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Abstract. Electroencephalographic (EEG) data provide a direct, non-
invasive measurement of neural brain activity. Nevertheless, the common
assumption of EEG stationarity (i.e., time-invariant process) neglects
information about the underlying neural networks connectivity. We
present an approach for finding networks of brain regions, which are
connected by effective associations varying over time (effective connec-
tivity). Aiming to improve the performed connectivity analysis, brain
source activity is initially reconstructed from EEG recordings, apply-
ing an inverse EEG solution with enhanced spatial resolution. Further,
a time-variant effective connectivity measure is used to investigate the
information flow over some predefined regions of interest. For testing pur-
poses, validation is carried out simulated and real EEG data, promoting
non-stationary dynamics. The obtained results of performance prove that
inherent interpretability provided by the time-variant processes can be
useful to describe the underlying neural networks flow.

1 Introduction

To date, the importance of measuring connectivity between spatially separate,
but functionally related brain regions has become of a big interest in the study
of human neural functions. Though most of the related work is designed for
functional magnetic resonance imaging, Electroencephalography (EEG), which
non-invasively monitors the electrical brain activity, is increasingly used because
of the provided high temporal resolution at a low cost. Moreover, EEG data
analysis allows exploring the dynamics and adaptability of different cognitive
processes, yielding reliable connectivity estimates between the brain regions [1].

Generally speaking, EEG source connectivity analysis comprises two stages:
(i) EEG signals are mapped into a source space, employing a given inversion
solution method, (ii) modeling of spatio-temporal dynamics of activation pat-
terns is performed using the predefined Regions of Interest (ROI) set [7]. In the
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first stage, the accuracy of brain mapping profoundly limits the interpretability
of the connectivity measurements [4]. Also, the resulted connectivity measure
tends to show fake connections among regions, if the mapped brain regions are
not the true brain activity generators. Another aspect to consider is the static
nature of most inversion solution methods that may lead to inaccurate temporal
patterns of the mapped activity generators, resulting in the estimation of false
connections. In the second stage, the functional or effective connections between
brain regions, which mainly differ in the inclusion (effective) or not (functional)
of the information flow direction, can be investigated by applying measurements
of connectivity or information flow to the regions of interest [5]. Specifically,
Effective connectivity is defined as the influence that one neural system exerts
over another, either directly or indirectly. In contrast to functional connectiv-
ity, that is, the temporal correlations between remote neurophysiology events,
the effective connectivity describes the direction of interactions between brain
regions. Consequently, several measures have been proposed, commonly includ-
ing space, time, and frequency domains [3]. Although most of the connectivity
approaches assume that connectivity patterns remain constant at the time, there
is growing evidence that brain dynamics are non-stationary [9]. As a result, there
is a clear need to quantify dynamic changes in the network structure through
the time [6].

With the aim to improve identification of nonstationary brain networks, this
work comprises two processing stages: Initially, brain activity is represented as
a set of small spatial basis functions or patches, enforcing a compact and sparse
support through the well-known approach (termed Multiple Sparse Priors). Fur-
ther, some regions of interest are selected based on the recovered sources with
the highest energy. Then, to accurately encode the temporal dynamics of under-
lying neural networks, a time variant effective connectivity measure is employed,
quantifying the information flow changes over the selected regions through time.
Obtained results on simulated and real EEG databases show that the proposed
approach enables identifying with increased accuracy the brain activity informa-
tion flow when non-stationary data is analyzed.

2 Methods

2.1 Brain Source Estimation

For estimating the brain activity, we consider the following distributed solution:

Y = LJ + Ξ, (1)

where Y ∈ R
C ×T is the EEG data measured by C sensors at T time sam-

ples, J ∈ R
D ×T is the amplitude of the D current dipoles in each three-

dimensional dimension distributed through cortical surface, and L ∈ R
C ×D,

commonly named lead field matrix, is the gain matrix representing the relation-
ship between sources and EEG data. Besides, EEG measurements are assumed
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to be affected by zero mean Gaussian noise Ξ ∈ R
C ×T , having a matrix covari-

ance QΞ =λΞIC , where IC ∈ R
C ×C is an identity matrix, and λΞ ∈ R

+ is
the noise variance. Under these constraints, the brain source activity can be
estimated as:

̂J = QL�(QΞ + LQL�)−1Y , (2)

where Q ∈ R
D ×D stands for the source covariance, constructed as a weighted

sum of P available spatial solutions (or patches) {Qp, p= 1, . . . , P}, each regard-
ing one potentially activated cortex region weighted by its respective hyperpa-
rameter λp ∈ R

+, as follows (termed Multiple Sparse Priors – MSP) [2]:

Q =
∑

p∈P

exp(λp)Qp.

In practice, optimization of noise variance and source covariance hyperpara-
meters {λΞ , λp} is done using standard variational schemes as detailed in [8].

3 Time-Varying Effective Connectivity

In order to estimate the causal relation among all current dipoles, a time-variant
connectivity measure, namely, full frequency adaptive directed transfer function
(ffADTF), can be calculated from the coefficients of a Time-variant Autoregres-
sive (TVAR) model, as proposed in [5]:

ρij(t) =

∑f2
f=f1

|Hij(f, t)|2
∑D

d=1

∑f2
f ′=f1

|Hid(f ′, t)|2
,

where Hij(f, t) is the time-variant transfer matrix of the system, that describes
the information flow from source j to source i, ∀i, j = 1, . . .,D, at frequency f
and time t. As Hij(f, t) may increase when there is no power in the spectrum
of dipole j at that frequency and time, each term should be weighted by the
autospectrum of the sending source. Thus, the modified effective connectivity
measure, or spectrum-weighted adaptive directed transfer function (swADTF), is
computed as follows:

�ij(t) =

∑f2
f=f1

|Hij(f, t)|2 ∑D
d=1 |Hjd(f, t)|2

∑D
d′=1

∑f2
f ′=f1

|Hid′(f ′, t)|2 ∑D
d′′=1 |Hd′d′′(f ′, t)|2

.

As a result, the swADTF value allows analyzing the causal relation among
all signals at a predefined frequency band over time.

4 Experimental Set-Up

4.1 Validation on Simulated Activity

Simulated Data Description. The simulation is designed to test whether the
swADTF measure can describe the directional flow that occurs during the onset
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of an evoked activity. Thus, two active dipoles are simulated that promote a
similar behavior to an evoked-response potential, generating the corresponding
non-stationary time series by real Morlet wavelets of 1.5 s length, sampled at
200 Hz. The random central frequency of the Morlet wavelet is sampled from
a Gaussian distribution with a mean of 9 Hz and standard deviation of 2 Hz.
The stimulus started at t = 0 and the activity propagates from simulated active
dipole #1 to dipole #2 at t = 0.1 s. Besides, the background noise of the dipole
signals is set to have a 1/f spectral behavior. Therefore, each EEG is calculated
by multiplying the simulated brain activity by the lead field matrix (see Eq. (1)).

For the source space modeling, we employ a tessellated surface of the gray-
white matter interface with 8196 vertices (suitable source placements), having
orientations fixed orthogonally to the surface. Also, the lead fields are computed
using a volume conductor (calculated by boundary element method) with a mean
distance between neighboring vertices adjusted to 5 mm. Thus, a synthetic EEG
is generated under 128-channels configuration.

Three experimental setups, holding 100 simulations each, are performed to
test the sensibility to the noise of the proposed connectivity based approach.
To this end, a measurement noise is added to get signal-to-noise-ratio (SNR)
levels of 0, 5, 20 dB. Location of active dipoles is randomly selected for each
simulation. Figure 1 shows a schematic representation of the proposed testing
for the simulated EEG data.

Fig. 1. Simulation set-up. Left panel: source level activity that spreads from the blue
to the green location (time series of the simulated activity is shown with the same
colors). The entire source activity is depicted. Right panel: generated sensor level (EEG)
activity. (Color figure online)

Source Level Effective Connectivity Analysis. Neural activity reconstruction is
obtained by the MSP approach, using a greedy search optimization method.
Then, to avoid the computation of D×D connectivity values, the regions of
interest (ROIs) are determined. To this end, a region with approximated ratio of
20 mm in the cortical surface around the dipoles with the highest energy is drawn.
Consequently, the closest active dipoles are defined as the same ROI, avoiding
spurious connectivity. Afterward, the averaged time series of each ROI and the
connectivity measure for all the regions are extracted. Calculation the involved
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connectivity measure is performed under the following parameters: order of
the time variant auto-regression model is set at p = 15, update coefficient of
the Kalman filter is fixed as 0.001, and the smoother parameter is empirically
adjusted to 100. Also, the connectivity is computed within the frequency interval,
ranging from 0 to 30 Hz.

Due to the swADTF value is a time-variant measure, the averaged value over
time is estimated to compare among several connectivity values directly. Besides,
we describe the directional flow of the brain activity by the first two ROIs that
have the highest averaged swADTF value, and that are assumed as the source
and sink regions, respectively. For the subsequent analysis, the remaining ROIs
are discarded. For the sake of comparison, the source and sink regions are also
selected based on the energy of the reconstructed activity over each ROI (first
two regions with the highest energy).

Results of Assessed Performance. As the assessment measure, the minimum
Euclidean distance is computed between all dipoles of the selected ROIs and
the simulated source and sink dipoles. Also, we employ as performance measure
the percentage of times when the real connectivity direction is correct. Table 1
shows the error distances estimated for SNR = 0, 5, and 20 dB. As seen, the
mean localization error of the connectivity-based approach is consistently lower
that reduces when the SNR value increases. In the same way, the proposed
method reproduces the connectivity direction in up to 88% of the times, unlike
the energy-based approach that only obtain an accuracy of 50%.

Table 1. Connectivity direction error and mean localization error for different signal
to noise ratios, simulated with both the proposed connectivity based approach (con)
and the energy measure (en).

SNR Acc (con)[%] Acc (en)[%] Loc. error (con) mm Loc. error (en) mm

0 64 46 24.66 30.18

5 83 49 9.83 30.86

20 88 54 10.48 26.4

Figure 2(a) presents the localization error for each of the two simulated
sources assessed by both tested algorithms: connectivity (con), and energy based
(en) for a fixed SNR = 5. As can be seen, the variation among simulations is sig-
nificantly higher with the energy-based algorithm. This result is expected due
to the different accuracy in connectivity direction provided by each algorithm.
Note that the solution is robust to both kinds of simulated noise conditions,
namely, neural background activity and sensor level activity, as shown by the
error box-plot in Fig. 2(a), fixing SNR = 20.
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Fig. 2. Error box-plot showing the euclidean distance between the first active source
and its estimation (d1), and the second active source and its estimation (d2), for both
the connectivity measure (con) and the energy based measure (en), in 100 experiments
with SNR 5 and 20 dB respectively.

Fig. 3. Connectivity map obtained over the EEG brain image of the faces condition
from the faces-scrambled paradigm. Note how the connectivity does not follow the
higher energy sources and instead focused the temporal lobe, suggesting expectation
of recognizing the face. (Color figure online)
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4.2 Validation on Faces-Scrambled Paradigm Identification

Database Description. This EEG data collection was acquired from a subject
who participated in a multimodal study of face perception1. The data were
recorded while making symmetry judgments of faces and scrambled faces. Either
type of faces was presented for 600 ms, every 3600 ms while data were acquired on
a 128-channel Active-Two system, sampled at 2048 Hz. After artifact rejection,
the epochs were baseline-corrected from −200 ms to 0 ms, averaged over each
condition and down-sampled to 200 Hz. For modeling of the source space, the
same tessellated surface with 8196 vertices, and the same model, calculated by
boundary element method, was applied to build the lead fields.

Results for Faces Conditions. As observed in Fig. 3 that displays the source
reconstruction for faces condition of the faces-scrambled paradigm, the proposed
methodology managed to avoid the high energy dipoles in the fusiform gyrus and
focused in the frontal cortex (red lines outline the connectivity assessed). Due
to the attitude of expectancy for recognizing each face, this behavior can be
anticipated since the face condition study suggests that there is a controlled
response besides the perceptual one.

5 Discussion and Concluding Remarks

In this work, we propose a methodology for measuring the nonstationary neural
activity flow in the case of evoked response potentials. To this end, brain activity
extracts from EEG recordings by solving the Multiple-Sparse-Priors inverse solu-
tion, and then, a time variant effective connectivity is used for analysis in more
detail the information flow over some predefined regions of interest. However,
based on the results obtained from simulated and real EEG data, the following
aspects should be considered for implementation of the proposed methodology:

– Due to the fact that the connectivity exhibits a high sensibility to the source
reconstruction, the MSP-based source reconstruction is incorporated with
the purpose of avoiding loss of quality of the performed accuracy. In fact, the
higher the demanded localization quality of spatial-temporal patterns – the
larger the needed accuracy provided by the source reconstruction solution.

– For the sake of validation, the proposed approach is contrasted with an energy
based strategy, yielding a connectivity direction that is enhanced up to 88%
of the times. Also, the source localization is improved, reaching a localization
error of approximately 10 mm for the values SNR = 5 and 20. Regarding the
noise rejection, the proposed approach shows a stable behavior.

– The considered nonstationarity of the underlying networks in the EEG record-
ings is clearly affecting the performance achieved by the proposed and com-
parison approaches. Thus, Table 1 shows that the energy-based methodol-
ogy (that does not take connectivity into account) fails in detecting the real

1 freely available at http://www.fil.ion.ucl.ac.uk/spm/data/mmfaces/.

http://www.fil.ion.ucl.ac.uk/spm/data/mmfaces/
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connectivity flow accurately. Consequently, even the brain activity sources
have been rightly identified by the mapping algorithm, the temporal dynamic
analysis must be incorporated to improve the activity flow detection.

– Since the location accuracy is improved, a better interpretability of results
may be supplied. Thus, in the case of tested faces-scrambled database, the
connectivity avoids the hippocampus and points out to the frontal lobe, sug-
gesting that there is a controlled response due to the attitude of expectancy
for recognizing each face.

As a concluding remark, the performed validation on real and simulated data
prove that the proposed approach enables identification of the information flow
over regions of interest drawn over the brain cortex. To this end, we discuss a
more detailed analysis of the temporal patterns, extracted from EEG recordings,
in a predefined frequency band. Consequently, even all experiments are carried
out for the case of evoked response potentials, the methodology can be readily
extrapolated to other types of brain dynamics, such as epileptic activity. Also,
the inclusion of a brain mapping method that encourages a set of temporal
constraints will be considered as future work, attempting to improve the accuracy
of the connectivity analysis.
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