*-timestep autonomous runs
with different pattern lengths. Plotted curves are averaged over 100 runs of the ex-
periment, with 5 random input masks and 20 random patterns for each length. The
initial minimum (at n = 128) corresponds to the initialization of the reservoir (see
Section 8.5.1), then the output is coupled back and the system runs autonomously.
Patterns with L = 12 or less are generated very well and the error stays low. Patterns
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Figure 8.22: Evolution of MSE(n) during experimental autonomous generation of periodic random
patterns of lengths L = 10,...,16. The autonomous run starts at n = 128, as indicated by the ar-
row. Patterns shorter than 13 are reproduced with low MSE < 1072, Patterns longer than 14 are not
generated correctly with MSE > 107>, In the latter case, the reservoir dynamics remains stable and
periodic, but the output only remotely resembles the target pattern (see Figure 8.23 and Figure 8.24
for illustration). Reprinted with permission from [19].

of length 13 show an increase in MSE, but they are still generated reasonably well.
For longer patterns, the system deviates to a different periodic behavior, and the error
grows above 107>,

Figure 8.23 shows an example of the output signal during the autonomous run.
The system was trained for 1000 timesteps to generate a pattern of length 10. The
reservoir computer successfully learned the desired pattern and the output accurately
matches the target signal. Figure 8.24 illustrates a case with a longer pattern (L = 14),
that could not be learned by the system. As can be seen from the plot, the RC captured
the general shape of the pattern, but cannot accurately generate individual points.
The MSE of this run is 5.2 x 107, which is above the acceptable 10~ threshold.
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We also tested the stability of the generator by running it for several hours (roughly 10°
timesteps) with random patterns of lengths 10, 11, and 12. The output signal, observed
on a scope, remained stable and accurate through the whole test.

The above results were obtained by scanning the input gain 8 and the feedback
gain a to obtain the best results. As for frequency generation, it was found that § has
little impact on the system performance so long as it is chosen in the interval f €
[0.1,1], while the feedback gain a, on the contrary, has to lie within a narrow interval
of a € [4.25,5.25] dB (this corresponds approximately to & € [0.85,0.95]). The DC bias
of the MZ modulator was set to Vg = 0.9V to ensure a symmetric transfer function
(¢ = 0). These parameters are summarized in Table 8.2.

Since the noise plays such an important role, we performed a series of numerical
experiments with different levels of noise to find out to what extent it affects the perfor-
mance of the computer (these results have been published in [62]). We used the noisy



8 Advanced reservoir computers: analogue autonomous systems and real time control = 245

100
Theoretical maximum

S
= 80 F
=
=
a0
=
=
o 60 F
-
3
=
=
g
— 40 F
<
E .
% Our experiment
5
= 20

O L L L L L L L

0% 1007 100¢ 107 107* 107 1072

Noise level (standard deviation)

Figure 8.25: Impact of experimental noise on the performance of a reservoir computer with output
feedback. The graph presents numerical results obtained with an accurate model of the experimen-
tal setup. Noise levels are shown as standard deviations of the Gaussian noise used in the simula-
tions. The system was tested on the random pattern generation task and the performance metric

is the maximal length L of a pattern that the reservoir could generate. The theoretical maximum is
L = 100, since we used a reservoir with N = 100 neurons. Noise levels of 1078 and below are equiv-
alent to an ideal noiseless system. The arrow indicates the experimental results discussed here.
Reprinted with permission from [62].

model of the experiment with Gaussian white noise with zero mean and standard de-
viations ranging from 1072 to as low as 1078. These simulations allow to estimate the
expected performance of the experiment for different levels of noise.

Figure 8.25 shows the maximum pattern length L that the reservoir computer is
able to generate for different levels of noise. The maximal length is determined using
the 10~ autonomous error threshold. That is, if the NMSE does not grow above 1073
during the autonomous run, the reservoir computer is considered to have successfully
generated the given pattern. For statistical purposes, we used 10 different random pat-
terns for each length L, and only counted the cases where the system have succeeded
in all 10 trials. The results show that the noise level of 1078 is equivalent to an ideal
noiseless reservoir. As the noise level increases, the memory capacity of the reservoir
deteriorates. At a level of 1073, the maximum pattern length is decreased down to 10,
which matches the experimental results presented here. For higher noise levels, the
results are, obviously, even worse.

Overall, these results show what level of noise one should aim for in order to
obtain a certain performance from an experimental reservoir computer with output
feedback. Our experiments have confirmed the numerical results for the noise level of
107>, In principle, one could double the maximal pattern length by carefully rebuild-
ing the same experiment with low-noise components, namely a weaker amplifier and
a low-V, intensity modulator, which would lower the noise to 1074, Switching to a
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passive setup, such as the coherently driven cavity reported in [38], could potentially
lower the noise down to 107> or even 10~°, with performance approaching the maxi-
mum memory capacity.

8.5.2.4 Mackey-Glass series prediction

The Mackey-Glass delay differential equation

dx _
dt

x(t—1)
1+ x™(t-1)

B -y (34)
with 1,y, 8,n > 0 was introduced to illustrate the appearance of complex dynamics in
physiological control systems [58]. To obtain chaotic dynamics, we set the parameters
asin [14]: B = 0.2,y = 0.1, T = 17, and n = 10. The equation was solved using the
Runge-Kutta 4 method [63] with a stepsize of 1.0. To avoid repeating computations,
we pre-generated a sequence of 10° samples that we used for all numerical and ex-
perimental investigations. The MSE is used to evaluate both the training phase and
the autonomous run. During the latter, the system does not receive the correct teacher
signal anymore, and thus slowly deviates from the desired trajectory. Therefore, we
compute the number of correct prediction steps, i. e., steps for which the MSE stays
below the 107> threshold (see Section 8.5.2.3), and use this figure to evaluate the per-
formance of the system.

Chaotic time series generation tasks were the most affected by the experimental
noise. This is not surprising, since, by definition, chaotic systems are very sensitive to
initial conditions, which are affected by noise. Reservoir computing was first applied
to this class of tasks in [14]. The authors numerically investigated the capacity of the
computer to follow a given trajectory in the phase space of the chaotic attractor. We
also followed this approach at first, but since our experimental system performs as a
“noisy” emulator of the chaotic attractor, its trajectory deviates very quickly from the
target one, especially with a SNR as low as 40 dB (see Section 8.5.2.1). For this reason,
we considered alternative methods to evaluate the performance of the system, as will
be described below.

The system was trained over 1500 input samples and was running autonomously
for 600 timesteps. In particular, we prepared 2100 steps of the Mackey—Glass series for
each run of the experiment and used the first 1500 as a teacher signal u(n) to train the
system and the last 600 both as an initialization sequence (see Section 8.5.1) and as a
target signal d(n) to compute the MSE of the output signal y(n). These 2100 samples
were taken from several starting points t (see equation (34)) in order to test the reser-
voir computer on different instances of the Mackey—Glass series. We scanned the input
gain and the feedback attenuation (8 and «a in equation (4) from Section 8.2) to find
optimal dynamics of the optoelectronic reservoir for this task. We used 8 € [0.1,0.3]
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and tuned the optical attenuator in the range [4.25,5.25] dB, which corresponds ap-
proximately to @ € [0.85,0.95], with slightly different values for different instances of
the Mackey—-Glass series. The DC bias of the MZ modulator was set to V, = 0.9V to
ensure a symmetric transfer function (¢ = 0). These parameters are summarized in
Table 8.2.

Figure 8.26 shows an example of the reservoir output y(n) (dotted black line) dur-
ing the autonomous run. The target Mackey-Glass series is shown in grey. The MSE
threshold was set to 10~ and the reservoir computer predicted 435 correct values in
this example. Figure 8.27 displays the evolution of the MSE recorded during the same
autonomous run. The plotted error curve was averaged over 200-timestep intervals.
It exceeds the 107> threshold within n € [500,600] and reaches a constant value of
approximately 1.1 x 107! after 2500 timesteps. At this point, the generated time series
is completely off the target (see Figure 8.28 for illustration).
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The noise inside the optoelectronic reservoir, discussed in Section 8.5.2.1, makes the
outcome of an experiment inconsistent. That is, repeating the experiment with same
parameters may result in significantly different prediction lengths. In fact, the impact
of noise varies from one trial to another. In some cases it does not disturb the system
much. But in most cases it induces a significant error on the output value y(n), so that
the neural network deviates from the target trajectory. To estimate the variability of the
results, we performed 50 consecutive autonomous runs with the same readout weights
and the same optimal experimental parameters. The system produced several very
good predictions (of order of 400), but most of the outcomes were rather poor, with an
average prediction length of 63.7 and a standard deviation of 65.2. We obtained similar
behavior with the noisy experimental model, using the same level of noise as in the
experiments. This suggests that the reservoir computer emulates a “noisy” Mackey—
Glass system and, therefore, using it to follow a given trajectory does not make much
sense with such a high noise level. Nevertheless, the noise does not prevent the system
from emulating the Mackey—-Glass system—even if the output quickly deviates from
the target, it still resembles the original time series. Therefore, we tried a few distinct
methods of comparing the output of the system with the target time series.

We performed a new set of experiments, where, after a training phase of 1500
timesteps, the system was running autonomously for 10* timesteps in order to collect
enough points for data analysis. We then proceeded with a simple visual inspection of
the generated time series, to check whether it still looks similar to the Mackey-Glass
time series, and does not settle down to simple periodic oscillations. Figure 8.28 shows
the output of the experimental reservoir computer at the end of the 10*-timestep au-
tonomous run. It shows that the reservoir output is still similar to the target time series,
that is, irregular and consisting of the same kind of uneven oscillations.

A more thorough way of comparing two time series that “look similar” is to com-
pare their frequency spectra. Figure 8.29 shows the Fast Fourier Transforms of the
original Mackey-Glass series (solid grey line) and the output of the experiment af-



8 Advanced reservoir computers: analogue autonomous systems and real time control =—— 249

8
MG series Figure 8.29: Comparison of
RC output Fast Fourier Transforms of the
6 original Mackey-Glass se-

ries (solid grey line) and the
time series generated by the
photonic reservoir computer
(dashed black line). The plot is
limited to low frequencies as the
power at higher frequencies is

Power (arb. units)
>~

2 almost null. Dominant frequen-
cies correspond to multiples
of 1/t = 0.06. The experiment
0 reproduces the target spectrum
0 0.05 0.1 0.15 0.2 0.25 0.3

notably well. Reprinted with
-1
Frequency ¢ permission from [19].

ter along run (dotted black line). Remarkably, the reservoir computer reproduces very
accurately the spectrum of the chaotic time series, with its main frequency and several
secondary frequencies.

Finally, we estimated the Lyapunov exponent of the generated time series, us-
ing the method described in the Supplementary Material of [14]. We obtained 0.01 for
our experimental implementation. For the Mackey-Glass system considered here, the
value commonly found in the literature is 0.006. The slightly higher value of the Lya-
punov exponent may simply reflect the presence of noise in the emulator.

8.5.2.5 Lorenz series prediction

The Lorenz equations, a system of three ordinary differential equations

dx
i oy -x), (35a)
% =—xz+1X—-Y, (35b)
dz
i xy - bz, (35¢)

with o,r,b > 0, was introduced as a simple model for atmospheric convection [59].
The system exhibits chaotic behavior for ¢ = 10, b = 8/3, and r = 28 [64] that we used
in this study. These parameters yield a chaotic attractor with the highest Lyapunov
exponent of A = 0.906 [14]. The system was solved using Matlab’s ode45 solver and a
stepsize of 0.02, as in [14]. We used all computed points, meaning that one timestep
of the reservoir computer corresponds to a step of 0.02 in the Lorenz time scale. To
avoid unnecessary computations and save time, we pregenerated a sequence of 10°
samples that we used for all numerical and experimental investigations. Following
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[14], we used the x-coordinate trajectory for training and testing, that we scaled by a
factor of 0.01.

This task was investigated in a similar way to the Mackey—Glass. The reservoir
computer was trained over 3000 input samples and ran autonomously for 1000
timesteps. The 4000 samples were taken after discarding the initial transients of
1000 timesteps, as in [14]. For optimal performance of the optoelectronic reservoir, we
set the input gain to 8 = 0.5 and the feedback attenuation to a = 5.1dB. The DC bias
of the MZ modulator was set to Vg = 0.9V to ensure a symmetric transfer function
(¢ = 0). These parameters are summarized in Table 8.2.

Figure 8.30 shows an example of the reservoir output y(n) (dotted black line) dur-
ing the autonomous run. The target Lorenz series is shown in grey. With the MSE
threshold set to 1072, the system predicted 122 correct steps, including two transitions
between the wings of the attractor. As in the Mackey-Glass study, we performed 50
autonomous runs with identical parameters and readout weights and obtained an av-
erage prediction horizon of 46.0 timesteps with a standard deviation of 19.5. Taking
into account the higher degree of chaos of the Lorenz attractor, and given the same
problems related to noise, it is hard to expect a better performance of the reservoir
computer at following the target trajectory. Figure 8.31 depicts the evolution of the
MSE during the autonomous run. The error curve was averaged over 100-timestep in-
tervals. The initial dip corresponds to the teacher-forcing of the reservoir computer
with the target signal for 128 timesteps, as discussed in Section 8.5.1. The error exceeds

LZ series
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Autonomous run starts ! MSE exceeds threshold
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Figure 8.30: Example of reservoir computer output signal y(n) (dotted black line) during au-
tonomous runs on the Lorenz task. The system was driven by the target signal (solid grey line) for
128 timesteps before running autonomously (see Section 8.5.1). The MSE threshold was set to 1073,
The photonic system with N = 600 generated 122 correct values in this example, and predicted
two switches of the trajectory from one lobe of the attractor to the other. Reprinted with permission
from [19].
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the 107> threshold around the n = 250 mark and reaches a constant value of approxi-
mately 1.5 x 1072 after less than 1000 timesteps. At this point, the reservoir computer
has lost the target trajectory, but keeps on generating a time series with properties
similar to the Lorenz series (see Figure 8.32 for illustration).

Similar to the Mackey—Glass task, we performed a visual inspection of the gener-
ated Lorenz series after a long run, and compared the frequency spectra. Figure 8.32
shows the output of the experiment near the end of a 95000 autonomous run. Al-
though the system is quite far from the target trajectory (plotted in grey) at this point,
it is apparent that it has captured the dynamics of the Lorenz system very well. Fig-
ure 8.33 displays the Fast Fourier Transforms of the generated time series (dotted black
line) and the computed Lorenz series (solid grey line). Unlike the Mackey—Glass sys-
tem, these frequency spectra do not have any dominant frequencies. That is, the power
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Figure 8.33: Comparison of Fast Fourier Transforms of the Lorenz series (solid grey line) and the time
series generated by the photonic reservoir computer (dotted black line) during 95000 timesteps.
Both spectra are normalized so as to have equal total power. The curves are smoothened by av-
eraging over 50 samples and the plot is limited to lower frequencies (the higher ones being close

to zero). Despite some mismatch, the shape of the dotted curve is roughly similar to the grey line.
Reprinted with permission from [19].

distribution does not contain any strong peaks, that could have been used as reference
points for comparison. Therefore, comparing the two spectra is much more subjective
in this case. Although the curves do not match, one can still see a certain similarity
between them.

In addition to those visual comparisons, we performed a specific randomness test
of the generated series. We exploited an interesting property of the Lorenz dynam-
ics. Since it basically switches between two regions (the wings of the butterfly-like
Lorenz attractor), with random transitions from one to the other, one can assign bi-
nary “0” and “1” to these regions and thus transform the Lorenz series into a sequence
of random bits. We used this technique to check the randomness of the generated
series. To this end, we both solved the Lorenz equation and ran the experiment for
95000 timesteps, and converted the resulting time series into two sequences of ap-
proximately 2400 bits. The two were then analyzed with the ENT program [65]—a well-
known software for testing random number sequences—with the results shown in Ta-
ble 8.3. Their interpretation requires a few explanations.

— The first test computes the entropy per byte (8 bits). Since the entropy can be seen
as a measure of disorder or randomness, a totally random sequence should have

8 bits of entropy per byte. Both sequences are close to the maximum value, with

the Lorenz series being slightly more random.
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Table 8.3: Results returned by the ENT program for the bit sequences generated by the experiment
(RC) and the integrated Lorenz system. The Lorenz sequence shows better figures, but the RC output
is not far behind. All these figures are poor compared to common random series, but this is due to
the very short sequences used here (roughly 300 bytes).

RC Lorenz
Entropy (byte) 6.6 7.1
Compression (%) 17 10
Mean (byte) 1343 1258
m 2.88 3.00
Correlation -0.08 -0.02

— The compression, i.e., how efficiently a sequence of bytes could be reduced in
size by a compression algorithm, such as, e. g., the Lempel-Ziv—-Renau algorithm,
used by the Zip program, is a commonly used indirect method of estimating the
randomness of bytes in a file. These algorithms basically look for large repeat-
ing blocks, that should not appear in a totally random sequence. Again, both se-
quences could only be slightly compressed.

— The mean value is the arithmetic mean of the data bytes. A random sequence
should be evenly distributed around the mean value of 127.5. The Lorenz series
is very close to this value, and the RC sequence is fairly close.

— The Monte Carlo method of computing the value of 7 randomly places points in-
side a square and computes the ratio of points located inside an inscribed circle,
that is proportional to 1. This complex test requires a long sequence of bytes to
yield accurate results. We note that, nevertheless, both sequences produce a plau-
sible estimation of 7.

- Finally, the serial correlation, i. e., the degree of similarity between the sequence
and a delayed copy of itself, in a totally random sequence is zero. Both series
present a very low correlation, yet again the Lorenz series demonstrating a bet-
ter score.

These results do not strictly prove that the generated sequence is random. One obvi-
ously has to use a much longer sequence of bits for that task, and should also consider
more sophisticated and complete tests, such as Diehard [66] or NIST Statistical Test
Suite [67]. The purpose of these tests was to show that the output of the RC generator
does not consist of trivial oscillations, that only remotely resemble the Lorenz system.
The figures in Table 8.3 show that the randomness of the RC output is similar to the
Lorenz system, which gives reasons to believe in the similarity between the properties
of the two time series. This, in turn, indicates that our photonic reservoir computer was
capable of learning to effectively emulate the dynamics of the Lorenz chaotic system.
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8.6 Conclusion

Most experimental works on reservoir computing so far have focused on demonstrat-
ing the basic concept. However, as we have discussed in this chapter, it is possible to go
beyond this and start making a full information processing system. We have discussed
three such advances. First, we showed that it is possible to build analogue input and
output layers, with the aim of making the reservoir computer an autonomous system.
Second, we discussed the possibility of modifying the output layer in real time, which
allows the reservoir computer to cope with drifts in the experimental parameters and
with tasks which change in time. Third, we presented a reservoir computer with output
feedback which allowed it to solve new tasks such as generation of periodic patterns
and emulation of chaotic systems.

One important direction which we did not have the time to discuss here concerns
the optimization of the internal parameters of the reservoir. Indeed, in the traditional
reservoir computing architecture the internal parameters are not modified: they are
(often) simply chosen at random, except, possibly, for a few meta parameters. But it
is known that if more parameters are optimized, the reservoir performance can sig-
nificantly improve. This has been shown in [29, 68]. Remarkably, in certain cases the
algorithm used to train the internal parameters can be implemented physically on the
reservoir that is being optimized. This was demonstrated in a simple case in [69], and
then on a more complex optoelectronic system in [34] where the same level of improve-
ment as in [29, 68] was reached.

An exciting challenge for the future would be to combine the different advances
discussed in this chapter. For instance, can one build a reservoir computer with ana-
logue input and output layers which also allows for real time optimization of the out-
put layer and/or output feedback? To this end, it would be useful to develop robust
and easy to implement analogue input and output layers, which could then be used as
plug-and-play building blocks in these complex systems. Another exciting challenge
would be to demonstrate a reservoir computer that processes, in real time, real-world
analogue data, such as the output signal of a telecommunication line, and produces
a high-quality output ready for further use. Hopefully, in such a demonstration one
would also exhibit a gain in energy consumption and/or footprint compared to tradi-
tional digital systems that solve the same task. Such a demonstration would pave the
way toward concrete applications of reservoir computers.

Thinking of reservoir computers from a systems point of view raises many new
questions and challenges. Whether or not significant progress can be made in this di-
rection will determine if reservoir computing stays a laboratory curiosity or can move
into the real world. The present chapter illustrates some of the first steps made in this
direction.
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Outlook

After the first demonstrations of reservoir computing (RC) in nonlinear physical
substrates, the field has grown at an astonishing rate. From a distance, one could
consider that demonstrating the feasibility of neural network computing with high-
performance photonic components is the greatest achievement of photonic RC. Using
mostly off-the-shelf devices as nonlinear neurons, recent results unlocked the po-
tential of optical communication and integration technology for the next generation
neural network processors. This development has pushed processing speeds that
were previously out of reach and, furthermore, the field is identifying unique applica-
tions at an increasing pace. The interest into optical computing and photonic neural
networks has been reinvigorated, notably due to the work reported in the preceding
chapters.

The current success of photonic RC, as well as the considerable general inter-
est, certainly benefited from breakthroughs achieved in neural network computing.
This creates an excellent situation, almost unique in the history of optical comput-
ing. Breakthroughs are achieved in parallel in almost all relevant aspects: computing
concepts, hardware substrates, and commercial applications. The result is a surge of
novel ideas spanning various disciplines. Along the recent years, a relatively skeptical
view on optical computing has been transformed into a rather euphoric search for the
future computing substrate. As discussed in earlier sections of the book, it remains es-
sential that criteria like energy-efficiency, practicality and scalability in all aspects are
continuously considered. Otherwise, the development in this exciting new field might
be cut-short by too short-term focused strategies. Yet, future prospects are outstanding
due to the recent advances, which indicate strategies to overcome bottlenecks encoun-
tered in the past.

Using photonics, a better power efficiency at very high bandwidths than with elec-
tronic substrates can in principle be achieved. Now that several technologies for cre-
ating photonic and other types of physical reservoirs are starting to mature, the next
step is to leverage their potential for appropriate industrial applications. However, it
is equally clear that computations which can be performed based on a single reservoir
are limited. In addition, most work on reservoir computing addresses tasks with a sin-
gle input signal. This is a side effect of the upper bound on total computing capacity:
if information needs to be extracted from multiple input channels, the system’s ca-
pacity for remembering past inputs is reduced. Overcoming these limitations will at
least require larger systems, also consisting of multiple reservoir layers. Although first
steps have been taken, an efficient implementation and training strategy for creating
such cascaded reservoir layers, especially if combined with multiple input channels,
is still lacking. Overcoming this architectural bottleneck will be one of the focus of
future efforts.

https://doi.org/10.1515/9783110583496-009
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With respect to integrated photonic reservoir chips, one of the next challenges
is moving from lab-based prototypes and toy benchmarks to fully integrated systems
that can be deployed for industrially relevant applications. In this context, full-scale
benchmarking and comparison with more traditional approaches will need to be
carried out in terms of speed, power consumption, latency, and footprint. We see
photonic reservoir computing making the most impact in applications where input
information already is encoded in the optical domain. This demands extremely high
information throughput, beyond anything which is easily achievable with current
electronic-based infrastructure.

As it is often the case in the development of a novel technological platform, a
detailed analysis with respect to all relevant processes is required. This is particu-
larly true for the implementation of complex neural networks, which can be consid-
ered as ambiguous-by-design. Understanding the propagation and scaling of noise in
hardware neural networks will be one of the crucial future endeavors. For this, the
large scale spatiotemporal neural networks based on diffractive coupling are excep-
tionally well suited. Achievable network sizes easily reach the dimensions required
by standard neural network applications, and the modular architecture enables de-
tailed characterization of all components involved. Essential for this platform’s future
development is the demonstration of diffractive networks based on all-optical non-
linear substrates. First steps have been made with small networks of semiconductor
lasers, but optical quality of the available laser-arrays needs to be considerably im-
proved before large systems become realistic. Those, however, will then immediately
unlock large-scale photonic neural networks operating at the rate of multiple GHz.
Combining all-optical nonlinear substrates and the excellent scalability of the diffrac-
tive coupling concept, one can start considering extremely large and multilayer pho-
tonic neural networks.

In turn, the consideration of delay-based RC represents a further simplification
of the hardware complexity for photonic RC. Following this approach, only a single
nonlinear physical node and a delay feedback line are needed for the correspond-
ing hardware implementations. Unsurprisingly, the first demonstrators of photonic
RC were based on the delay-based approach. Furthermore, delay RC can profit of a
delay-system generic property: unless intentionally broken, the implemented net-
works posses perfect symmetry. This creates exceptional conditions for investigating
aspects of nonlinear dynamic systems and their impact on computational perfor-
mance. As the field is advancing, it is likely that hybrid approaches combining some
sort of time, frequency and spatial multiplexing will become commonplace. It is clear
that there will be no one size fits all photonic RC system and it is encouraging to see
that the different approaches presented in the previous chapters nicely complement
each other.

Photonic delay dynamics have demonstrated their capability to process informa-
tion according to RC concepts; moreover, with very attractive performances in terms
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of computational power, speed, and energy efficiency. Among the various research di-
rections one could propose the following issues, spanning from fundamental to very
applied perspectives. Much work is still to be performed in order to better understand
computing mechanisms that can be obtained from nonlinear delayed feedback sys-
tems. Concerning the learning and the read-out layer, important breakthroughs might
consist in a proper translation into a temporal signal processing scheme and address
the problem on stabilizing delayed feedback patterns. Instead of employing digital
computer-aided readout techniques, an in-line learning mechanism is still needed.
Here, chimera states might have a role to play. Finally, a dynamical, iterative signal
processing approach could lead to the emergence of the same read-out pattern as the
one algorithmically obtained.

Most of the experimental systems developed so far for the investigation of delay-
based RC, have essentially assumed a delay feedback architecture comprising a single
nonlinear node with a single delay feedback loop. It is then easy to imagine slightly
more complex delay architectures, exploring for example cascaded as well as paral-
lel delay-based RC. Such advanced systems offer the possibility to combine multiple
different filtering functions, and a more powerful RC-architecture can therefore be ex-
pected. Finally, since delay-based reservoirs are time-domain processors, it is obvious,
and already has been revealed by several experiments, that timing issues are of key
technical challenge. Correct timing and synchronized signal are very important as-
pects when optimizing performance of a delay RC. The underlying reasons are not yet
fully understood, and delay-based RC could significantly progress if signal synchro-
nization could be more clearly connected to fundamental reservoir concepts.

A semiconductor laser subject to optical feedback fulfills the requirements for a
high-speed implementation of the reservoir in an elegant way. This single component
creates a single-device, fast, and energy efficient all-optical nonlinearity. At the mo-
ment, it still remains unclear what the precise influence of the laser nonlinearity is in
the computational performance. In this context, a precise experimental characteriza-
tion of the amplitude and phase response of the semiconductor laser may shed some
light on the role of the nonlinearity for the case of the optically driven semiconduc-
tor laser. Current trends for the advancement of photonic RC include the possibility to
integrate most of the photonic components and to develop an all-optical implemen-
tation of the full system. Recent works suggest certain modifications to the original
scheme that could still improve the performance of laser-based RC. These modifica-
tions include the use of two delay loops in order to extend the fading memory of the
system, or the combination of responses for different laser parameters in order to en-
hance the computational power of the system.

Full delay-system RC implementations must also include the input and output
layers, which for now remains a challenge due to the intricate time-multiplexing tech-
niques needed. Most photonic RC experiments so far have focused on demonstrating
the basic concept. Often only the reservoir was experimentally implemented as an
analog system, and the rest was based on digital hardware. However, it is possible to
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go beyond such systems, and preliminary progress in this direction has been reported
here. Indeed, a physical reservoir computer with analog input and output layers has
been demonstrated. This includes the optimization of the output layer in real time,
allowing the reservoir computer to cope with drifts in either experimental parameters
as well as to address tasks which change in time. In addition, several works report
how performance can be improved by optimization of the internal reservoir parame-
ters. Finally, output feedback allows reservoir computers to solve new tasks such as
generation of periodic patterns and emulation of chaotic systems.

Still, building a reservoir computer with analogue input and output layers which
allow for real time optimization of the output layer remains one of the most important
objectives ahead. This would be facilitated by the development of robust and easy to
implement analogue input and output layers, preferably creating plug-and-play like
building blocks for these complex systems.

A key challenge is to fully exploit the full potential of optics. Future reservoirs
should leverage the coherence of light and optical parallelism, profit from the poten-
tially very high speeds of optics, and to process optical inputs to create optical outputs.
Progress along these lines has been realized, but much remains to be done. Ultimately,
one would like to demonstrate a reservoir computer that processes, in real time, real-
world data, such as the output signal of a telecommunication line, and produces a
high-quality output ready for further use.
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