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Preface

The research institutte EURANDOM (European Institute for Statistics, Probability,
Stochastic Operations Research and its Applications) was established in 1997 on
the campus of Eindhoven University of Technology, The Netherlands. Its mission
is to foster research in the area of stochastics and its applications. It achieves this
mission by recruiting and training talented young researchers and helping them to
find their way to tenured positions in academia and industry, and by carrying out
and facilitating research through postdoctoral and graduate appointments, visitor
exchange and workshops. Its chief mission statement has been given nationwide
support in The Netherlands by a recently installed national cluster called STAR
(Stochastics—Theoretical and Applied Research), for which EURANDOM acts as
coordinating and facilitating node.

As part of its workshop programme, EURANDOM organized a series of interna-
tional workshops on image processing and analysis. The third one in this series was
the workshop on Locally Adaptive Filters in Signal and Image Processing, Novem-
ber 24-26, 2008, focusing specifically on locally adaptive methods. The ability of a
system to adapt to the local state is important in many problems in image analysis.
Many renowned young experts were invited to give overview talks on this theme
covering state-of-the-art and novel research.

Despite the high quality of contributions, no proceedings of this workshop have
been issued. Instead, the workshop initiated a collaborative effort, focusing more
generally on mathematical methods for signal and image analysis and representa-
tion. The results of this effort are described in this book.

Contributions have been carefully selected to be representative for a variety of
generic approaches as well as to illustrate formal connections among these. Roughly
speaking deterministic methods are central to the first half of the book, whereas the
second half considers mainly statistical methods. However, some chapters in the
middle of the book clearly encompass both approaches, and more than a hundred
cross-references throughout the book emphasize the many formal connections and
analogies that exist between seemingly different paradigms.

This book differs from most existing books on medical signal and image analysis
or computer vision to the extent that it does not focus on specific applications (al-

v



vi Preface

though some are detailed for the sake of illustration), but on methodological frame-
works on which such applications may be built. This book should therefore be of
interest to all those in search of a suitable methodological basis for specific applica-
tions, as well as to those who are interested in fundamental methodologies per se.

Eindhoven, Netherlands Luc Florack
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Chapter 1
A Short Introduction to Diffusion-Like Methods

Hanno Scharr and Kai Krajsek

Abstract This contribution aims to give a basic introduction to diffusion-like meth-
ods. There are many different methods commonly used for regularization tasks.
Some of them will be briefly introduced and their connection to diffusion shown.
In addition to this we will go into some detail for diffusion-like methods in a nar-
rower sense, i.e. methods based on PDEs similar to diffusion PDEs known from
physics. Main issues highlighted here are which PDE to use, how diffusivities in
such a PDE are constructed, and which discretization is suitable for a given task.

1.1 Introduction

There are quite a few methods for regularization tasks like noise reduction, inpaint-
ing, super-resolution, or interpolation described in literature. Many of them, if not
all, can somehow be brought into connection with diffusion. Obviously we cannot
visit all of them in this paper making this introduction incomplete. Our focus here
will be on nonlinear averaging, mainly used for noise reduction, even though cur-
rently best performing denoising algorithms on natural grey value images are not
diffusions in a narrower sense (see e.g. [346]). Nevertheless one goal beneath basic
introduction is to mention at least some of the major contributions to this field.

We will nearly completely ignore the fact that diffusion can be used to build a
scale-space. First discovered in Japan [231, 442] scale-space filtering is a topic of its
own (see e.g. [290, 450]). A linear scale space is built by applying linear diffusion
(see Sect. 1.2.1) to a signal in short time steps and recording the more and more
smoothed signal. Other scale spaces can be derived by applying other diffusion-like
schemes, cf. Chaps. 7 and 9.

Regularization schemes are represented in literature from different view-points.
Diffusion schemes typically start with the formulation of a continuous partial dif-
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2 H. Scharr and K. Krajsek

ferential equation (PDE) describing a process which changes data over time [334,
433]. This PDE is then discretized yielding an iterative update scheme. The classical
diffusion defined by the heat equation known from physics involves linear filtering
of the input data by derivatives

os(x,t) =div(DVs(x, 1)), (1.1

where s(X, t) is the evolving signal or image with s(x, 0) = r(x) and the initially
observed data r(x); V = (0y,, ..., dxy) is the vector of spatial derivatives. Diffu-
sion tensor D is a symmetric, positive definite tensor which may vary with space
and evolution time and may depend on local data. Adaptivity of a diffusion scheme
is achieved via adaptation of the diffusion tensor. This makes the scheme nonlin-
ear. In computational physics diffusion is typically simulated using e.g. finite dif-
ferences on a sampling grid. This grid is refined when the result is not accurate
enough, making discretization simple. In image processing no such refinement is
typically applied, giving more influence to discretization details. How to discretize
an anisotropic nonlinear diffusion process will be subject of Sect. 1.5.

There are different naming conventions in the literature for diffusion schemes.
Especially the term anisotropic diffusion is inconsistently used. Following [433]
we use the term isotropic diffusion, when D is proportional to the identity matrix
D =1, i.e. when Eq. (1.1) collapses to

0rs(x, 1) =div(cVs(x,1)). (1.2)

If diffusivity or edge stopping function ¢ depends on the image s(x, t), we call a
diffusion scheme isotropic nonlinear diffusion. We call diffusions with general D,
not proportional to 1, anisotropic diffusion, in contrast to several publications using
this term for isotropic nonlinear diffusion (e.g. [41, 334]). This naming inconsis-
tency originates from the fact that the overall effect of isotropic nonlinear diffusion
on the evolved data is anisotropic. We call a diffusion scheme linear if D does not
depend on the evolving image. The simplest case is linear homogenous diffusion
with a constant edge stopping function c, where Eq. (1.2) simplifies to

ds(x, 1) = cAs(x, 1), (1.3)

where A = ZlN 8%, is the spatial Laplacian. A time step applying linear diffusion
to s on the unbounded domain is solved by convolution with a Gaussian kernel (see
Sect. 1.2.1).

Diffusion equations with many different edge stopping functions ¢ and diffusion
tensors D have been proposed in literature (see e.g. [41, 364, 369, 433]). They de-
pend on gray value or color gradients, curvatures, or other image features (see [376,
440] for possible dependencies when regularizing optical flow). There is rich ongo-
ing work on diffusions for vector, matrix or tensor-valued data (see e.g. [114, 266,
337, 381, 414], and elsewhere in this volume, cf. Chaps. 3, 4, and 5, where the main
problem is to select a useful metric and discretize operators respecting it. We will
show an example in Sect. 1.5.2. Diffusion methods explicitly focusing on metrics
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induced by known group structures are shown e.g. in this volume, Chaps. 5, 7, 8, 9,
and 10, and also elsewhere [114].

A framework for diffusions in generalized image spaces has been defined
using the Beltrami operator, a natural generalization of the Laplacian on non-
flat manifolds [250]. E.g. an RGB-color image is a 2D manifold the 5D space
(x,y, 17,18, I") spanned by 2 spatial dimensions x and y and 3 color intensities
I”, 18, and I°. The Beltrami framework will be introduced in Sect. 1.2.3.

Equation (1.1) can be seen as a first order Taylor approximation describing a
dynamic process as often used in physics. This is sufficient in continuous time and
space as used in physics, but in discrete time and/or space richer representations of a
process are sometimes advantageous. First order derivatives V may therefore be ex-
changed by other and/or more operators [361, 366, 465]. We introduce the isotropic
nonlinear case in Sect. 1.3.2 and give an example for the anisotropic nonlinear case
in Sect. 1.6.2.

Some, but not all of these PDEs may be derived from suitable energy functions
via calculus of variations. The PDE then changes the data such that the energy is
minimized. Consequently a diffusion scheme optimizes a property our image data
is assumed to fulfill. Energy functions may be designed assuming data models mo-
tivated from physics underlying the imaging process, e.g. modeling step edges ex-
plicitely via a line process [42, 316]. Such energy functions also occur in robust
statistics and can be expressed in terms of probabilities via Gibbs distributions or
Markov Random Fields (MRFs), cf. [183] and Chaps. 13, 14 and 15. The edge
stopping function then corresponds to a robust error function and diffusion is then
related to M-estimation [41]. Probability distributions forming potential functions
in the energy can be learned from training data using this relation to image statistics
[371, 465] (cf. also Chap. 11). Robust error functions are derived from histograms
of filtered images. In the classical diffusion case filter kernels are spatial deriva-
tives, but other kernels may be used as well. The kernels may even be learned from
training data [361]. The histograms are treated as observed statistics or empirical
marginal distributions defining a probability to observe a certain image. Maximiz-
ing this probability means minimizing an energy. We will go into more detail in
Sect. 1.3.1.

There are algorithmic approaches presenting and evaluating discrete schemes
used for filtering, e.g. nonlinear Gaussian Filtering [17, 187, 445], Mean-Shift Fil-
tering [81] or Bilateral Filtering [409]. Typically they may also be formulated in
terms of minimization of a cost functional corresponding to the energy functions
formulated in continuous time and space. We show some prominent examples and
their relation to diffusion in Sect. 1.4. Here it is important to note that diffusion
in a strict sense is only defined in continuous space and time. Therefore a discrete
scheme is called a consistent diffusion scheme, if it becomes the diffusion equation
in the limit # — 0 and t — O for spatial sampling step /# and temporal sampling
step t. This is the definition for consistency known from numerics. Associating
some discrete scheme with a discrete scheme for diffusion does not show that the
first scheme is a diffusion. We will elaborate this for the case of bilateral filtering in
Sect. 1.4.1.
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Fig. 1.1 Fick’s Law. Left: Number of particles crossing a given border is proportional to the num-
ber of particles s per unit volume, i.e. proportional to the density. Overall flux j depends on the
density difference (or continuously: gradient). Right: Change of particle number in a given volume
equals in-flux minus out-flux (continuously: divergence). Combining the two laws yields the heat
equation (by means of the Gauss divergence theorem) with diffusion coefficient or diffusivity ¢

1.2 Diffusion in a Narrow Sense

In this section, we introduce different types of diffusion. We start with the sim-
plest case well-known as Fick’s law from physics since 1855 [142], continue with
formulation of isotropic nonlinear diffusion (sometimes called Perona-Malik Diffu-
sion [334]) and anisotropic diffusion (sometimes called Coherence [433] or Edge-
Enhancing Diffusion). Finally we show the currently most general formulation, the
Beltrami framework [250].

1.2.1 Diffusion in Physics, Basic Solution and Numerics

Diffusion occurs in statistical physics and thermodynamics where random ‘Brown-
ian’ motion of particles leads e.g. to heat transport or mixing of liquids or gases.
Densities or temperature then evolve with time as described by the heat equa-
tion (1.3): 9;s(X, 1) = cAs(x, t) (cf. Fig. 1.1), in which s (x, #) is the evolving density
and c a diffusion constant or diffusivity. The evolution of s by linear isotropic dif-
fusion, i.e. diffusion with ¢ = const. is given by convolution of s with a Gaussian
kernel with variance o2 = 2ct.

The nonlinear heat equation (1.2) may be solved by finite differences. In the
simplest case we exchange the time derivative on the left hand side by a forward
difference (Euler forward), and derivatives by neighbor differences

N s [, —1]

S S 1 x| c 1 * 5" (1.4)
T -1 -1

and get an update scheme

0 TC h 0
N X, y+7
1+t __ _ t
ST = Ty 1 T(CH%,y Ty T eyt t cx.,yf’z‘) TC by | *s
0 TC h 0

AR )
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or s/t =(1+ TA,,y) *s'. This is called an explicit scheme. It boils down to con-
volution of the signal with a spatially (and temporally) varying kernel (1 + tAx ).
In the case of spatially constant c this simplifies to

0 TC 0
st =|tc 1—4tc 1c|*s', (1.6)
0 TC 0

where A is the so-called 5-point-star times c. This scheme has positive entries only,
i.e. is a convex regularizer and features absolute stability, if and only if ¢ < 0.25. It
becomes instable if T¢ > 0.5, as then frequencies at the Nyquist border are amplified
by a factor < —1. For small tc¢ the convolution kernel applied to s’ is a reasonable
discretization of a Gaussian. The same bounds can be derived by application of the
Gershgorin circle theorem on the spectrum which is supposed to be contained within
(-1, 1).

Discretizing the left hand side by a backward difference quotient (Euler back-
ward) we get an implicit scheme (s' — s"77)/t = Ay, * 5" or equivalently s'*7 =
(1 —7Ay )~ s boiling down to a recursive filter applied to s”.

1.2.2 Anisotropic Diffusion

Anisotropic diffusion typically acts along measured local image orientations (cf.
Fig. 1.2). They are described by the structure tensor J, [36]

Jp=pr(X)Vs(X)VTs(x)dX, (1.7)

where w, (x) are Gaussian weights with standard deviation p. Being symmetric J,
can be diagonalized, i.e. M is a diagonal matrix with eigenvalues M;; = u; and

Jo=(et,...,en)M(eq,....en)". (1.8)
Anisotropic diffusion filtering evolves the initial noisy image s(x, 0) via
ds =V - (DVs) (1.9

(cf. Eq. (1.1)). D is the diffusion tensor, a positive definite symmetric matrix, and
s(x, ) is the evolving spatio-temporal image. Diffusion time ¢ is sometimes used
as the scale parameter in a scale-space. It should not be confused with the time
coordinate x3 of a 2D image sequence. The diffusion tensor D usually applied in
anisotropic diffusion uses the same eigenvectors e; as the structure tensor J, (see
Eq. (1.7)). Thus smoothing is applied according to the spatio-temporal image struc-
ture. Smoothing strengths along these structures are given by eigenvalues A; of D.
Given a diagonal matrix L. with L;; = A;, the diffusion tensor D is transformed into
the image coordinate system given by the eigenvectors e;:

D=(e,...,ex)L(e1,...,en)T. (1.10)
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Fig. 1.2 Isotropic nonlinear versus anisotropic diffusion. Left: Isotropic nonlinear diffusion re-
duces diffusivity in all directions when an image structure is present. Right: Anisotropic diffusion
reduces diffusivities across edges only

Fig. 1.3 Effect of diffusion filtering. Illustrative examples exaggerating dominating smoothing
effects. From left to right: Noisy input image, smoothing result with isotropic linear, isotropic
nonlinear and anisotropic diffusion

The directional diffusivities A;,i € {1, ..., N} determine the behavior of the diffu-
sion. For image enhancing they shall be high for low values of u; and vice versa.
Different possible choices for L include isotropic linear, isotropic nonlinear and
anisotropic processes. There are anisotropic choices with fixed smallest or fixed
largest directional diffusivities A; and choices where all diffusivities vary. Results
demonstrating the different smoothing effects are shown in Fig. 1.3.
Common choices for directional diffusivities are

Isotropic-Linear The standard linear diffusion using a Gaussian kernel corresponds
to D =al, with o > 0.

Isotropic Non-linear Perona-Malik [334] type diffusion seeks to adapt the smooth-
ing strength to the absolute value of the gray value gradient. Tensor D is given by
D = f(Vg)1. Among the choices for the diffusivity f the following is given:

f(Vg) =exp(=[IVgl/K). (1.11)

The considered diffusivities have in common that they decrease with increasing
gradient magnitude. Thus smoothing across edges is prevented.
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Edge Enhancing This is basically an anisotropic version of the previous. Following
[164] we extend the original 2D formulation [433, 434] to nD as follows:

Ai=Ay:= f(Vg) fori#N,
A.N =1.

(1.12)

The largest diffusivity fixed to 1 enforces strong smoothing in the direction of the
corresponding eigenvector even when there is no clear linear structure present.

Coherence Enhancing In this type of diffusion the eigenvalues of the diffusion ten-
sor are chosen as A; = « fori # N and [435]:

ifk =0
v =" e TR (1.13)
a+ (1 —a)exp(==) else.

With a small positive parameter « and the coherence k¥ measured by:

This process is designed to smooth only when there is a large spread in the eigen-
values, enhancing line-like, coherent structures.

Orientation-Enhancing In order to fully exploit the information provided by the
structure tensor and to facilitate orientation estimation (= optical flow in image
sequences) the eigenvalues of the diffusion tensor can be chosen [369, 431]:

Il if i <02,
i= c
1-— exp(—m) else,

— )% (1.14)

Mz

+

(1.15)

where ¢ > 0 regulates the transition and o is related to the noise variance of the
image derivatives. This exponential function has been used in [334, 433].

The functions f used to calculate each A; are often chosen ad hoc, e.g. selected from
robust error functions [41]. As we will see in the next section (Sect. 1.3.1) they
may in principle be learned from image statistics. However no energy functional
exists for anisotropic nonlinear diffusion, where D depends on signal s. Therefore
in this case generative learning is not possible in a strict sense (cf. [371]). An energy
function for anisotropic nonlinear diffusion can be given, if D in principle should
not depend on s, even though s is used to calculate an approximation of the true D
[366]. We derive and use this energy function in Sect. 1.6.1.

1.2.3 Beltrami Framework

The basic concept behind Beltrami flow is to consider an image as a (curved) surface
embedded into a higher dimensional space [250]. This concept is frequently used in
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Fig. 1.4 Embedding of a gray value image in a feature space

Gaussian Smoothing Beltrami Smoothing

s I

> >

Fig. 1.5 Linear diffusion (i.e. Gaussian smoothing) compared to Beltrami smoothing. Linear dif-
fusion averages a signal respecting spatial distances only. Beltrami smoothing averages a signal
respecting distances along the curved manifold

literature, especially when working on spaces with underlying non-flat group struc-
tures, cf. Chaps. 5, 8 and 9, and elsewhere [114, 157]. Results from differential ge-
ometry are then used to process this surface. We will illustrate this concept by means
of denoising gray valued images, however this concept can be generalized to other
image types (e.g. color images or tensor valued images) in a straightforward man-
ner. Instead of considering a gray valued image as a function s(x) from the image
domain £2 C R? into a one dimensional feature space / C R, an image is consid-
ered as a surface M embedded in the product space (trivial fiber bundle) £ = §2 x [
(cf. Figs. 1.4 and 1.5). The embedding is described by the map X (x) = (X, s(x)).
In order to be able to define energies on the image, M is considered as a Rie-
mannian manifold: at each tangent space Tx(M) on a manifold M a (positive def-
inite) inner product g(x) : TM x TM — R is given by g(x) = g;;(x)dx’ ® dx/,
in which ® denotes tensor outer product. The metric defines the length of an “in-
finitesimal line element” via ds? = g; 7 (X) dx' dx’ as well as the “infinitesimal vol-
ume element” \/[g[dx dy, where |g(x)| = det[g;; (x)]. The geometrical framework
allows to relate the metric of the embedding space E with the metric of the im-
age surface M via the so-called pullback metric g;; = h,,d; X"9; X" assuring that
infinitesimal distances defined by £, in E equal infinitesimal distances in M. If
we consider the usual Euclidean metric in £2 and 7, the metric in the embedding
space reads d¢* = dx? + dy* + ds*(x, y) leading to following pullback metric on
M: g1 =1+ (0:5)%, g2 = g1 = Oxsdys and gop =1+ (8ys)2. Based on this
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mathematical structure an image can now be characterized by an energy based on
distances on the image surface M. For instance, a denoised image may have minimal
surface, i.e. the denoised image minimizes the energy

S(M):/\/@dxdy. (1.16)

The corresponding diffusion equation can then be obtained with calculus of varia-
tion, i.e. setting the negative functional derivative of the energy functional equal to
the temporal derivative of the signal (cf. Eq. (1.22))

1
ds =div<ﬁVs) (1.17)

which is isotropic nonlinear diffusion (or Perona Malik diffusion [334]) with the
edge stopping function ¢ (x) = 1/4/[g]. The geometrical framework thus allows to
relate an ad hoc chosen edge stopping function with a metric of the image surface M.
However the choice of a suitable edge stopping function has only been shifted to
the choice of a suitable metric (in the embedding space). A more general energy
functional has been proposed [250]:

(XY, g, huy) = / V18187 huwdi X" XV d'x, (1.18)

where n denotes the dimension of the image domain, 4, the embedding space met-
ric and g;; the metric of the image manifold. Depending on the interpretation of the
different entities, different well known diffusion schemes can be reproduced by this
energy functional. These include the reparameterization invariant linear scale-space
by Florack et al. [155], Perona Malik anisotropic diffusion [334], Mumford-Shah
segmentation models [316], Rudin-Osher-Fatemi total variation TV method for im-
age enhancement based on the L1 norm [364], and the different Blake-Zisserman
membrane models [42]. Also diffusion schemes for vector valued images or images
whose feature space constitute itself a nonlinear manifold arise in a natural way, cf.
Sect. 1.5.2 as well as Chaps. 3, 5, 8,9, as well as [114].

1.3 Diffusion and Image Statistics

Diffusion and diffusion-like methods can be derived from image statistics, probabil-
ity distribution functions (PDFs), or energy functionals. This section introduces the
main statistical concepts needed, pathways to diffusion and extensions to diffusion.

A considerable advantage of a statistical point of view is an airtight justification
of noise reduction. In scientific applications changing measured data e.g. by denois-
ing it or by rejecting outliers is only allowed if such a change improves the data.
Obviously, improving means to optimize some criterion which needs to be given
explicitly. What is more, the criterion must be the right one for the data-set at hand.
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However, what is the right criterion and in what sense is it right? From a statisti-
cal point of view the denoised or otherwise reconstructed data should be the most
likely one given the data and prior knowledge! Consequently we formulate suitable
probabilities and show in which way optimization schemes correspond to diffusion.

1.3.1 From Probability Distributions to Diffusion

An isotropic nonlinear diffusion process can be derived from an energy function,
that itself may be derived from a probability distribution. The smooth image s is
the maximizer of the posterior probability distribution p(s|r), i.e. the probability
that s := s(-,7) : R¥Y — R for some fixed ¢ > 0 is the desired smooth image when
r : RN — R has been observed

§ =argmax p(s|r)  with p(s|r) oc [ [(GilsopiVsil). (1.19)

1

The sampling distribution (likelihood function for fixed ;) p(r;|s;) at every pixel i,
with s; = s(x;), may be defined by a measured image statistics, i.e. a normalized
histogram of observed noise. In image processing it typically is modeled to only
depend on intensity differences &; = r; — s;, i.e. on measurement noise.! The spa-
tial term p(||Vs;|) formulates prior knowledge about the solution s. It exploits a
Markov Random Field (MRF) assumption [183], which defines the prior in terms
of local neighbor properties. For a 1D signal the assumption used here is that if we
know a signal value s; at a position i, then we can give a probability to observe a
certain s;1 at neighbor position i 4 1, and vice versa.

Please note that the likelihood term depends on measured data r and is there-
fore often called data term. The prior term only depends on the sought for smooth
solution s and is therefore often called smoothness term.

We may interpret p(s|r) to be a Gibbs distribution

1
— —E(s)
s)=—e ,
pis) =~
where E denotes the energy corresponding to p and Z is the partition function nor-
malizing the integral of p over all s. Maximizing p(s|r) is equivalent to minimizing

its energy, i.e. its negative logarithm
§=argminE(s) with E(s) =~ (po(si =) +4o1(IVsi ), (1.20)
i

where we used the notation p (x) = —log p(x), added indices to stress that sampling
and prior are different distributions, and introduced weight A which accounts for the

IConsidering e.g. Poisson or shot noise and low intensities, this is not a good approximation.
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confidence one has in the different model terms. The smoothness term in (1.20) can
be interpreted as nonlinear isotropic diffusion [41, 375]. As diffusion is defined in
continuous domain, we rewrite the smoothness term as energy functional

E(S)=/p(IIVSII)dX- (1.21)

We denote with § E the functional derivative of E if the differential

(SE@). w) = lim E +8“;) —Ew (1.22)

exists for all test functions w : RN — R. The functional derivative can be seen as
a generalization of the gradient of a multivariate function in vector calculus to a
functional defined on a function space. Consequently, §E = 0 is a necessary con-
dition for a minimizer of E, known as the Euler-Lagrange equation. If we embed
the signal into a 1-parameter family s : R¥ x RT — R, then the stationary point
can be interpreted as the steady state solution, if it exists, of the following evolution
equation:

(0is(-, 1), w)y =—(8E(s(-, 1)), w), (1.23)

which, in a weak sense, amounts to the following gradient flow PDE:
d;s =div(y (| Vs|)Vs)  with ¢ (a) = p' (@) /a. (1.24)

This means that nonlinear isotropic diffusion can be interpreted in terms of classical
or Bayesian statistics. The term p is denoted as an error norm in the context of
classical robust statistics and potential function in a Bayesian interpretation. In a
robust statistical approach, the main data is assumed to follow a certain distribution,
e.g. a Gaussian distribution and there are a few outliers whose distribution is not
explicitly known. The challenge is to choose an error norm such that outliers do
not influence the estimate. An energy function in a robust statistical approach does
not necessarily belong to a valid probability distribution. In contrast to this in the
Bayesian approach the complete probability distribution of main data and outliers
is modeled by a probabilistic distribution, i.e. the robust error norm directly follows
from the statistical properties of the complete data. A collection of well-known error
norms and the corresponding diffusivities” are depicted in Fig. 1.6.

1.3.2 Gibbs Reaction-Diffusion

The prior term above is based on the absolute value of the image gradient |Vs|. This
choice is ad hoc and the partial derivatives in |Vs| may be exchanged by a set of

2Diffusivities calculated by e.g. Tuckey or Cup functions may become 0 and thus a diffusion tensor
based on them is not guaranteed to be positive definite, but positive semi-definite.
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Fig. 1.6 Different (robust) error norms

linear filters. Zhu and Mumford [465] proposed to use Gibbs distributions of the

form p(s, R, F) = %e‘E(S*R*F), where R = py, ..., ps and F is the set of filters
applied, F ={Fy, ..., F;}, Z anormalization factor making p integrate to 1 and
J
E(s.RF)=) % pj(Fj*si). (1.25)
i j=1

where * denotes convolution. Filters F; on different scales are used and the respec-
tive p; are learned from training data. Zhu and Mumford observe that p-functions
are well modeled by p(£) =a(1 — (1 4 (|& — &|/b)"Y)™") for different parame-
ters a, b, &y, and y. When a > 0 we get a typical potential function with minimum
at &p. In most cases one gets a > 0 for filters like V or A which capture the general
smoothness of an image (cf. Fig. 1.7, left). Interestingly for filters characterizing
prominent features, e.g. Gabor filters at various orientations and scales one gets
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Fig. 1.7 Typical p-functions 3 — 0
as derived by Zhu and Diffusion
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a < 0, i.e. destabilizing behavior, resulting e.g. in edge-enhancement (cf. Fig. 1.7,
right). Zhu and Mumford call these terms reaction, while the smoothing terms are
called diffusion. All these terms are generalized isotropic nonlinear diffusions in
our nomenclature. Roth and Black [361] propose a framework for also learning the
filters F.

1.3.3 Steerable Random Fields and Anisotropic Diffusion

Following [371] anisotropic diffusion with a diffusion tensor can be derived using
Zhu and Mumford’s [465] approach (see Sect. 1.3.2). With the special filter choice
F=mV,...,n;V,ie. directional derivatives along the normalized vectors n; we
get the posterior probability (cf. Egs. (1.19) and (1.25))

J
§= argmsaxp(s|r) with p(s|r) o« H(p(r,-|s,-) 1_[ Dj (njVs,-)>. (1.26)
i j=1
Maximizing p(s|r) is equivalent to minimizing its negative logarithm, i.e. the en-
ergy

J
§= argn&in E(s) with E(s) = — Z(PO(Si —ri)+A ij(njVsi)), (1.27)
i j=1
where we used po(s; — r;) = —log p(rils;) and p;j(n;Vs;) = —log p;(m;Vs;),
added indices to stress that likelihood and prior are different distributions, and intro-
duced weight A which accounts for the confidence one has in the smoothness terms
(as before in Sect. 1.3.1). We set up a gradient descent minimization scheme using
the functional derivative of E (cf. Eq. (1.22))

J
ds =—po(si —r) +AVT D> " y(m;Vsnn] Vs;  forall i (1.28)
i j=l1
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with ¥ (a) = ,0} (o) /. Comparing the second term in Eq. (1.28) with anisotropic
diffusion (Eq. (1.1)) reveals the relation between the diffusion tensor

D=>"y;®;Vs)nn} (1.29)
iJ
and the derivatives of the potential functions ¥;(n; Vs;). Consequently, the diffu-
sion tensor can be learned from training data.

Unfortunately the diffusion tensor from Eq. (1.28) is not constructed from a struc-
ture tensor as commonly done (cf. Sect. 1.2.2). Defining the prior as [] i),
where 1 ; are the eigenvalues of the structure tensor sorted by size yields a scheme
similar to structure-tensor-based anisotropic diffusion [371]. However, as eigenval-
ues of the structure tensor are smoothed squared directional derivatives, the gradient
in the spatial term of the diffusion operator (rightmost V in Egs. (1.1) and (1.28))
is also smoothed. If this smoothing is taken out of the structure tensor, the resulting
scheme reduces to isotropic nonlinear diffusion [371]. This problem can be circum-
vented, when only the orientation of the diffusion is derived via the structure tensor,
but directional diffusivities depend on unsmoothed directional derivatives [362].
Again this is not structure-tensor-based anisotropic diffusion, but called steerable
random fields. An energy functional yielding structure-tensor-based anisotropic dif-
fusion can be derived in a strict sense [366], however the structure tensor then is
only used as a proxy for an orientation tensor coming from a linear model. This
tensor does not depend on the signal s. We show this approach in Sect. 1.6.1.

1.3.4 Robust Statistics and Kernel Estimation

In the last section, we discussed the relation between probabilistic and diffusion
based denoising methods. In particular we showed that the prior term in a Bayesian
approach is directly linked to the energy of a robust estimator which then leads to
classical diffusion schemes. Examining the likelihood term in (1.19) in the same
manner reveals similar relations between different denoising methods as shown
next. Let us consider several observations r; in a local neighborhood. Assuming that
all these observations belong to the same signal value® corrupted with identical in-
dependently distributed Gaussian noise, the corresponding likelihood function reads

1
P({rj}ls)ocexlo{—zg—2 Z(s—rj)z} (1.30)
J

with the corresponding energy

E@)=Y (s—rp* (1.31)
j

3In the case of an image, where r; are spatially distributed on the pixel grid this is of course a
smoothness assumption on the underlying signal s.
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Fig. 1.8 Optimal spatial filter masks in a data term depending on an assumed noise level. From
left to right and top to bottom: Noise level 1, 5, 10, 20, 50, 100

The maximum likelihood estimator is thus given by the linear least squares estima-
tor, i.e. the signal is estimated by the mean of all observations. The assumption of
a constant signal model might be too restrictive and one is attempted to give pixel
values closer to a position x; of interest more weight leading to the weighted least
squares estimator

Zj wy (Xk — X1

Zj Wy (Xk _xj)

E@s) =Y welg —x)sx—r)> = s= . (132

J

where x; and x; denote the (pixel) position of r; and sy, respectively, and wy is a
weight function. The weighted least squares scheme here is usually implemented
by a convolution with a (normalized) smoothing kernel w,, equivalent to linear dif-
fusion if a Gaussian kernel is used (cf. Sect. 1.2.1). Optimal weights depending on
pixel position can be chosen from statistical characteristics of the model error (a con-
stant signal here) and are typically not of Gaussian shape (cf. [267] and Fig. 1.8).

If the observed signal contains outliers, i.e. either the signal model or the noise
model is severely violated, the estimator can be made robust. Such a robust estimator
is obtained by exchanging the quadratic energy function by a robust error metric, i.e.
the corresponding estimator is the minimum of the energy

E(si) =) plsk — 1) (1.33)
j

It may be minimized by iterating

t
1 2 Ws(sp =

= , 1.34
k Zj wS(sli _ ’"j) ( )
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Likelihood (data term)

e May be learned from data.

e Smoothness assumption on signal only if
spatially distributed.

e Term contains measured data r and solution s.

e Initialized with mean or r (typically).

e Solution non-constant.

e Scheme iterated till convergence.

e Variance of spatial kernel constant wrt. 7 = 0,
7=0.

e Consistency check: No diffusion.

H. Scharr and K. Krajsek

Prior (smoothness term)
e May be learned from data.
e Smoothness assumption on signal.

e Term contains only solution s.

e Initialized with r, if only one term.

e Solution (piece-wise) constant.

e Only few iterations, then stopped.

e Variance of spatial Gaussian decreases with
h=01=0(2%=2c1).

o Consistent diffusion.

Fig. 1.9 Summary: Likelihood versus prior. First iteration may be identical in both cases

where wg (1) = p’(u)/u, and the upper index  is the iteration number. Please note
that if p is a negative Gaussian p (1) = — exp(—uz)/Z, then p’(u) = u exp(—uz) and
wy(u) = exp(—uz) is a Gaussian as well.

In a Bayesian framework, the error metric is interpreted as a potential function
that directly encodes the statistical properties of signal model and noise. As for the
weighted least squares estimator, we may introduce a further weight w, reducing
the influence of estimates being further away from the central position xj. The min-
imizer of the corresponding energy

E(si) =) we(x —X))p(sk — 7)) (1.35)

J

is denoted as the robust M-smoother in literature (cf. e.g. [75, 449]). This energy
may be minimized by iterating

t
1 _ 2w (X — X)) ws (s — 1))

. 1.36
%Y e — xpus (s — ) (130

The equivalence to nonlinear diffusion becomes apparent, when we select a spatial
neighborhood consisting of nearest neighbors only for w, and start with s,? =rg.
The first iteration step then is equivalent to a diffusion step, where wg models diffu-
sivities. This equivalence can also be shown for larger neighborhoods [20, 21].

Please note = When we start with a smoothness or constancy assumption formu-
lated on the measured data r, we construct a data term. In the respective estimation
schemes r is never updated. When we start with a similar assumption on the un-
derlying signal s as in Sect. 1.3.1, we get diffusion schemes, where r; stands for
the initial value s? and is updated. Here, we introduced spatial weights ad hoc, in
Sect. 1.3.1 they come from an MRF assumption.

In Fig. 1.9 we summarize properties of likelihood-based data terms and prior-
based smoothness terms.
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1.4 Some Diffusion-Like Nonlinear Regularization Schemes

There are several regularization techniques using averaging kernels, usually Gaus-
sians, together with a nonlinearity (for overviews see e.g. [55, 75, 449] as well
Chap. 4 in this volume). Local M-smoothing [75, 449] and related robust statistics-
based methods have already been shown in Sect. 1.3.4. We only show two prominent
examples here: bilateral filtering [409] also called cascaded nonlinear Gaussian fil-
tering [17, 187, 445], and channel smoothing [139], cf. Chap. 2. They are closely
connected to nonlinear isotropic diffusion. A false friend in the list of diffusion-like
methods is mean shift filtering [81], a mode-seeking method. Iterations occurring in
this approach are similar to diffusion, but only the first iteration really is equivalent
to a diffusion step.

1.4.1 Bilateral Filtering and Nonlinear Gaussian Filtering

Bilateral Filtering [409] as well as nonlinear Gaussian filtering [17, 187, 445] oper-
ate on the input data given by r(x) and filter it via

S0 =k~ (%) Z wi(x — Ewa(r(x) —r(§))rx), (1.37)
§

x € RV, where k(x) = ZE wi (X — &)wy(r(x) — r(€)) is a normalization, and §(X) :
RN — R is the filtered image. The filter weights w; and w, may be Gaussians
as suggested in [17, 187, 409, 445] but other filter weights may also be applied.
Positions x; may be restricted to a spatial local neighborhood with size depending
on the standard deviation o7 of w1, typically 3o7.

Equation (1.37) is simple linear Gaussian smoothing if the second kernel w; = 1
and thus a direct solution of the heat equation (1.3) for one given time step, cf.
Sect. 1.2.1. The second kernel wy(r(x) — r(&)) down-weights the contribution of a
value r (&) if it differs from the value r (x) at the current position x. This is equivalent
to reducing the diffusivity between the points x and &. Iterating Bilateral Filtering by
applying it to the filtered data is therefore similar to isotropic nonlinear diffusion in
relatively coarse time steps. An investigation based on a detailed analysis of discrete
schemes also shows this connection between diffusion and bilateral filtering [20,
21].

So-called cascaded nonlinear Gaussian filtering changes standard deviations o
and o7 of w; and wy, respectively, in every iteration step. Typically one starts with
small o7 (space) and large o, (range) and doubles o7 while halving o7 in every
iteration step.

We will now check for numerical consistency of bilateral filtering with isotropic
non-linear diffusion. It is not sufficient to compare discrete schemes in order to de-
cide whether or not bilateral filtering is a consistent numerical scheme for isotropic
nonlinear diffusion. We need to known how it behaves in the limit of continuous
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signals s and r. It is clear that if we only go to continuous domain, without asso-
ciating r with the initial (i.e. # = 0) signal s(x, t)|;=¢ this scheme cannot become
diffusion—the diffusion equation contains no r. In this case the energy associated
with the respective likelihood term reads

E(si) =Y wx —X))p(ri —rj)(sk — rj)> (1.38)
J

with r; = r(X;), which can be interpreted as the energy function of a Gaussian distri-
bution with the precision matrix Ag; = w(xg — X;)p(rx —r;). Rewriting Eq. (1.37)
as

St +T) =k ) Y wix— Ewals(x, 1) — r(€))s(x,1) (1.39)
£

we do not end up with diffusion either, but perform robust averaging of multiple
measurements 7. This update scheme corresponds to a robust M-smoother.

Only if we exchange also r (&) by s(&, 0), we may end up with diffusion if we do
the limiting process right

S +T) =k ® Y wix— Hwa(s(x, 1) — s(E)s(x. ). (1.40)
B

This update scheme is proposed in [409]. If the variance of kernel w; decreases
with selected time step t and t is small enough, only nearest neighbors need to be
addressed. Comparing Eq. (1.40) with the update scheme in Eq. (1.5) reveals that
wy may be interpreted as diffusivity c¢ in that scheme. This interpretation of bilateral
filtering is consistent with isotropic nonlinear diffusion.

1.4.2 Mean Shift Filtering

Noise reduction may be regarded as estimation of the most likely measurement value
(or other feature) at a given position. Density of features in feature space may be re-
garded as empirical probability function (PDF) of the represented parameter. The
modes of a feature space, i.e. maximal dense regions, may therefore be identified as
local maxima of the unknown PDF. Mean shift filtering locates maxima, i.e. station-
ary density points by gradient ascent without estimating the density. How does this
work?
A kernel density estimator in a flat space is given by

R 1 <&
foo=—% Kx-x), (1.41)
i=1
where f is the estimated density, n data points x; € RN, je {1,...,n}, are given

and K is some normalized smoothing kernel typically radially symmetric K (x) =
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k(||x]|?). Standard selections for K are a sphere around the origin or a multivariate
Gaussian. The gradient of the density is then

. 1 &
Vi == i =X = xi)

i=1

S gk x? Z?_lxig(nx—x,-nz)_} o
_”[gg(nx ! )}[Z?zlgum—xin% oou®

where g(x) := —k’(x), i.e. when K is a Gaussian, the kernel G (x) = g(||x||?) is also
a Gaussian. While the first term in Eq. (1.42) is a density estimate calculated with
kernel G, the second term is the mean shift m

_Yixig(x—xil»)
i g(lx—xil?)

This is the vector pointing from the filter center x to the position of the weighted
mean. An iteration scheme may be defined by

(1.43)

noo w2
= T ey %), (1.4)
2i=1 8y = xill*)

where y; is the jth location where the kernel G is applied at. Comparing Eq. (1.44)
to Eq. (1.34) we see that mean shift filtering is equivalent to location M-estimation,
where g(u) = p'(u)/u, u e R™.

Mean shift filtering for image denoising applies Eq. (1.44) to an image, where X,
with ¢ > 0 fixed, is an element of the product space E = £2 x I of image domain 2
and intensity (or feature) domain / (the same product space is used in the Beltrami
framework, cf. Sect. 1.2.3). When a stationary point (€ E) is reached, the feature
(e I) of this point is assigned to the starting pixel position (€ £2).

Please note that mean shift filtering always operates on the unchanged input data
and therefore really reaches a mode of the PDF. Diffusions do not seek for modes,
as they end in flat images. However their first step is towards the nearest mode.

1.4.3 Channel Smoothing

Channel smoothing explicitly represents the product space E = £2 x [ (cf.
Sect. 1.2.3 as well as Chap. 2 in this volume) by so-called channels. Usual inten-
sity coding represents scalar values s, i.e. intensities by a single value. In contrast
to this, channels use a concept similar to fuzzy encoding, where a set of N chan-
nels ¢, with weights w,, n € 1, ..., N encode a value. Each weight w,, represents
how much the encoded value belongs to the channel value ¢, the weight stands
for. E.g. 10 channels may represent the numbers 1 to 10, i.e. ¢, =n, N = 10.
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A simple encoding scheme then would represent the intensity, e.g. 3.5 by set-
ting channels weights w3 = w4 = 0.5 and all other weights to zero. A suitable
decoding step calculates intensities from channels, e.g. by weighted averaging of
channels s = Zn nw,. If more than one value is encoded in the channels, sum-
mation is performed locally, e.g. summing over a channel and its direct neighbors

=m— Dw,—1 + nw, + (n + 1)w,+1, and selection of the value represented by
the highest sum of weights w,_1 + w, + w,41. This selection typically is the only
nonlinear step in the scheme.

Channel smoothing consists of 3 steps: (1) encoding, (2) spatial smoothing
of channels, (3) decoding. Encoding and decoding is done as written above. For
smoothing each channel is convolved individually by a Gaussian kernel, i.e. linear
diffusion is applied to channel weights. This means input intensities contribute to a
local averaging only if their value contributes to a channel weight which is later on
included in the decoding step.

It has been shown that this is equivalent to local M-smoothing, where also input
values are excluded (or down-weighted) if they are too far away from the solution
[139]. This is different from bilateral filtering or nonlinear Gaussian filtering, where
values are not excluded based on the solution, but if they are too far away from the
initial value of a reference (central) pixel.

1.5 Discretization

Discretization schemes differ in the way spatial and temporal terms in Eq. (1.1) are
treated. The most simple and common choice is two-level explicit finite-difference
schemes. But besides this, there are e.g. three-level methods [173], semi-implicit
approaches [68, 441], multigrid methods [2], adaptive finite element techniques
[19], schemes with wavelets as trial functions [173], spectral methods [173], and
stochastic simulations [353]. Methods for anisotropic diffusion filters with a dif-
fusion tensor include finite elements with grid adaptation [350] or multigrid ac-
celeration [108], lattice Boltzmann techniques [237] and explicit finite difference
schemes [82, 83, 434]. An excellent semi-analytic 3 x 3-pixel scheme for 2D in-
put images has been presented in [443]. The core idea is to discretize derivatives in
2 x 2-cells and calculate D for the center of this cell. For each 2 x 2-cell the dynam-
ical system defined by Eq. (1.1) is solved analytically for fixed diffusion tensor D.
Resulting pixel solutions are averaged yielding a 3 x 3-pixel scheme. This locally
semi-analytic scheme features good rotation invariance and absolute stability, i.e.
minima do not drop and maxima do not raise. For higher dimensions this scheme is
not yet available.

The anisotropic diffusion process in Eq. (1.1) can be solved using ﬁnite differ-
ences when data lives in a flat space. An Euler forward approximation for > yields

_ZA”] & sitl=si4r ) ALt (1.45)

JEL; jes;

l+1
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where £2; is a neighborhood of voxel i, T is a time step size and slg denotes the ap-
proximation of s(x, #) in pixel i at (diffusion) time /7. The expression Y e Alj, l.s;
is a discretization of V - (DVs). It comes down to the convolution of the image with
a spatially and temporally varying mask Aﬁ. Hence, we may calculate s at time level
! + 1 directly from s at level /. We present and compare different implementations
of A below. All these schemes have consistency order 2 and are therefore numeri-
cally equivalent when refining spatial discretization. As one can show [433] finite
difference schemes feature absolute stability only for diffusion tensors with small
enough condition, i.e. ratio between largest and smallest eigenvalues.

1.5.1 Rotation Invariance

Rotation invariance for a diffusion scheme means that smoothing behavior is the
same, independent of the orientation of the structure it smoothes along. For 2D
images several schemes exist providing rotation invariant behavior for tensor-based
anisotropic diffusion [369, 439, 443]. One of the most prominent applications of
orientation estimation is optical flow estimation in image sequences. We will now
focus on this application.

The standard discretization is a 3-tab finite difference scheme introduced in [434]
in 2D. A 3D version is shown in [369]. It is derived by rewriting V - (DVs) as a sum
of terms, and replacing derivatives in terms with derivatives along the same direction
by a filter [1, —1]. In mixed derivative terms one uses [0.5, 0, —0.5]. Parameters
D; ; are interpolated linearly by [0.5, 0.5] when needed at inter pixel positions. This
results in a spatial discretization with a support of 3 pixels in every dimension.

Rotation invariance of a scheme can be increased using separable first order
derivative filters optimized for the calculation of gradient direction (see e.g. [368]).
To use these optimized filters we rewrite the spatial differential operator in Eq. (1.1)
as

V- (DVs) = (g .- 0xy) D@y, .. 0y) s, (1.46)

This expression is evaluated in an explicit way, i.e. using only known values from the
old time level /. The key point is to use the optimized filters as derivative operators.
They are composed of a common one dimensional derivative filter (e.g. [1, 0, —1]/2,
denoted 2) and one dimensional smoothing kernels (e.g. [3, 10, 3]/16, denoted %)
in all other directions. The derivatives are then dy, = %y, * ﬂxj * By, where {i, j, k}
is a permutation of {1, 2, 3}, lower indices give the direction of the kernel and * is
a convolution. Optimized choices for 2 and % are given in Table 1.1. These filters
approximate rotation invariance significantly better than related filters like the Sobel
filters or scaled Gaussian derivatives of the same size.
The following algorithm is repeated for every time step of size t

1. Calculate the structure tensor J from signal s (Eq. (1.7)).
2. Get the diffusion tensor D by J (Egs. (1.10) and (1.15)).
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Table 1.1 Derivative filters, optimized for gradient direction

Name 9 B

2-tab [1,—1] [0.5,0.5]

3-tab [0.5,0, —0.5] [3, 10, 3]/16

4-tab [—1,27,-27,1]/24 [—0.0876, 0.5876, 0.5876, —0.0876]

5-tab [-1,8,0,-8,1]/12 [—0.0439,0.1646, 0.7586, 0.1646, —0.0439]

Fig. 1.10 Synthetic
sinusoidal sphere with

143 x 143 x 143 voxel. Left:
x—y-slice at z ="71. Right:
With added Gaussian noise of
standard deviation o = 64

3. Calculate the flux j; := 33 _| D; oy, s, Vi €{1,2,3}.
4. Calculate A s s (Eq. (1.45)) by Ass =32 _ du jm.
5. Update s in an explicit way (Eq. (1.45)).

In the performance tests depicted in Fig. 1.11 the filters named 3-tab of Table 1.1
are always used for step 1. This is done in order to always construct the diffusivity
tensor D identically. Only at steps 3 and 4 other filters are used. Schemes are named
according to these filters. We observe that severe blurring of fine structures occurs
when using standard discretization (STD), 2tab and 4tab-schemes. Significantly less
over-smoothing is obtained when using 3-tab and 5-tab schemes. Quantitative and
qualitative tests with similar 2D schemes in [370, 439] validate this result.

We introduce normal distributed noise of standard deviation o,, = 20 to the rubic
cube sequence, Fig. 1.12 left in order to illustrate the improvement of an optical flow
field under heavy noise on a real sequence. With this amount of noise the optical
flow field (see also Eq. (1.59)) estimated with the structure tensor* J p has not much
resemblance to the flow field estimated on the original sequence, Fig. 1.12 middle
left and middle right. With a stopping criterion based on confidence of optical flow
estimation presented in [369] diffusion terminates at diffusion time ¢ = 14. The
displacement field computed at this time step appears even better than the one from
the original data, see Fig. 1.12 right. Note that by adjusting the scale p in the original
structure tensor J, one can also cope with high noise but only at the cost of locality.

4Optical flow is derived as ratio of the first and third, and second and third components of the
eigenvector e3 to the smallest eigenvalue 3 of a structure tensor calculated from a spatio-temporal
gradient.
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time STD 2tab 3tab 4tab Stab

Fig. 1.11 Restoration of the noisy image from Fig. 1.10. The overlayed color indicates the low
signal area for ease of viewing blurring artifacts. The numbers below the images are their mean
square differences to the original noise free image Fig. 1.10

2

Fig. 1.12 Rubic cube sequences. From left to right: Noisy image, flow on noiseless sequence, flow
on noisy sequence and flow after diffusion

1.5.2 Anisotropic Diffusion for Tensor Valued Images

Due to the rapid technological development of diffusion tensor imaging (DTI), the
processing of tensor valued images have become more and more important in recent
years (see e.g. [252-254] for a comprehensive introduction to DTI).

The differential geometric framework introduced in [250] (Sect. 1.2.3) allows a
direct generalization to tensor valued images, i.e. instead of a gray value s(x), a ten-
sor X' (x) (positive definite matrix) is assigned to each pixel. Tensor valued images
are considered as sections in the product space R" x P(n), of the image domain
and the space of positive definite tensors. In principle one could work with local
coordinates and finite difference approximations of the derivatives in this space.
However, finite difference approximations do not (always) feature absolute stability
(see above for the case of scalar valued images). Thus convex filtering is not guar-
anteed using such discretizations. For tensor valued images this means that positive
definiteness of the tensors might not be preserved. In order to prevent such short-
comings, a global perspective could be used as introduced in [145] for nonlinear
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isotropic diffusion. Here we present the generalization to nonlinear anisotropic dif-
fusion (see also [266]).

The main idea is to formulate the diffusion equation on the tangent space of the
image section and obtain one step of the flow by means of the exponential map.
Except for the nonlinear anisotropic diffusion scheme, the diffusion equation can
be derived from a corresponding energy functional E (u) via calculus of variation,
i.e. the gradient descent scheme of these energy functionals can be identified with a
diffusion equation (cf. Sects. 1.3.1 and 1.6.1).

The functional derivative of an energy functional of a tensor field can be defined
in the same way as in Sect. 1.3.1, i.e. by the differential

(6E, W) := /(SE(X), W (X)) zx) dx, (1.47)

where W : R" — P(n) denotes a tensor valued test function and
(-, )z :TP(n) x TP(n) - R (1.48)

denotes the Riemannian scalar product at X' (x). The corresponding diffusion equa-
tion (1.23) generalizes accordingly.

Let us now consider the linear anisotropic diffusion equation, i.e. Eq. (1.1) with
D not depending on the evolving signal. The corresponding energy function is

1
E(u) = E/WTDde. (1.49)

Let9; ¥(x),i =1,..., N denote the partial derivative of the tensor field in direction
i, elements of the tangent space at X'. We define the energy functional

E(X) = %/Zdi,(aiz, 9; %) 5 dx (1.50)
ij

with
(32,0, 2)s =Tr((%: )X~ (3, 2) 27 "). (1.51)

The components of the diffusion tensor d;; (please do not confuse d;; with the el-
ements of the tensor field) locally controls the direction of smoothing and for the
moment being does not depend on the evolving tensor field. Inserting Egs. (1.50—
1.51) in the right hand side of Eq. (1.47) yields, after some algebraic manipulations,
the functional derivative

SE == dij(00; X — ;X)X 0; %) — Y_(3idij)(0; %). (1.52)
ij ij

The terms on the right side, with i = j, i.e.

AT =02 -3 2)2 (% X) (1.53)
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are components of the Laplace Beltrami operator A =) ; A; derived in [332]. In
addition to the work in [145, 332], we also state mixed components

A2 =00, - @ X)E0; %), i#j (1.54)

needed for the linear anisotropic diffusion equation.

The nonlinear anisotropic diffusion equation is defined exchanging the diffusion
tensor components in Eq. (1.53) with components depending on the evolved tensor
field. So we have all components to define an anisotropic diffusion equation on
the space of positive definite matrices in an intrinsic way. To this end, only the
second order derivatives 81‘2 and 9;0; occurring in (1.1) need to be exchanged by
their counterparts A; and A;;.

So far we have assumed the tensor to be defined on a continuous domain. In the
experiential setting tensor fields are defined on discrete grids. The application of
Riemanian anisotropic diffusion requires a discrete approximation for the deriva-
tives derived above. In principle, we could use matrix differences to approximate
the derivatives but this would contradict our effort to derive an intrinsic expres-
sion of the anisotropic diffusion equation. The finite differences are extrinsic since
they are based on Euclidean differences between tensors, i.e. they use the differ-
ence in the space of symmetric matrices and not the Riemannian metric of the space
Pn).

We need discrete approximations of derivatives of first and second order to ap-
proximate the functional derivative §E in Eq. (1.52) on a discrete grid. Intrinsic
approximations to first order derivatives have already proposed in [145] and are
reviewed here with the following propositions. To this end we define

—> 1

AB =AY log(A 2 BA=3)A}, (1.55)
cf. [145] for details.

Proposition I The first order discrete approximation of the first order derivative of
XY in direction j reads

1
B E0) = —(E@E G +ee)) = T E( —ee)) +0(e). (1.56)

A second order discrete approximation scheme to the second order derivative in
direction e has been derived in [332]. We state it here as a second preposition.

Proposition II The second order discrete approximation of the second order
derivative in direction e is

AjX(x) = é(z(x)z(x fee))+ Z(0)E(x —se)) + 0. (1.57)
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Fig. 1.13 Denoising experiment. Upper row (from left to right): Original tensor field, noise cor-
rupted tensor field. Lower row (from left to right): Diffusion with flat metric; diffusion with Rie-
mannian metric

For the anisotropic diffusion equation we also need mixed derivatives A;; X that can
be approximated according to Proposition 111 derived in [266].

Proposition III The second order discrete approximation of the second order mixed
derivative in direction i and j is given by

AjjX(x)+A;;X(x) = é(Z(x)E(x +eey)+X(x)X(x —cep)

—Xx)X(x+eep) — X(x)X(x —eep))
+ 0(&?), (1.58)

with the abbreviation e, = %(e,- +ej),ep= %(ei —ej).

In Fig. 1.13 we see denoising results on a synthetic tensor field with noise added.
We observe that a standard finite difference discretization based on the Euclidean
metric leads to swelled tensors, known as the eigenvalue swelling effect. The dis-
cretization scheme based on Riemannian geometry does not show this effect.
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1.6 Model-based Diffusion

1.6.1 An Energy Functional for Anisotropic Diffusion

As we have seen above, diffusion can be derived from smoothness assumptions on
the ‘true’ signal s. For some diffusions an energy functional like Eq. (1.20) can be
given, but for structure-tensor-based anisotropic diffusion as described by Weickert
[433] we have not shown such an energy so far. The problem was that no such
energy can be defined, when structure estimates depend on the signal s.

However, the well known brightness constancy constraint equation used for opti-
cal flow estimation (BCCE, defined below) leads to tensor-based anisotropic diffu-
sion, when used as a smoothness constraint in a cost function. Although our exper-
iments below are done using 2D images, we use a 3D formulation here, because in
this form the BCCE is most well known.

Let us assume that s is a densely sampled image sequence, thus x; = x, x, =y,
and x3 = t. In contrast to Eq. (1.20) let us further assume that s should fulfill the
BCCE

desdx +dysdy+dsdt=0 & (VisHu=0, (1.59)

where u = (dx, dy,dt)" is a parameter vector. This is a typical linear model, where
linear means linear in u. In order to avoid the trivial solution u = 0 one usually
either defines |u| = 1 or df = 1. Here we prefer the first assumption, because it
is more clearly related to orientation estimation. From this vector optical flow, i.e.
x- and y-displacements u, and u,, respectively, can be calculated via u, = dx/dt
and uy = dy/dt. There are many ways to estimate such a parameter vector (see
e.g. [23]). For now let us assume we know the probability distribution p(u) at each
pixel and thus could give its expectation value (u). We can then formulate the cost
function

E(s(-,t)):/ (s(-,t)—r)zdx+oz/ (VTs(, Huw)?) dx. (1.60)
2 2

As before in Sects. 1.3.1 and 1.3.3 we set up a gradient descent minimization
scheme using the functional derivative of E (cf. Eq. (1.22)). We get

s=(r—s)—aV! (ua’)Vs, (1.61)

where s is treated as a volume and 9; is the derivative with respect to the ‘iteration
time’ of the scheme (not to be confused with the time in an image sequence), and
V = —V is a mirrored version of V (cf. also [465]). The term (uuT) is a square,
symmetric, positive definite matrix. As shown in [366] this diffusion tensor is well
approximated by a regularized inverse of the structure tensor. Equation (1.61) de-
scribes anisotropic diffusion of s with diffusion tensor (uu’). The data term acts
as a (grey value) source and is usually omitted. Obviously # and s are coupled via
BCCE (Eq. (1.59)). However u is not s and when varying s, u may be kept constant.
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1.6.2 Diffusion for Multiple Orientations

The single orientation model VTgu =0 (cf. Eq. (1.59)) above can be rewritten as
@Ts)p=0, (1.62)

where p is the parameter vector and ® is an operator vector applied to the data s.
In Eq. (1.59) we have p =u and ® = V. For any linear model that can be written
in the form Eq. (1.62), we can construct a diffusion-like reconstruction scheme as
done for the single orientation model above via the cost function (cf. Eq. (1.60))

E(s):/ (s—r)2dx+af (@7 s)p)?) dx. (1.63)
2 2

As above we derive a gradient descent scheme
ds=(r—s)—aD (pp”)Ds, (1.64)

where © is a mirrored version of ©. The expression (pp’ ) again is a square, sym-
metric, positive definite matrix. Analog to the approach in Sect. 1.2.2 we can ap-
proximate it via the extended structure tensor Jo

Jo(x) = / w(x —x)(Ds(x)N@D"s(x)) dx’ (1.65)

belonging to the model (D7 s)p = 0 and exchange the eigenvalues p; of Jo via
the edge stopping functions from Edge-Enhancing Diffusion (EED, Eq. (1.12)) or
Orientation-Enhancing Diffusion (OED, Eq. (1.15)).

1.6.3 Example: Double-Orientation-Enhancing Diffusion

In this example, we construct a diffusion-like scheme for enhancement of transpar-
ently overlayed structures resulting in two local orientations in 2d data. The linear
model describing this is (cf. [394], Eq. (11))

OuxSp1 + Oxysp2+ dyysp3 =0 or (D 5)p=0, (1.66)

where © = (9xx, Oyy, Byy)T is an operator vector containing second order partial
derivative operators, s is the image data and p is a parameter vector (containing
mixed orientation parameters, that we do not need to disentangle, cf. [394]). This
operator vector ® is now plugged into Eq. (1.64). Further (pp”) in that equation is
replaced by the extended structure tensor from Eq. (1.65) with exchanged eigenval-
ues. Discretization of © is done using separable convolution filters

Ix =% xS, Oxy = Dx ¥ Dy, Oy =S % 2, (1.67)
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where lower indices give the application direction, .Z is a discrete 1d second order
derivative, . is a 1d smoother apd 9 is a 1d first order derivative filter.
For the calculation of ® and © in Eq. (1.64) we use the 3 x 3 scheme from [366]

Z=11,-2,1], 2 =10.5,0, -0.5], & =10.21478,0.57044,0.21478].
(1.68)
Structure tensor Jo (Eq. (1.65)) needed to approximate (pp” ) in Eq. (1.64) is calcu-
lated using 5 x 5 filters optimized for accurate double orientation estimation [367]

2 =10.2068, 0.1729, —0.7593, 0.1729, 0.2068],
2 =10.06295,0.3741, 0, —0.3741, —0.06295], (1.69)
- =10.01531,0.2316, 0.5062, 0.2316, 0.01531].

We use an Euler-forward update scheme (cf. Eq. (1.45))
st =5 — @7 (pp")Ds’, (1.70)

where the upper index ¢ indicates the diffusion time and t is a (small) time step (cf.
Eq. (1.61)). The initial data 59 has to be the noisy (or otherwise corrupted) data r
and the smoothing process has to be stopped manually or due to some criterion. In
the simple tutorial experiment shown in Fig. 1.14 we run the smoothing process as
long as the peak signal to noise ratio (PSNR, cf. [346])

2
PSNR=2010gi 1.71)

lIs —soll2

rises. This is practicable because we have ground truth data sy (not to be confused
with initial noisy image s° from Eq. (1.70)) available. Non-surprisingly anisotropic
diffusion based on the standard single orientation model (BCCE, optical flow) ei-
ther is stopped before crossed structures in Fig. 1.14 are denoised or severely cor-
rupts these structures. Double-orientation diffusion delivers a result visually indis-
tinguishable from the original, noise free data.

1.7 Conclusion

Diffusion is a concept defined in continuous space and time originating from
physics. Consequently discrete diffusion methods have to be numerically consistent
with diffusion. If they are not consistent, they are merely nonlinear regularization
schemes. Nevertheless they can be excellent schemes. Being a diffusion is not a sign
of high or low quality. It is just an observation.

Diffusion-like methods can be derived from statistics. The usual way is to design
a prior term formulating a smoothness assumption on the underlying continuous
undisturbed signal. Very similar schemes can be derived using a likelihood term and
a constancy assumption on the underlying signal. The difference between the two
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Fig. 1.14 Transparently overlaid rings: a: original, b: with added noise (¢ = 15). Reconstructed
with anisotropic diffusion, applying ¢: OED, d: EED. Reconstructed with double-orientation-en-
hancing diffusion, applying e: OED, f: EED

approaches is that a prior yields diffusion in a narrower sense, i.e. a regularization
scheme ending in a flat signal if no data-term counterbalances it. A likelihood term
is always based on the input data (like in mean-shift filtering) and does not yield a
flat signal in the end—it is a data-term.

The advantage of a statistical formulation of diffusion is that all parameters,
like diffusivities, can be learned from training data. In addition, originating from
statistics the scheme applied is an optimization procedure and therefore we know in
which sense the data becomes “better” if we change it by our scheme, i.e. we know
a reason why to apply our algorithm and no other.

Extensions to diffusion come from the observation that derivatives are not the
only operators making sense in an energy functional or Gibbs-distribution. Best
suited operators for regularization of a given type of data can be derived in the
isotropic nonlinear case. In the anisotropic nonlinear case filter selection can be
recast into selection of a linear model the data is assumed to fulfill locally.



Chapter 2
Adaptive Filtering Using Channel
Representations

Michael Felsberg

Abstract This review article gives an overview on adaptive filtering methods based
on channel representations. The framework of channel representations and its rela-
tion to density estimation is introduced. The fast and accurate scheme of virtual shift
decoding is introduced and applied in several variants of channel smoothing:

e channel smoothing with alpha-synthesis for improving stability of edge-
enhancing filtering

e orientation adaptive channel smoothing with applications to coherence-enhancing
filtering

e channel smoothing using graph-cuts for improving filtering results at corners

e channel-coded feature maps (CCFMs) which lead to a significant speed-up of
channel averaging

o CCFM-based smoothing based on optimal parameters derived from a novel un-
certainty relation

For each method, an algorithmic description and some examples of results are pro-
vided, together with discussions and references of the original papers. Cross con-
nections to other articles in this volume are given where appropriate.

2.1 Introduction

Adaptive filtering is an important field of image processing that has been consid-
ered by many researchers during the past three decades. Many different variants of
adaptivity have been discussed in the literature, but the most relevant instances are
probably orientation and scale.

The concept of scale was first introduced systematically in terms of the concept
of linear scale space [232, 261, 450], establishing a 3D space of spatial coordinates
and a scale coordinate. Often identified with Gaussian low-pass filtering, a rigorous
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analysis of underlying scale space axioms [442] has led to the discovery of the
Poisson scale space [138] and more general « scale spaces [116].

In practice, discrete scale spaces are mostly sub-sampled with increasing scale
parameter, leading to the concept of scale-pyramids [63, 188], multi-scale analysis
and wavelet theory [92, 298], cf. Chap. 7. While pyramids and wavelets speedup
the computation of linear operators and transforms, non-linear scale space methods
are widely used, e.g. for image enhancement. Non-linear scale space is based on a
non-stationary or anisotropic diffusivity function [334, 432], cf. also Chaps. 5 and 9.

More recently, non-linear methods have been introduced which are less directly
connected to linear scale space and diffusion, but allow for faster processing and par-
tially superior results [139, 346]. The former method is based on wavelets, whereas
the latter one is based on the channel representation [189] and is called channel
smoothing. Combining the channel representation with a systematic decimation
of spatial resolution, similar to the pyramid approach, has been applied in blob-
detection [160] and in channel-coded feature maps (CCFM) [241, 244], a density
representation in spatio-featural domain, see also [137].

Non-linear filtering based on anisotropic diffusivity is closely related to orienta-
tion adaptive filtering [134]. Orientation adaptive filtering, often referred to steerable
filters [171], goes actually back on the work [259]. In more recent work, it has been
extended to orientation selective channel smoothing [136] and orientation scores
and their processing [117].

This review paper focusses on the channel-based variants of adaptive filtering and
it is structured as follows. The framework of channel representations and its relation
to density estimation is introduced in Sect. 2.2. The fast and accurate scheme of
virtual shift decoding is introduced in Sect. 2.3. Sections 2.4-2.8 summarize several
variants of channel smoothing:

1. channel smoothing with alpha-synthesis for improving stability of edge-
enhancing filtering

2. orientation adaptive channel smoothing with applications to coherence-

enhancing filtering

channel smoothing using graph-cuts for improving filtering results at corners

4. channel-coded feature maps (CCFMs) which lead to a significant speed-up of
channel averaging

5. CCFM-based smoothing based on optimal parameters derived from a novel un-
certainty relation

et

For each method, an algorithmic description and some examples of results are pro-
vided, together with discussions of the original papers.

2.2 The Channel Representation

Channel coding, also called population coding [347, 460], is a biologically inspired
data representation, where features are represented by weights assigned to ranges of
feature values [189, 230], see Fig. 2.1. Similar feature representations can also be
found in the visual cortex of the human brain, e.g. in the cortical columns.
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Fig. 2.1 Orientation distribution is encoded into channels, resulting in a (low-pass filtered) recon-
struction using maximum entropy [242], see also Chap. 16. Figure courtesy by Erik Jonsson
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The closer the current feature value f to the respective feature interval center n,
the higher the channel weight c,:

cn(f)=k(f —n), neN, (2.1)

where k(-) is a suitable kernel function and where f has been scaled such that it has a
suitable range (note that we chose to place the channel centers at integers). By intro-
ducing z as a continuous feature coordinate, k,(z) = k(z —n),and 87 (z) =8(z — f)
denoting the Dirac-delta at f, the encoding can be written as a scalar product

cn(f) = (8rlkn) =/8f(Z)kn(Z)dZ 2.2)
or as a sampled correlation in the feature-domain:

o = (87 +K)(n) = / 57 (( — 2y de 2.3)

Z=n

From the weights of all channels the feature value can be decoded unambiguously
by finding the mode, where the decoding depends on the kernel function. In what
follows, we have been using quadratic B-splines:

(z+3/2?%2 —3/2<z<-1)2,

Baz) = 3/4—22 —1/2<z<1/2, 24
2=V 23222 12<2<3)2 :
0 otherwise.

This results in the encoding scheme Algorithm 2.1, where N denotes the number of
channels.
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Algorithm 2.1 Channel Encoding Algorithm
Require: f €[1.5; N —0.5]

1. c<=0

2: for all samples f do

3: i <round(f)

4. g&f—i
5. cim1ecio+(g—1/2)%)2
6 ci<ci+3/4—g?
7.
8:

D cip &+ (g+1/2)%)2
end for

The features can be scalar valued or vector valued, e.g. grey-scales, color vec-
tors, or orientations. In the case of scalar features the decoding from quadratic B-
splines has been considered in detail in [139], see next section. For the case of
non-interfering channel weights, a simplified scheme based on the quotient of linear
combinations can be used:

f _ Cno+1 — Cnp—1

M, =cy—1+cp+cnyt, ng = arg max M,,
My,

+ no,

(2.5)
where f is our estimate of the feature f that had been encoded in ¢,,.

2.3 Virtual Shift Decoding

The decoding scheme (2.5) is not sufficient in all applications due to its quantization
effects, i.e., the decoding result is biased toward the channel centers. If avoiding
quantization effects in the decoding is essential, the virtual shift decoding [139]
can be applied. For its derivation the reader should refer to the original paper. The
algorithm works as follows. Let 1 = 2+/2 — 3. In a first processing step, the channels
are forward and backward filtered according to

f=cpthet . m=2,...,N), (2.6)
¢y =h(c, 1 —¢h), (m=N-—1,...,1), 2.7)
c, =8¢, . (2.8)

For finite domains, the boundary conditions are given as

Ci‘r =C1, (29)

h
cy= . (2.10)

n2—1N
For periodic domains, a DFT-based method should be applied instead of (2.6-2.10)

DFTy(¢”) = 8(DFTN([6 10 ... 0 1]y)) 'DFTy (), @2.11)
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where DFTy denotes the N-point DFT along the channel index. The new channel
vector ¢’ must be extended at both ends according to

¢ = Ly ch T el 1T
in order to process it further as if it was non-periodic. Sampling the continuous
function

N

p(f)=Y cBa(f —n) (2.12)

n=1

results in the original channel vector ¢ again, i.e., p(f) is a proper interpolation of
the channel vector.
In order to extract the modes f;, at channels n, define 8, = f,, — n and solve

0=1B%+ up,+v with (2.13)
ho= (g = 2€h 1 + 2k 1 — Ch i)/, (2.14)
= (=Cpy_p+2¢p, = Cnora)/2s (2.15)
V= (chyg 651 —6C) 11— Choia)/8 (2.16)

such that the minimum of the error corresponds to

_ /1274 —
w/2+ )L/L /4 v)». 2.17)

ﬂnz

Solutions where |8,| > 1/2 must be excluded, since they are located outside the
unit interval around n. For valid solutions of §,, the decoded mode is given by
fn =n + B,. For periodic domains, the correct values are obtained after a modulo
operation.

In order to extract the maximum likelihood estimate or to order the modes, the
robust error needs to be known. It is given at channel n as

23 ;
E(n) = +ﬂnv+ﬂ w/2+B,r/3

B 62072 + 246;1071 +46¢,, + 24c,’107] + c”1072 018
48 ' '

The virtual shift decoding algorithm is summarized in Algorithm 2.2.

Channel representations obviously need more memory than directly storing fea-
tures, but this investment pays off in several ways which we will show in the subse-
quent sections.
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Algorithm 2.2 Virtual Shift Decoding Algorithm
Require: c is non-negative and normalized

1: if periodic domain then
¢ < IDFTy(8(DFTyN([610 ... 01]y)) 'DFTy(c))
c&<len—1en el e eal?
. else
h<2v2-3
forn=2to N do

Cp &= cy + hey—

end for
: CN < Shzh—_lcN
10 forn=N—1toldo

2
3
4
5:
6:
7
8
9

11: cn <= h(cpy1 — 8cy)
12:  end for
13: end if

14: X < conv(e,[-5 10 —11])

15: p < conv(c, [—% 0 1 0 —%])

16: v <= conv(c, [—l -2 ])

17: B&=(—pn/2+/n 2/4—v 1)./A
18: y < conv(c, [R%gém])
19: f<=;3+[12 N]

20: E< 2 4 (- 1<28<1).(Bv+Bu/2+B30/3—y)

2.4 Channel Smoothing

The idea of channel smoothing is based on considering the feature f in the encoding
(2.1) as a stochastic variable. It has been shown in [139] that the distribution p s is
approximated by ¢, in expectation sense (see also Fig. 2.2):

E{cn(f)} = (pyxk)(n) (2.19)

such that f becomes a maximum-likelihood estimate of f.

If we assume that p is locally ergodic, we can estimate f from a local image
region, which corresponds to a local averaging of the channel weights within a spa-
tial neighborhood. The algorithm consisting of the three steps channel encoding,
channel averaging, and channel decoding is called channel smoothing (see Algo-
rithm 2.3 and Fig. 2.3) and has been shown to be superior to many other robust
smoothing methods [139], cf. Chap. 1. Due to its structure, Algorithm 2.3 is very
well suited for parallel implementations. A nearly identical scheme has been pro-
posed independently, but later, in [329].

Due to the point-wise decoding in Algorithm 2.3, the positioning of region
boundaries might violate the sampling theorem, resulting in unstable edge-pixels.
To avoid this effect, a modification to the channel decoding has been proposed
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Algorithm 2.3 Channel Smoothing Algorithm
Require: f €[1.5; N —0.5]
1: for all x do

¢(x) < encode( f(x))
end for
forn=1to N do

cp <= conv2(cy, go)
end for
for all x do

[f(x) E(x)] <= decode(c(x))

i(x) < argmax, E, (x)

[f(X) EX)] <= [fi (X) EixX)]

: end for

DR AN A S e

—_
—_ O

in [159], called «-synthesis, which creates smooth transitions between neighbor-
hoods with different feature levels. Instead of extracting only the maximum in (2.5)
or Algorithm 2.3, line 9, all local decodings are combined, weighted by the respec-
tive robust errors

Yo fa(53 — En)®
>0 (53 — En)®
For the choice of « see [159]; we used o = 2 throughout this paper. This method

avoids aliasing artifacts at edges, but it does not avoid the rounding of corners, see
Fig. 2.4.

f= (2.20)
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Buipoaua jauuByD
10118 [enpisal

channel decoding

averaging
—_—

5

Fig. 2.3 The simple synthetic example (top left) smoothed by channel smoothing, using a Gaus-
sian filter with o = 10. No quantization effects are visible but note the rounding of the corner. On
the top right: Robust error E of the decoding

Fig. 2.4 From left to right: Original noisy test image, result without alpha-synthesis (note the
flip-overs at the edges), and result with alpha-synthesis
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Fig. 2.5 Channel matrix using ten grey-scale channels and six orientation channels

orientation channels

2.5 Orientation Adaptive Channel Smoothing

The contents of this section is based on the publication [136], but the work is also
closely related to Chaps. 3 and 10, as well as [295].

Channel smoothing as introduced in the previous section preserves edges, similar
to edge-enhancing diffusion. Close to an edge, the filter support of a comparable
linear filter is a semi-disc lying entirely on one side of the edge, thus giving a stable
response everywhere except for points lying exactly on the edge. The latter problem
has been solved by «-synthesis. For elongated, line-like structures, for instance in
images of finger prints, the ordinary channel smoothing becomes however instable,
as the majority of points are edge points. As a consequence, the resulting image
suffers from ‘flip-over’ effects and contours become fragmented or displaced.

This problem is avoided if the channel smoothing is only performed along a
1D subspace, given by the local signal orientation 67, similar to the principle of
adaptive filters [259] or coherence enhancing diffusion [439]. Hence, the channel
smoothing operation must depend on the local signal orientation, which is itself
represented using channels. The orientation information is typically of much slower
variation than the intensity information and thus ordinary channel smoothing gives
good results [139].
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Algorithm 2.4 Orientation Adaptive Channel Smoothing Algorithm

Require: f €[1.5; N —0.5]

Require: 0y € [1.5; M —0.5]
1: for all x do

¢ r(x) <= encode( f(x))

3 ¢y (X) <= encode(6r(x))

4: end for

5: form=1to M do

6:  com <= conv2(co.m, &)

7

8

9

forn=1to N do
Cn,m = CONV2(Co,mC f.ns &m)
:  end for
10: end for
11: for all x do
122 forn=1to N do

13: [Cn,m X)]n <= normalize([cn,m x)1m)
14: [f(x) E(x)] < decode([cnm (X)]m)
15: i(X) < argmax,, £, (X)

16: crn(X) &2 — Eixn(x)

17:  end for

18:  ¢y(x) <= normalize(c (X))

19:  [f(x) E(x)] <= decode(cs(x))

200 i(X) <= argmax, E,(x)

21 [f(X) E®)] < [fixX) EixX)]
22: end for

The smoothed orientation channels and the grey-scale channels are then com-
bined in an outer product, see Fig. 2.5. The channel matrix encodes explicitly which
grey-scale is present at which orientation. Hence, it is straightforward to adapt
the smoothing kernel to the local orientation: we simply use differently oriented
anisotropic smoothing kernel g, for each orientation channel.

This smoothed, extended channel representation is then decoded in three steps
using the standard decoding: Decode the orientation channel for each grey-scale, use
the obtained error estimates to build a new grey-scale channel vector, and decode
the new channel vector. The complete algorithm is summarized in Algorithm 2.4.

The ratio behind the sketched method is as follows. For oriented structures the
channel matrix has a clear 2D maximum. Generating the grey-scale channel vec-
tor in line 16 yields a vector with a maximum at the appropriate grey-scale. The
effective filter kernel is dominated by the anisotropic kernel corresponding to the
strongest orientation channel, i.e., the structure is smoothed along its orientation
and maintained perpendicular to its orientation, see Fig. 2.6.

For unoriented structures, the orientation decoding is random, but the resulting
grey-scale channel will still be correct as the grey-scales are identical for all orienta-
tions. The effective filter kernel is a combination of anisotropic kernels with random
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Fig. 2.6 Fingerprint experiment from [136]. From left to right: Original images, results from
coherence enhancing diffusion [420], and results from channel smoothing. 7op: Fingerprint at
300 dpi. Bottom: Zoomed detail. For further details and parameters, refer to [136]

orientation, thus resulting in an isotropic kernel. Hence, the filter output corresponds
to isotropic smoothing.

A further aspect of adaptive filtering is the choice of the smoothing kernels, de-
pending on the noise level [132] (for related work on noise level estimation, see
also [140, 363]) and the noise distribution, e.g., multiplicative noise [372]. The se-
lection of filter kernels is however out of the scope of this review and the interested
reader is referred to the original publications.

2.6 Channel Smoothing Without Corner Rounding

The method described in this section is based on the publication [133], which pro-
poses a method to avoid rounding of corners by restricting the smoothing to a
generic domain where the respective channels are active. This means in practice:
channel values should be averaged on bounded domains. Before looking into the
issue of determining the active region of a channel, we have to modify the averag-
ing step in channel smoothing in order to apply it to a bounded domain. Filtering of
(uncertain) data f from a bounded domain is well modeled in terms of normalized
convolution [258] of Oth order (normalized averaging):

(ax(bf))

f = : 221
f (axb) 221)
where a denotes the applicability function, i.e., a suitable averaging kernel (typi-

cally a Gaussian function), b is the certainty function, which describes the bounded
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domain $2:

b(x) = I oxed, (2.22)
0 x¢$2,
and * denotes the convolution operation.

The co-domain of normalized convolution is however unbounded, and therefore,
we cannot apply it directly to the case of channels ¢, that are active in a bounded
region. To remain within the active region of each channel, we mask the result from
normalized convolution to the same bounded domain of each channel by means of
the certainty function by,:

N (a * (bucn))
Cn = 0p (@ *by)

What remains to be considered is the estimation of the active region, or equivalently,
the certainty function for each channel. We have to find those regions where the
image was sufficiently stationary in order to produce similar channel vectors ¢(x).
Similar channel vectors have the same active components, where we classify the
activity by a simple threshold 6. As stationarity does not make sense without spatial
context, we require the active region to be as connected as possible.

For each channel n we formulate the following objective function:

(2.23)

Eln) =Y ba®@ =i +4 Y b —ba¥)l,  (2.24)
X {x,y}e AtV

where we use the following parameters throughout the remainder of this paper:

e _V is the four-neighborhood
e 1 =0.3 is the penalty for discontinuities in b,
e 0= % is the threshold for active channels

All parameters were chosen according to [133] (as is the width of the Gaussian fil-
ter o = 10 and the number of channels N = 10). The interested reader is referred
to [132, 161] for estimation of the channel averaging filter and the number of chan-
nels. The threshold 6 can be derived from classical decision theory (see e.g. [406],
Chap. 3) and depends also on the number of channels. The meta parameter A de-
pends on the neighborhood structure and the signal statistics. It should be at least one
third of the maximum channel value (minus 6) to fill in one-pixel gaps in a contour
with four-neighborhood. Too large values will remove structural details from the
active region. For quadratic B-spline channels and 6§ = % this happens for A > é—é
A binary labeling problem as formulated in (2.24) (see also Chap. 14) is effi-
ciently solved by graph-cut algorithms [52]. Using graph-cut for determining the ac-
tivation of channels, we obtain the graph-cut channel smoothing algorithm as given
in Algorithm 2.5. The synthetic example from Fig. 2.3 shows that graph-cut chan-
nel smoothing does not suffer from the drawback of multi-label graph-cut (coarse
quantization), nor does it suffer from rounding of corners as pure channel smooth-
ing does, see Fig. 2.7. The computational complexity of the proposed method is
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Algorithm 2.5 Graph-Cut Channel Smoothing Algorithm
Require: f €[1.5; N —0.5]
1: for all x do
2 ¢(x) < encode( f(x))
3: end for
4: forn=1to N do
5. b, < binary_graph_cut(cy,, A4, A, 0)
6: ¢ < byconv2(by, ey, g5)/conv2(by,, g5)
7
8
9

: end for

: for all x do

: [f(x) E(x)] < decode(e(x))
10:  i(X) <= argmax, E,(x)
1: [fx) E®] < [fimX) EixX)]
12: end for

somewhat higher than that of pure channel smoothing and it is dominated by the N
binary graph-cut computations.

2.7 Channel-Coded Feature Maps

Channel-coded feature maps have been suggested in [243] and are related to the the-
ory in Chap. 4 in the sense that spatio-featural densities are estimated using channel
representations.

One major drawback of channel smoothing is the extensive use of memory if
many feature channels are required. A high density of channels is only reasonable
if the spatial support is large, which implies that the individual feature channels
are heavily low-pass filtered along the spatial dimension. Therefore, the feature
channels have a lower band limit and can be sub-sampled in the spatial domain
without losing information. If the three steps of channel encoding, channel averag-
ing, and sub-sampling are integrated into a single step, channel-coded feature maps
(CCFMs) are generated. The advantage of CCFMs is a much higher number of
channels, e.g. by combining several features as in Fig. 2.8, without increasing the
memory requirements significantly. The CCFM encoding of a single feature point
can be written as (cf. (2.1)):

clmn(f (X, 3), %, 9) =kp(f(x, y) =)k (x = Dky(y —m), (2.25)

where kg, ky, ky are the 1D kernels in feature domain and spatial domain. Note
that x and y are scaled such that they suit the integer spatial channel centers /, m.
Similar to (2.1), the encoding (2.25) of a set of feature points can be written as a
scalar product in 3D function space or as a 3D correlation, where we use

8p(x,y,2) =8(z— f(x,y) (2.26)
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Y
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Fig. 2.7 Simple synthetic example from Fig. 2.3 smoothed by graph-cut channel smoothing, using
a Gaussian filter with o = 10. Top right: Result from graph-cut channel smoothing. Below: Actual
absolute error compared to noise-free gradient image and reconstruction error. Note the absence of
rounding of the corner

and kg, (2) =kyp(z—n), ke (x) =ke(x =), kym(y) =ky(y —m):

Cman(f) = ((Sflkf,nkx,lky,m) = /// 6f(x, Y, Z)kf,n(z)kx,l(x)ky,m(y) dzdydx
= (85 > (kgkyky))(n,m,1). (2.27)

The final formulation is the starting point of the CCFM scale space, see next section.
CCFMs can be computed very efficiently using monopieces [241, 244], but here
we restrict ourselves to the more basic Algorithm 2.6, where ® denotes the outer
(Kronecker) product. CCFMs and their derivatives can be used efficiently for robust
visual tracking [243].
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Fig. 2.8 Simultaneous encoding of orientation and color in a local image region. Figure taken
from [241] courtesy Erik Jonsson

Algorithm 2.6 CCFM Algorithm

Require: f €[1.5; N —0.5]

Require: x = (x,y)” €[1.5; X —0.5] x [1.5; Y —0.5]
. C<0
2: for all x do

¢ < encode( f(x))

4 ¢, < encode(x)

5: ¢y <encode(y)

6

7

C&=C+er®e®cy
: end for

2.8 CCFM Scale Space

This section summarizes some recent results [135] on the concept of CCFM scale
space and spatial-featural uncertainties.

The starting point is to embed the image f(x,y) as a 3D surface according
to (2.26). One might try to generate a 3D « scale space [116] (Gaussian as a special
case o = 1 and all @-kernels are symmetric, i.e., correlation and convolution are the
same):

Fi(x,y,2) = (K %87)(x, y,2). (2.28)

However, the semi-group property of scale space implies that all dimensions (spatial
dimensions and the feature dimension) become increasingly blurred. Despite the
fact that this implies a rapidly growing loss of information with increasing scale and
a singular zero scale, this procedure is insensible from a statistical perspective and
does not comply with the notion of scale selection [126, 290].

Since the latter argument is not straightforward, we explain our rationale in some
more detail. From the requirement that the dimensionless derivative attains its max-
imum at a position proportional to the wavelength of the signal [290] (Sect. 13.1),
we conclude that the scale of a structure is proportional to its spatial scale (a trivial
fact) and anti-proportional to its feature scale. The latter can be shown by looking
at the Taylor expansion of a harmonic oscillation A sin(wx) in the origin: Awx. The
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steepness of a sinusoid Aw in the origin grows linearly with the amplitude and the
frequency, i.e., it is anti-proportional to the wavelength A = %’

Alternatively, one can consider the energy of a harmonic oscillation. The energy
is proportional to the square of the amplitude times the square of the frequency:
E x A%0?* x ‘;—22. That means, if we apply a 3D lowpass filter to the spatio-featural
domain, the energy decays with a power of four. Hence, scale selection would fa-
vor the highest possible frequencies in nearly all cases. If we scale the amplitude
anti-proportionally to the spatial domain, the change of energy is balanced and will
reflect intrinsic properties of the signal.

This relation is formalized in terms of a spatio-featural uncertainty relation,
which is derived based on the group structure of spatio-featural transformations. We
choose a methodology which is based on the isotropic model used in [264], although
restricted to the 1D case. The higher-dimensional case generalizes straightforwardly.
The group that we consider contains the shearing group and the translation group
given as

x'=x 41, (2.29)
f'=f +tan(¢)x + 1. (2.30)

The shearing transformation corresponds to the rotation of a Euclidean space and
is obtained since the f-coordinate is a null-vector [264], i.e., f - f = 0. The
parametrization is chosen such that it reflects the fact that points move along the
surface/curve with angle ¢ towards the ground plane. Using this definition we state
the following

Theorem 2.1 Let the spatio-featural domain be described by the isotropic model.
The uncertainty product in the spatio-featural domain has a lower bound

Ik >0: (Ax)(Af)>k 2.31)

and the lower bound is given as

1
k= Eofax, (2.32)

where o2 is the variance of the feature domain marginal distribution and a)? is the
variance of the spatial domain distribution.

The proof of this theorem is given in [135]. As a consequence of this theorem,
optimal parameters for CCFM computation are derived. As an experimental val-
idation, images have been reconstructed from these CCFMs showing that a good
perceptual quality is maintained for a wide range of channels, see Fig. 2.9. The
CCFM-smoothing algorithm is summarized in Algorithm 2.7, where the numbers
of channels X, Y, and N are the optimized parameters mentioned before and the
interpolation in line 3 generates a new channel vector from adjacent channel vectors
by linear interpolation.



2 Adaptive Filtering Using Channel Representations 47

frame#: 1 frame#. 58
resolution: 256 x 256 resolution: 196 x 196
channels: 1 channels: 12

AVl

frame#: 89 frame#. 98
resolution: 128 x 128 resolution: 97 x 97
channels: 17 channels: 18

frame#. 114
5 resolution: 32 x 32
channels: 19 channels: 20

Fig. 2.9 Examples for CCFM-smoothing at different scales. The spatial and featural (denoted as
channels) resolutions are given according to the spatio-featural uncertainty. The feature considered
here is the greyscale

Algorithm 2.7 CCFM Smoothing Algorithm

Require: f €[1.5; N —0.5]

Require: x = (x,y)! €[1.5; X —0.5] x [1.5;Y —0.5]
1: C«<= CCFM(x, y, f)
2: for all x do
3: ¢y < interpolate(C, x)

[f(x) E(x)] < decode(cy)

i(X) <= argmax, E,(x)

[f(X) EX®)] < [fiw(X) Eix(X)]

end for

AN A
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2.9 Conclusion

In this review paper, we have given a compact and concise overview over the field
of channel-based filtering. Research on this topic is still in progress and more results
on the efficient computation and other types of features are to be expected in the near
future. Code for most of the presented work is available at the author’s website.
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Chapter 3
3D-Coherence-Enhancing Diffusion Filtering
for Matrix Fields

Bernhard Burgeth, Luis Pizarro, Stephan Didas, and Joachim Weickert

Abstract Coherence-enhancing diffusion filtering is a striking application of the
structure tensor concept in image processing. The technique deals with the problem
of completion of interrupted lines and enhancement of flow-like features in images.
The completion of line-like structures is also a major concern in diffusion tensor
magnetic resonance imaging (DT-MRI). This medical image acquisition technique
outputs a 3D matrix field of symmetric (3 x 3)-matrices, and it helps to visualize,
for example, the nerve fibers in brain tissue. As any physical measurement DT-MRI
is subjected to errors causing faulty representations of the tissue corrupted by noise
and with visually interrupted lines or fibers.

In this paper we address that problem by proposing a coherence-enhancing dif-
fusion filtering methodology for matrix fields. The approach is based on a generic
structure tensor concept for matrix fields that relies on the operator-algebraic prop-
erties of symmetric matrices, rather than their channel-wise treatment of earlier pro-
posals.

Numerical experiments with artificial and real DT-MRI data confirm the gap-
closing and flow-enhancing qualities of the technique presented.
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3.1 Introduction

An important task in diffusion tensor magnetic resonance imaging (DT-MRI) is the
so-called fiber tracking [438]. In parts of the brain, e.g. the corpus callosum, nerve
fibers form bundles with a coherent structure. In principle the matrix field produced
by DT-MRI allows for the application of fiber tracking techniques and hence for the
accurate visualisation of the nerve fibers. There is a vast literature on various tech-
niques to achieve this goal, see for example [40, 64, 84, 146, 306, 464, 467]. How-
ever, ubiquitous measurement errors during acquisition cause gaps and interrupted
fibers in the final visualization. It would be desirable to have a method available that
enhances flow-like patterns such as bundles of nerve fibers. For scalar and vector-
valued images a method achieving this goal is already at our disposal: Coherence
enhancing diffusion filtering [436]. It is governed by the equation

oju —div(D -Vu)=0 inl x £2,
opu=0 inl x 982, (3.1
u(x,0)= f(x) in§2,

where £2 ¢ R? is the image domain and I = [0, T[ a potentially unbounded time
interval. To the authors’ best knowledge, no extension of this method to matrix-
valued images, matrix fields for short, has been reported in the literature.

The essential ingredient in this equation is the diffusion tensor D of the scalar
image u which steers the diffusion process: It amplifies diffusion along flow-like
structures, and hinders diffusion perpendicular to those patterns. Postponing the de-
tailed construction of D to Sect. 3.2, for now we only remark that it is a function of
the structure tensor [162], which is given by

Spu(x)) 1= Gy * (Vu(x) - (Vu(x) ") = (Gp * (du(x) - iju(x)))i’jzl """" s
Here G ,,* indicates a convolution with a Gaussian of standard deviation p, however,
more general averaging procedures can be used. If Vi (x) # 0 the matrix

(Vu(x) - (Vux) ")

has rank one, the eigenvector Vu(x) belongs to the only non-zero eigenvalue
|Vu(x)|?. The eigenvalues represent the contrast in the directions of the eigenspaces.
The averaging process then creates a matrix with full rank which contains valu-
able directional information. Note that the averaging of the structure tensor avoids
cancelation of directional information. If one would average the gradients instead,
neutralization of vectors with opposite sign would occur. In many applications it is
advantageous to use a presmoothed image u, := G, * u instead of u in order to
reduce the influence of noise for better numerical results. The structure tensor is a
classical tool in image processing to extract directional information from an image,
for more details the reader is referred to [35] and the references therein, as well as
to Chaps. 1 and 5. It is not straightforward to generalize both the structure and the
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diffusion tensor concept to the setting of matrix-valued images. To fix notation in
this work matrix-valued images or matrix fields M (x) are considered as mappings
from R into the set Sym,, (R) of symmetric n x n-matrices

M : x> M(x) = (mj j(x)) , €Sym, (R),

i,j=1,...,
and denoted by capital letters while indexed lower case letters indicate their com-
ponents. In [53, 437] di Zenso’s approach to a structure tensor for multi channel
images is generalized: Each channel considered as independent scalar image gives
rise to a structure tensor, then these structure tensors are summed up to give the
structure tensor of Weickert

ToU)) =Y Syui j(x)).

ij=1

This construction has been refined to a customizable structure tensor in [381]. There
the resulting structure tensor is a weighted sum of tensors of scalar quantities that
are now not just the channels, but other meaningful scalar quantities derived from
the matrix field. The weights are provided by the user, and depending on the choice
of weights the emerging structure tensor has a sensitivity for certain features of the
matrix field. A special constellation of the weights turns the customizable structure
tensor into Weickert’s structure tensor. It is important to mention that in case of
a 3D matrix field of 3 x 3 symmetric matrices these concepts yield also a 3 x 3
structure tensor, the very same order as a 3D scalar image. Here we opt for a different
approach: We assume an operator-algebraic view on symmetric matrices as finite
dimensional instances of selfadjoint Hilbert space operators. The exploitation of
the algebraic properties of matrices ensures proper interaction between the different
matrix channels.

Promising proposals to generalize nonlinear regularization methods and related
diffusion filters for scalar images to matrix fields have been made in [60, 61]. These
approaches are based on a basic differential calculus for matrix fields, which will
be useful in this context as well. Other approaches to tensor field regularisation
have a more differential geometric background [71, 412] where the set of positive
definite matrices is endowed with a Riemannian metric stemming form the DT-
MRI field. A different approach to regularization of tensor fields is proposed in
Chap. 5, which is based on the Beltrami framework, a local differential geometric
approach. For a basic introduction to the Beltrami framework see also Chap. 1.
Further investigations in connection with CED based on Lie group theory can be
found in Chap. 8, as well as in [114]. Regarding the problem of completing lines
and closing gaps, a very different approach to ours is considered in Chap. 10.

In this chapter we will present a general concept for a large size structure tensor
that carries all the directional information of the matrix field. We will show how this
information can be deduced from this large tensor by a reduction process. We will
follow the presentation in [62].

The rest of this chapter is structured as follows: Sect. 3.2 is devoted to a brief
review of coherence enhancing diffusion (CED) filtering of scalar images. Notions
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necessary to construct the diffusion tensor and a basic differential calculus for ma-
trix fields necessary to construct the diffusion tensor is provided in Sect. 3.3. In
Sect. 3.4 we present the structure tensor concept for matrix fields, study some of
its properties by investigating the connection to already known structure tensors for
matrix-valued data. Employing this structure tensor concept we introduce coherence
enhancing diffusion for matrix fields in Sect. 3.5. We then describe in Sect. 3.6 how
explicit schemes for two-dimensional data can be extended by a Sobel-type method
to three-dimensional ones. The results of our experiments with matrix-valued coher-
ence enhancing diffusion applied to real DT-MRI images are discussed in Sect. 3.7.
Section 3.8 is made up by concluding remarks.

3.2 Coherence Enhancing Diffusion

The rationale behind the construction of the diffusion tensor D is as follows:
The matrix S, (u) as the positive average of different symmetric positive semidef-
inite matrices has the very same property. Hence S,(u) has a orthonormal sys-
tem {wy, ..., wy} of eigenvectors corresponding to the non-negative eigenvalues
U1 >y > -+ > ug > 0 indicating the contrast in each direction. In the line defined
by wy, the coherence orientation, the contrast is the least compared to other orienta-
tions, since w, belongs to the smallest eigenvalue 4. The coherence or anisotropy
of an image structure is essentially captured in the eigenvalue distribution of the
structure tensor S,. In [435] the quantity

-1 d
K :=Z Z (i — )
i=1

j=i+l

is proposed to measure coherence. Strongly differing eigenvalues result in a large
value of «, while similar values produce a small kx-value indicating a structure with
isotropic character. The matrix D has the same eigenvectors as S,, however, its
eigenvectors A; are altered via the tensor map H according to

Mi=Hu;):=a fori=1,...,d—1

and

ifk =0,

o
A i=H =
d () o+ (1 —a) exp(—%) else

with a threshold C > 0.

In this chapter we show how coherence enhancing diffusion filtering can be ex-
tended to matrix fields. We follow the exposition in [62] and provide basic notions
of a calculus for matrix fields in the next section.
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3.3 Basic Differential Calculus for Matrix Fields

In this section we provide briefly the basic definitions for the formulation of a dif-
ferential calculus for matrix fields. This material is instigated in [59] but for a more
detailed exposition the reader is referred to [60].

1. Functions of matrices. The standard definition of a function 2 on Sym,, (R) is
given by [229]:

h(U) =V diag(h(r1), ..., h(A,))V € Sym, (R),

if U=V Tdiag(ri,...,A,)V is the spectral/eigen decomposition of the sym-
metric matrix U, and if A1, ..., A, lie in the domain of definition of 4. We en-
countered already an example of a function of a symmetric matrix; the diffusion
tensor as a function of the structure tensor S, with coherence « under the tensor
map H, D= H(S,).

2. Partial derivatives. Let w € {x1,...,x4,t} € R4+ stand for a spatial or tem-
poral variable, e, € RIt! 4 unit vector along the w-direction, and (x,t) =
(x1,...,xq,t). A partial derivative for a matrix field is naturally defined com-
ponentwise as the limit of a difference quotient:

U((x,t)+h-e,) —U(x,t)
h
_ <lim uij((x, 1) +h-ey)— Mij(xvt)>
i,j

3,U(x, 1) = lim
h—0

h—0 h
= (Oputij(x,1))i,j-

The generalization to directional derivatives is straightforward, viz. by letting
ey, refer to any arbitrary unit vector. Higher order partial differential operators,
such as the Laplacian, or other more sophisticated operators, find their natural
counterparts in the matrix-valued framework in this way as well.

3. Generalized gradient of a matrix field. The gradient of a matrix field with suffi-
ciently smooth component functions is defined via

VU (x) =@y, Ux),..., 0, Ux))" € (Sym,(R))“.

Hence, the generalised gradient VU (x) at a voxel x is regarded as an element
of the module (Sym,, (R)? over Sym,, (R) in close analogy to the scalar set-
ting where Vu(x) € R?. In the sequel we will call a mapping from R? into
(Sym,, (R))d a module field rather than a vector field.

4. For the sake of completeness we include the formal definition of the generalized
structure tensor of a matrix field here. We will discuss its derivation, properties
and application in the next section. The novel structure tensor for a matrix field
is given by

(ZLUNE) = (G, x (VU - (VU() NE)
= ((Gp* (05U -0, U)X j=1.....d- (3.2)
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Table 3.1 Extensions of elements of scalar valued calculus (middle) to the matrix-valued setting
(right)

Setting Scalar valued Matrix-valued
Function : R—R h: Sym, (R.g —> Sym, (R)
X h(x) U V'diag(h(ry),...,h(X,))V
Partial derivatives d,u, w € {t, x1,..., X4} 9,U = (Oouij)ij, w € {t, x1, ..., X4}
Gradient Vu(x) = @y ux), ..., 9,u@x)T, VU@ :=@qUK),...,0,U)T,
Vu(x) e R? VU (x) € (Sym,, (R))¢
Structure tensor (Gp * Vu(-) - Vu) M) x) (?L(U)_) (x)=_
(G x(VU(C) - (VU () ) (x)
Product a-b Ae; B:=1(AB+BA)

5. Symmetric product of symmetric matrices. The product of two symmetric matri-
ces A, B € Sym, (R) is not symmetric unless the matrices commute. However,
it is vital to our interests to have a symmetric matrix product at our disposal.
There are numerous options to define a symmetric matrix product, however, we
concentrate on a specific one known from algebra and called Jordan product:

1
AejB=3(AB+BA) for A.BeSym,(R). (3.3)

For commuting A and B we have A e; B = A - B. This product is commuta-
tive and distributive but not associative. Most important, it does not preserve the
positive semi-definiteness of its arguments [62].

We summarized the definitions from above and juxtapose them with their scalar
counterparts in Table 3.1. The matrix field U(x) is assumed to be diagonalizable
with U = (u;5)ij = VT diag(A1, ..., A,)V, where V € O(n), the set of all orthogo-
nal n x n-matrices, and Aq,..., A, € R.

3.4 The Structure Tensor for Matrix Fields

In order to extract d-dimensional information we reduce ?L(U ) € Sym,,;(R) to
a structure tensor S(U) € Sym,, (R) in a generalized projection step employing the
block operator matrix
trg --- 0
tra:=1| + . (3.4)
0 ceeotrg

containing the trace operation. We set tr := tr;. This operator matrix acts on ele-
ments of the space (Sym,, (R))d as well as on block matrices via formal blockwise
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matrix multiplication.

trp --- 0 My - My, tra(My1) -+ tra(Myy,)

0 .-+ try My - My, tra(My1) -+ tra(My,)

’

provided that the square blocks M;; are compatible with tr4, that means here, have
the same size as A. The reason for choosing tr4 as reduction operators is their ho-
mogeneity:

tra(tM) =ttra(M) foralltelR.

The subsequent result stated in [62] gives a first insight into the role of this reduction
operation and its connection to other structure tensors:

Proposition (Weickert’s Tensor as an Elementary Reduction of 1) Let U(x) €
Sym,, (R) be a d-dimensional matrix-field. Then the Weickert tensor J,, is a reduced
version of .,

Tr S (U) = J,(U) € Sym, (R).

The reduction operation is accompanied by an extension operation defined via
the Kronecker product:

Definition The /,-extension operation is the mapping from Sym, (R) to Sym, ;(R)
given by the Kronecker product ®:

vl e Vid vir v Vid Iy - Iy
—> [

Vgl Vdd Vgl v Vdd L, - I
vithy - vigly
vatly -+ vaaln

If the d x d-matrix (v;;);; is Kronecker-multiplied with
cC ... 0 L, - I, cC ... C
0o ... C L, - I, c --- C

we speak of a C-extension.
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3.4.1 A Novel Diffusion Tensor D for Matrix Fields

Now it is possible to give an analog D to the diffusion tensor D in the framework
of matrix fields. We proceed in four steps:

1. The matrix field R 5 x > U (x) provides us with an module field of general-
ized gradients VU (x) from which we construct the generalized structure tensor
.7 U (x) possibly with a certain integration scale p. This step corresponds ex-
actly to the scalar case.

2. We infer reliable d-dimensional directional information by reducing .71 U (x)
with try with the help of the block operator matrix given in (3.4) leading to a
symmetric (d x d)-matrix S, for example S = J, if A =I,.

trA 0

S=|: - | FLUW.
O trA

3. The symmetric (d X d)-matrix S is spectrally decomposed, and the tensor map
H is applied to S yielding the diffusion tensor D,

D :=H(S).

4. Finally we enlarge the (d x d)-matrix D to a (nd x nd)-matrix D by the exten-
sion operation:

cC - 0 L, - I,

D=pe ||+ . ff:
0o .- c)J\1, - I,

This last step gives another possibility to steer the filter process by the choice of

the matrix C. However, this is the subject of current research. For this work we
restricted ourselves to C = I,,.

3.5 Coherence-Enhancing Diffusion Filtering for Matrix Fields

Now we have gathered the necessary ingredients to formulate the matrix-valued
equivalent to the scalar coherence enhancing diffusion as expressed in Eq. (3.1).

S |

d
Z (DeVU)=0 inl x £,

U(x,0) = F(x) in£2.



3 3D-Coherence-Enhancing Diffusion Filtering for Matrix Fields 57

Fig. 3.1 Construction of a 3D-stencil specific for the z-direction. Each layer represents a discrete
approximation of an essentially 2D divergence term

Note that the Jordan-multiplication in D - VU is understood in the blockwise sense
of partitioned matrices. Moreover, we translated the divergence differential opera-
tor acting on a vector-valued function u = (u1, ..., ug), divu = Zle Oy, U, Into its
matrix-valued counterpart acting on a module field W € Sym,, R)? by

d
divw =) 9, W.

i=1

3.6 Numerical Issues

In the scalar, two-dimensional case an explicit scheme can be found in [433]. We
used a matrix-valued version employing the calculus framework for matrix fields as
presented before. This provides us with a matrix-valued solution scheme for matrix
fields defined over a two-dimensional image domain §2.

We derive a three-dimensional scheme by employing a Sobel-type construction
using the 2D discrete divergence approximation. The idea is based on the following
decomposition:

2a b c
div b 2d e |Vu
c e 2f
a b 0 a 0 ¢
=div b d 0]Vu]|+div 0 0 0]Vu
0 0 O c 0 f
0 0 O
+div]{ [0 d e ]|Vu]. (3.5)
0 e f

Each term on the right hand side of (3.5) can be approximated by a two dimensional
discretisation where we employ additionally a Sobel-type construction with a weight
w € [0, %] as indicated in Fig. 3.1. For each of the three summands associated with
the z-, y- and x-directions a (3 x 3 x 3)-stencil is obtained which, when added give
the final stencil. We used the matrix-valued version of this stencil. Note that this
construction can be applied to more sophisticated two-dimensional stencils.
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Fig. 3.2 (a) Top left: Artificial data set of ellipsoids indicating a crossing. (b) Top right: Effect
of coherence-enhancing filtering (CED-filtering) if preference is given to the direction (1, —1).
(c) Bottom left: Effect of CED-filtering if preference is given to the direction (1, 1). (d) Bottom
right: Effect of CED-filtering if no directional priority is established

3.7 Experiments

We use two data sets in our numerical experiments: The artificial matrix fields of
(3 x 3)-symmetric matrices exhibit various coherent structures ranging from simple
line-like to curved features, Figs. 3.2, 3.3, and 3.4. Important is the fact that these
structures are not complete but interrupted. We will use these data to demonstrate the
gap-closing and enhancing properties of our technique. The other matrix field stems
from a 2D slice extracted from a 3D DT-MRI data set of size of a 128 x 128 x 30
of a human head.

The data are represented as ellipsoids via the level sets of the quadratic form
{xTA=2x = const. : x € R3} associated with a matrix A € Sym™(3). By using
A~? the length of the semi-axes of the ellipsoid correspond directly with the three
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Fig. 3.3 (a) Top left: Original matrix field with grid-like structure. (b) Top right: Result of CED-
filtering with preference on the horizontal x-direction. (¢) Bottom left: Result of CED-filtering with
preference on the horizontal x-direction. (d) Bottom right: The same but with preference on the
z-direction

Fig. 3.4 (a) Left: Artificial incomplete coherent structure. (b) Middle: After CED-filtering with
stopping time ¢ = 0.3. (¢) Right: After CED-filtering with stopping time r =3
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Fig. 3.5 (a) Left: Synthetic 3D-data set. (b) Middle: Polluted with truncated Gaussian noise in
the eigenvalues while the orthogonal matrices result from three Euler matrices with uniformly
distributed angles. (¢) Right: After CED-filtering with stopping time t =2 and w = %

eigenvalues of the matrix. We have added random positive definite matrices to the
data to demonstrate the denoising capabilities of our coherence enhancing filtering,
CED-filtering for short. The eigenvectors of this noise were obtained by choos-
ing Gaussian-distributed numbers with standard deviation o = 1000.0 and taking
the absolute value for positive definiteness. The high standard deviation can be ex-
plained by the fact that in real-world data the typical eigenvalues are in the order
of magnitude of 1000. The eigenvectors of the artificial noise result in choosing
three uniformly distributed angles and rotating the matrix by these angles around
the coordinate axes. The resulting data is shown in Fig. 3.5.

The artificial data set displayed in Fig. 3.2 imitates a crossing of nerve fibers.
Depending on the choice of the reduction matrix A in try4 either the diagonal directed

downward,
1 -1
=)

11
=)

is given preference in the CED-filtering results. If no priority is set, A = I, a ho-
mogeneous structure is developing in the center, as it is expected due to the high
symmetry of the image, see Fig. 3.2(d). Directional preferences can be conveyed to
the diffusion process in 3D as well by selecting, for example, the x-direction via the
specification

or the one directed upward,

1 0
A=10 0
0 0
ig. 3.

=R

This and other examples are shown in Fig. 3.3

ture.

epicting a grid-like synthetic struc-
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Fig. 3.6 (a) Left: 2D slice of 3D DT-MRI data and corresponding FA-map below. (b) Middle:
After 2D-CED filtering with + = 2 and FA-map. (¢) Right: After 3D-CED filtering with = 2 and
FA-map

The experiment depicted in Fig. 3.4 demonstrates that even areas with no infor-
mation may constitute a coherent structure. A matrix field with a visually diverging
structure CED-filtered without directional preferences. The (almost) empty lines in
x-direction are getting filled while the two lines in y-direction remain untouched by
the filtering. The explanation is that in x-direction we have changes in the shape and
orientation of the ellipsoids in the vicinity of the empty lines, hence, the gap-closing
quality of CED-filtering is coming into effect. However, proceeding in y direction
no changes of the surrounding ellipsoids is discernable, rendering the CED-filtering
idle in this direction.

A impression of the denoising capabilities can be obtained from the results in
Fig. 3.5. The helix-shaped data is heavily polluted by random matrices/ellipsoids,
and this noisy version is then CED-filtered without directional preferences, that is,
with A =1.

We applied CED-filtering without directional preference to real DT-MRI data as
well in order to investigate its usefulness as a pre-processing step. A comparison
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Fig. 3.7 (a) Left: 2D slice of 3D DT-MRI data. (b) Middle: After 3D-CED filtering with ¢ = 2.
(¢) Right: After 3D-CED filtering with t =5

Fig. 3.8 (a) Left: 3D-CED-filtering with = 2 and w = 0. (b) Middle: Filtering with t =2 and

o= . (¢) Right: Filtering with t =2 and w = }

of two-dimensional and three-dimensional matrix-valued CED filtering is depicted
in Fig. 3.6. The 3D-version is slightly more detailed than the 2D-variant after a
diffusion time ¢ = 2, as it incorporates information from adjacent layers. This higher
degree of detail of the 3D-variant is confirmed when the corresponding FA-maps
are considered. The stencil weight was set to w = % giving the central slices in the
three-dimensional stencil a clear predominance.

In Fig. 3.7 we display the results of 3D CED-diffusion after r =2 and t = 5. The
results confirm the regularising effect and the enhancement of coherent structures
such as the fiber bundles below the Corpus Callosum.

Finally, for the sake of completeness, we study the influence of variations in
w € [0, %] on the CED-diffusion process. The weights @ =0 and o = }1 produce

quite similar results. However, the choice w = 4—11, where only the corners of the
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(3 x 3 x 3)-stencil have non-zero weights, results in a very slow diffusion process,
see Fig. 3.8.

3.8 Conclusion

Based on an operator-algebraic view on matrices we described in this chapter a
structure tensor concept for matrix fields that is inspired by the classical structure
tensor for scalar images. It allows us to develop a directionally selective coherence-
enhancing diffusion filtering of matrix fields by employing a generic differential
calculus framework for matrices. The matrix-valued CED-filtering exhibits similar
behavior as its scalar counterpart. Current work encompasses the investigation of
further opportunities to steer the filtering process, e.g. in the extension step, and
its relation to other customizable tensor concepts for matrix fields. Future research
will focus on further applications of the extended structure tensor concepts in image
processing for matrix fields.
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nology) and Carola van Pul (Maxima Medical Center, Eindhoven) for providing us with the DT-
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Chapter 4
Structural Adaptive Smoothing: Principles
and Applications in Imaging

Jorg Polzehl and Karsten Tabelow

Abstract Structural adaptive smoothing provides a new concept of edge-preserving
non-parametric smoothing methods. In imaging it employs qualitative assumption
on the underlying homogeneity structure of the image. The chapter describes the
main principles of the approach and discusses applications ranging from image de-
noising to the analysis of functional and diffusion weighted Magnetic Resonance
experiments.

4.1 Introduction

Images are often characterized by qualitative properties of their spatial structure,
e.g. spatially extended regions of homogeneity that are separated by discontinuities.
Images or image data with such a property are the target of the methods considered
in this chapter. Alternative geometric characterizations using orientation or channels
in feature space are discussed Chaps. 2, 8 and 9 in this book as well as elsewhere
[114, 139, 166], and could be combined with the approach pursued here.

The methods summarized under the term structural adaptive smoothing try to
employ a qualitative assumption on the spatial structure of the data to simultane-
ously describe the structure and efficiently estimate parameters like image intensi-
ties. Structural adaptive smoothing generalizes several concepts in non-parametric
regression.

These include kernel smoothing and local polynomials, see e.g. [130, 386, 427]
or [51], the filter proposed by Lee [279], bilateral smoothing [409] and scale space
methods, see e.g. [70, 334]. Relations probably exist to diffusion methods in the
Beltrami framework.

Our approach provides an alternative to non-linear diffusion methods, see e.g.
Chap. 1 and [433], and generalizes linear diffusion in a different way. Information
on the error distribution and qualitative assumptions on the underlying structure are
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effectively coded by the definition of statistical penalties. The methods are designed
to provide intrinsic balance between variability and bias of the reconstruction re-
sults. In contrast to diffusion methods this leads to a meaningful limit for increasing
bandwidth, or correspondingly diffusion time. An approach derived from a related
idea is described in Chap. 12.

A first attempt to use the idea of structural adaptive smoothing was proposed
in [339] under the name adaptive weights smoothing. This was generalized and
refined especially in [340] providing a theory for the case of one-parameter expo-
nential families. Several extensions have been made to cover locally smooth im-
ages [341], color images [342] and special applications like functional Magnetic
Resonance Imaging (fMRI) [343, 396] and Diffusion Tensor Imaging (DTI) [344,
397].

The next section introduces the general approach. We then illustrate how this
translates to different imaging modalities and problems like image denoising in 2D
and 3D, signal detection in fMRI and smoothing in DTI. As a summary we give
some information on implementations and numerical complexity of the algorithms.

4.2 Structural Adaptive Smoothing

Within this chapter we assume the following data structure. We denote by
X1y..., Xy € Z C RP the experimental design. In imaging x; usually will be a point
on a p dimensional grid, although this assumption is not necessary for the approach.
At each design point x; we assume to observe a scalar or vector ¥; € # C RY.

We assume that the observed values Y; follow a probability distribution Py(y,)
from a family & = {Py; 0 € ®} and that we are interested in estimating 6 or some
function g(#) as a function of x. Traditional methods in non-parametric regression
allow for varying parameters but usually assume that 6 (x) is a smooth function in x.
This is violated for image data characterized by strong discontinuities.

Instead we try to describe the image by its local homogeneity structure. We as-
sume that there exists a partitioning

M
X = U Tom (4.1)

m=1
such that
0x)~0(x;)) < dAm:xeZnAxi€Zy

i.e. that 6 is approximately constant on each Z,. This assumption is very weak
in the sense that the number M of partitions may be large and that there are no
restrictions on the form of the sets 2;,. Nevertheless the assumption will prove
helpful if there exists a partitioning with M < n and where the 2, have some
spatial extent. This structural assumption is used within an iterative procedure.
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We do not directly enforce the partitioning (4.1). Instead, for each design point x;,
we describe a set U (x;) containing x; by a weighting scheme

W) = (wi(x;), ..., wp(x;)) = (Wit, ..., Win).

A positive weight w;; will be assigned if the estimates of ; and 6; are not signif-
icantly different. In this case x; would be contained in U (x;). Within the iteration
process U (x;) can be imagined as being a subset or an estimate of a set .2, con-
taining x; from the assumed partition. U (x;) and U (x;) will usually not coincide at
any stage of the process even if the structural assumption is valid exactly and x; and
x; belong to the same set Z7,.

We try to determine the structure, e.g. sets of similar parameters, and estimate
the parameters in an iterative procedure. We start at each design point with an initial
estimate, if possible solely obtained from the observation at this point, and initialize
a bandwidth 4 such that a ball of radius 4 just contains some neighboring points.
We will formalize this later. We now alternate the following steps. At all design
points x; and for all design points x; within a ball of radius & we assign a positive
weight w;; if 6 (x ;) belongs to a confidence region for 6(x;) and a zero weight for
all other points, thereby creating a new weighting scheme W; = W (x;). This means
we employ information from the estimates to learn on the underlying structure. We
then use the generated weighting scheme to obtain a new estimate 6 (x;) by weighted
local likelihood or minimizing a weighted risk. Before continuing we synchronize
and increase the bandwidth £ thereby allowing for more positive weights and for
a decrease in variability of the estimates. We stop iterating when a prespecified
bandwidth, corresponding to a maximal possible variance reduction, is reached.

We now more formally describe how we generate the weighting schemes. Let
x; be fixed and A(x;) be obtained employing a weighting scheme W*~D(x;) =
Wl.(k_l) = (wl.(]f_kl), e, wl.(];_l)). We consider all x; such that ||x; — xj||2/h2 <1.

(k)

New weights w; ; are then generated as the product of two terms

k k—1
i = Kioe i) Ka(sf ),

where

n
k=1 _ Ni_ » 5 : k—1
lij:||xi—xj||2/h2 and si(j )ZTIT(Q(Xj)sQ(xi)) with N; = E wi(j )
Jj=1

are two penalties measuring the spatial distance between the two design points and
the difference between the two estimates. Both terms depend on kernel functions
Kioc and K respectively. The second term should reflect both the difference of the
estimated parameters and the variability of the parameter estimate at point x;. Such
a statistics T(é (x;), o (x;)) can often be derived as the Kullback-Leibler distance

H (é s él-) distance between the probability distributions P; and P; . As an alter-
i J

native, if o (x;) is obtained by minimization of a risk R(Y, W;; 6) we may define

T(@(x)),0(xi) =2(R(Y, Wi; 0(x))) — R(Y, W;; 6(x:)))
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which in case of a logarithmic likelihood corresponds to using likelihood pro-
files.

Given a weighting scheme W; we estimate parameters by either weighted (local)
likelihood

n
0(x;) = argmax (¥, W;; 0) = argmgllewijp(Yj; 9)
]:

or weighted (local) risk minimization, e.g. least squares,

n
A . i . 2
f(x;) = argmin R(Y. W;: 6) = argmelnzlwinYj — fOI%
]=

where f : ® — RY is a suitable function on the parameter space. A formal descrip-
tion of the algorithm is then given as

e Initialization: Set k =0, Wl.(o) such that wl.(j.)) =dij, 6 (x;) defined as a weighted
likelihood or least squares estimate, 2(? = 1.
e Adaptation: Vi, j define
k k k—1
it = Kioe (1) Ka(sfy ).
e Estimation: Vi define

60 () = argmax (v, W:0) (o argmin R(Y. W 0) ).

e Iterate: Stop if k > k*, else select R*+D guch that Zj Kloc(li(j’.cJ’l)) =

Ly ; Kloc(li(]].()) (cp =1.25), set k := k + 1, and continue with adaptation.

The proposed procedure involves several parameters. The most important one is
the scale parameter A in the statistical penalty s;;. The special case A = oo simply
leads to a kernel estimate with bandwidth s = h*) . We propose to choose A
as the smallest value satisfying a propagation condition (4.2) [340]. This condition
requires that, if the local assumption is valid globally, i.e. 6(x) = 6 does not depend
on x, then with high probability and for all £ the estimate coincides at every point
with the nonadaptive estimate. More formally we request that in this case for each
iteration k

n n
E) 100 ) — 0P ) <aE > 16® () — 6 4.2)

i=1 i=1

for a specified constant « > 0. Here

60 () =" KoY, / > Kioell)
J J
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Table 4.1 Statistical model, corresponding statistical penalty and R-package

Model Penalty s;; R-package
1D-, 2D- and 3D- regression models 2?’# (é,- -0 j)z aws/adimpro
1D-, 2D- and 3D- exponential families %j’ (é i éi) aws

1D-, 2D- local polynomial regression %(R(Y, Wi; éj) — R(Y, W;; éi)) aws/adimpro

1D-, 2D- and 3D- Gaussian models
with parametric mean-variance model
g(x,0,n) (n-global parameter)

N; . _HA\2
78200 @ —0;) aws

o(xi) =g(xi, 6i,m)
Color images with constant and linear %,Lg) (é,- — éj)T ﬁ‘i_l (é,- - éj) adimpro

parametric mean-variance model and
spatial correlation

Functional MR (smoothing of SPM’s)  A~!(Var6;) ="' (§; — 0,)? fmri
Diffusion tensor imaging (DTI) %[R(Y, Wi; 0 i) — R(Y, W;; éi)] dti

denotes the non-adaptive kernel estimate employing the bandwidth 2®) from step k.
The value A provided by this condition usually does not depend on the unknown
model parameter 6 and can therefore be found by simulation in a global parametric
situation. This enables us to select default values for A depending on the specified
family of the probability distribution & = (Py, 0 € @) and the chosen statistics T'.
Default values for A in the examples below are selected for a value of o =0.2.

The second parameter of interest is the maximal bandwidth /,x which controls
both numerical complexity of the algorithm and smoothness within homogeneous
regions.

Additionally we specify a number of parameters and kernel functions that have
less influence on the resulting estimates. As a default the kernel functions are cho-
sen as Kjoc(x) = (1 — x2)+ and K (x) = min(1,2(1 — x))4. If the design is on a
grid, e.g. for images, the initial bandwidth #(?) is chosen as the distance between
neighboring pixel.

Applications usually require an appropriate description of the statistical model,
the structural assumption and a corresponding definition of the statistical penalty
s;j. Table 4.1 provides an overview of currently implemented models and the corre-
sponding software packages for the R environment for statistical computing [352].

4.3 Image Denoising

The algorithm described in the last section is essentially dimension free. It can be
easily applied to reconstruct 2D and 3D images. We illustrate this using a 3D-MR
image of a head.

We apply adaptive weights smoothing assuming a model with additive Gaussian
errors

Y =0(xi) +e&i,
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Noisy Original
Dimensions: 256 X 192 X 256

| x-coordinate: 150

y-coordinate: 130

# | z-coordinate: 165

Range:
51:216x21:172x51:216

abs(Laplacian(Original))
Dimensions: 256 X 192 x 256

x-coordinate: 150
y-coordinate: 130

z-coordinate: 165

J. Polzehl and K. Tabelow

Reconstruction
Dimensions: 256 X 192 X 256
| | x-coordinate: 150
y-coordinate: 130
z-coordinate: 185
Range:

51:216%21:172x51:216

Dimensions: 256 X 192 x 256
x-coordinate: 160
y-coordinate: 130
z-coordinate: 1656

Range:

Range:

51:216x21:172x51:216 51:216x21:172x51:216

Fig. 4.1 Top: Original (left) and reconstruction (right) of an 3D-MR-image. Bottom: Correspond-
ing absolute values of a Laplacian edge filter

to describe the gray value in voxel x;. The statistical penalty used is s;; = zi\]ﬁ 6; —

6 j)z. The error variance o is estimated from the image. We employ a maximal

bandwidth hp,x = 6. The value of A = 3.45 fulfills the propagation condition for
a = 0.1. Special interest in this example is in detection and/or enhancement of tissue
borders. We illustrate the results in Fig. 4.1. Additionally to the image we provide
the results in terms of absolute values of a Laplacian filter which illustrates the gain
in edge detection.

Within this example we essentially assumed that the image intensity is locally
constant. This assumption may be too rigid and can be replaced, at the cost of sensi-
tivity to discontinuities, by assuming the image to consist of locally smooth regions.
The Propagation-Separation approach from [340] assumes that within a homoge-
neous region containing x; = (i, i), i.e. for x; € U(x;), the gray value or color
Y, ., can be modeled as

Yoo =06 T G — ins jo — iv) + €y,
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Fig. 4.2 From left to right: Noisy image, local constant reconstruction and local quadratic recon-
struction (hmax = 12)

where the components of ¥ (8, §,,) contain values of basis functions
Vimy.my Ons 8v) = (8p)™1 (8)™

for integers m1, my > 0, m| + my < p and some polynomial order p. For a given
local model W (x;) estimates of 8(x;) are obtained by local Least Squares as

0(xi) =By " wijW (G — in o — iv) Yy,
j

with

Bi =Y wij¥(jn — in, jo — i)¥ G — ins jo —iv) -
J
The parameters 6 (x;) are defined with respect to a system of basis functions centered
in x;. Parameter estimates o (xj,x;) employing the local model W (x;) with basis
functions centered at x; can be obtained by a linear transformation from é(x ). In
iteration k a statistical penalty can now be defined as

Si(jl'c) = ﬁ(é(k_l)(xi) — 0% Dy x)) B (A% (i) — 8%V (xj xi)).
For a more detailed description and discussion of the resulting algorithm see [341].

Figure 4.2 illustrates results obtained by local constant and a quadratic structural
adaptive smoothing for a piecewise smooth image. The local constant reconstruc-
tion gives a cartoon-like impression which is due to the use of an, for this image,
inappropriate structural assumption.

In digital color images the information in each pixel consists of a vector of three
values. Each value is a intensity in one channel of a three dimensional color space,
usually the RGB space.
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If the image was recorded under bad light conditions, employing a high sensi-
tivity of the sensor, such images can carry a substantial noise. This noise is usually
spatially correlated, i.e. colored. Additionally we observe a correlation between the
noise components in the three RGB channels.

An appropriate model to describe such a situation is given by

Yi, i, =0(xi) + &y iy

where the components of x; = (i, i) are the horizontal and vertical image coordi-
nates. Y;, ;,, 6(x;) and g;, ;, take values in R3. The errors follow a distribution with
Eei, i, =0, Vare;, ;, = S and Bef , ef |\, =Eef ; ef . = po. foreach color
channel c¢. The covariance matrix X may vary with the value of §;, ; .

Structural adaptive smoothing can be applied in this situation with a statistical

penalty

(k—=1)
G _ N (6D _ gk-D)T 51 glh=t) _ gty
) Z)LC(g, h) l J i j ’

where C(g, h) is a correction term for spatial correlation, see [342].

Figure 4.3 illustrates the effect of structural adaptive smoothing for color im-
ages. The lower row provides details for the regions marked in the original and the
reconstructed image as well as an image of sum of weights N; that illustrates the
adaptivity of the approach.

4.4 Signal Detection in Functional MRI

Functional Magnetic Resonance Imaging (fMRI) is nowadays a standard tool for
in-vivo examination of human brain function with plenty of applications both in re-
search as well as in clinical practice such as diagnosis and treatment of brain lesions.
Data obtained in human fMRI consists of time series of three dimensional data sets
of the brain. The interscan interval is usually in the order of seconds, while the spa-
tial resolution is commonly in the millimeter range [272, 273] with recent studies
entering the sub-millimeter domain [74, 255, 268]. An interesting fact about fMRI
is, that the blood oxygenation serves as a natural contrast making the method non-
invasive [321, 322]. This effect is known as the BOLD-effect and can be used for
example to localize cognitive functions within the brain. When performing a cogni-
tive task, the MR signal in some voxels is increased due to the higher oxygenation
level at the active site. Other voxels remain in their resting state. The increase of
the signal can be described by the hemodynamic response function, which has been
extensively studied in the past years. The BOLD-effect leads to the creation of var-
ious typical experimental designs, mainly block- or event-related. In recent years
it has also been proposed that even the resting state pattern of the brain contains
valuable information about the working brain and hence has attracted much inter-
est [300].
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Fig. 4.3 Noisy image (upper left) and reconstruction by the proposed algorithm (bandwidth
hmax = 6, upper right). The bottom row shows details from both images and the sum of weights
N; in each voxel

Many different methods exist to analyze fMRI data depending on the experi-
ment or the focus of the scientific questions, ranging from correlation analysis,
ICA, spatiotemporal to fully Bayesian models, see [275] for an overview. Since
from the knowledge of the design of an experiment the expected BOLD response is
known, the linear model for fMRI data has perhaps become the most widely used
approach.

Any analysis method however has to consider the fact, that fMRI data suffers
from significant noise. Signal detection in fMRI data inherently involves a severe
multiple test problem. In common experiments decisions have to be made at more
than 100000 voxels, leading either to high thresholds (low sensitivity) or a high
number of false positives (low specitivity). Analysis methods in fRMI use the fact,
that activated areas have a spatial extent of several voxels. Spatial correlation, as
introduced by smoothing, significantly reduces the number of independent tests.
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Under the hypothesis of no activation and in a linear model based analysis spa-
tial smoothing of fMRI data results in statistical parametric maps (SPM) that form
random #- or F-fields. Results on excursion sets of random fields [4, 451] can be
therefore used to define suitable thresholds for signal detection, see e.g. [452, 455].
However, common non-adaptive smoothing methods involve a significant loss of
information on spatial structure and shape of activated areas. Several algorithms
based on different methodology, from noise reduction with anisotropic diffusion
processes, Bayesian approaches using spatial priors, region growing methods as es-
tablished for image segmentation, and others, have been suggested to circumvent
this.

Recently we proposed the use of structural adaptive smoothing [396], to avoid the
loss of spatial information. The algorithm was developed in the context of the linear
model for the BOLD-fMRI data [172, 453] but can easily be translated to other
contexts. Our approach for smoothing fMRI data is mainly based on the observation
that the structures of interest are defined by areas in which the parameter values
corresponding to the BOLD signal are similar and differ significantly from zero.
The common non-adaptive filtering approaches smooth the data cube at each time
step separately, without making use of the information contained in the time series.
We therefore suggested to first evaluate the linear model

Yi=XBi + ¢

for the time series Y; = (Yi;):=1... ateach voxel i. The design matrix X contains the
expected BOLD response evaluated at scan acquisition times and nuisance parame-
ters such as a slowly varying drift. After performing some appropriate prewhitening
procedure, the error vector €; = (&;;);=1..7 can be assumed to have zero expectation
and to be approximately uncorrelated in time.

We obtain fields of least squares estimates ,3[ for the parameter value $; and,
what is most important, its error variance Var ﬁi. Equipped with these the de-
velopment of a specific structural adaptive smoothing algorithm as outlined in
previous sections is canonical. First, we define a structural assumption of spa-
tial homogeneity, which should be valid for the field of the true parameter S;.
In non-activated areas the parameter value is assumed to be zero. This serves
as the null hypothesis and allows to again use Random Field Theory [4, 451]
for signal detection, see [396]. In areas which are activated during the scan the
parameter values differ from zero and are similar, provided that the BOLD %-
changes are similar. Hence, our structural assumption is a local constant model
for the BOLD-parameter. Activated areas may consist of more than one region
with similar parameters. Based on this assumption, we use an iterative smooth-
ing algorithm for the statistical parametric map (SPM) that is based on pair-
wise tests of homogeneity. The result is a smoothed SPM where the shape and
borders of the activation structure are preserved. As a consequence, in con-
trast to other non-adaptive smoothing methods, the procedure does reduce noise
while preserving the resolution of the scan as required by many modern applica-
tions.
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The main parameter of our procedure is the maximum achievable variance re-
duction or equivalently a maximum achievable smoothness. Both can be specified
by selecting a maximum bandwidth. Oversmoothing is avoided in the algorithm by
construction as long as differences between the parameter values of two homogene-
ity regions are statistically significant. The largest homogeneous region is expected
to be the non-activation area, where parameter values do not significantly differ from
zero. Therefore we can choose the maximum bandwidth larger than in non-adaptive
smoothing and achieve a larger amount of variance reduction without blurring. This
has the effect of lowering the thresholds for signal detection, since the smoothness
in non-activation areas, which determine the threshold under the hypothesis of no
signal, is directly proportional to the bandwidth.

As statistical penalty we use

(k) 1 Alk—1) _ Alk=1)\2
58 = BV gy,
Yo avar gD /

5(k—1)

where B; is the estimated BOLD-parameter from the previous iteration step.

Its variance Var ﬁi(k_l)

time series. From the final estimates for k = k* a random 7-field 31.(16*) /(Var ﬁl.(k*) )12
can be constructed such that again Random Field Theory can be applied for signal
detection [396].

We now consider an application of this algorithm and compare it with the sig-
nal detection using no smoothing and Gaussian filtering. Experiments were per-
formed on healthy volunteers and approved by the Institutional Review Board of
Weill Cornell Medical College. Data was acquired on a 3.0 T General Electric (Mil-
waukee, WI) Signa Excite MRI scanner, using two-dimensional gradient echo echo
planar imaging pulse sequences (GE-EPI) on an eight-channel head receive-only
coil. A somatosensory motor task was performed by one male subject. For func-
tional MRI, a GE-EPI sequence with TE/TR =40/2000 ms was used and 20 axial
slices of 4 mm thickness were acquired. We used a field-of-view of 24 cm with
a matrix size of 128 x 128, yielding voxel dimensions of 1.88 mm, respectively.
A task was performed in three blocks of 60 s duration; each block consisted of 30 s
task and 30 s rest. The first 4 scans before these block were discarded, yielding in
total 105 scans. The task consisted of bimanual tapping of the thumb against all
fingers of the same hand, one by one and in quick succession. In Fig. 4.4 the ef-
fect of smoothing and structural adaptive smoothing in particular is demonstrated.
While without smoothing only very few active voxels can be detected, smoothing in
general leads to better detection results. However the significant and inherent blur-
ring with Gaussian filtering can be avoided using structural adaptive smoothing. It
has been recently shown, that this procedure is especially helpful in high resolu-
tion scans [399]. Structural adaptive smoothing in fMRI is capable to fully use high
resolution, to correctly locate activation at tumor borders for pre-surgical planning,
and to extract information on spatial structure and shape of the activation areas. For
successful applications see e.g. [398, 399, 426].

is estimated from the spatially smoothed residuals of the
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Fig. 4.4 Signal detection in an fMRI experiment: without smoothing (/eft), with Gaussian filtering
(center) and structural adaptive smoothing (right)

4.5 Diffusion Tensor Imaging

Since the early times of nuclear magnetic resonance, it has been known that this
phenomenon is sensitive to, and thus can be used to measure, diffusion of molecules
in complex systems [67]. The basic principles of magnetic resonance diffusion
weighted imaging (DWI) were introduced in the 1980’s [276, 309, 402]. Since
then, DWI has evolved into a versatile tool for in-vivo examination of tissues in
the human brain and spinal cord, leading to a plethora of clinical and neuroscience
applications. The broad interest in this technique grows from the fact that DWI
probes microscopic structures well beyond typical image resolutions through water
molecule displacement, which can be used in particular to characterize the integrity
of neuronal tissue in the central nervous system.

Diffusion in neuronal tissue is usually not isotropic but depends on the particular
microscopic structure of the tissue. Different diffusion directions can be probed by
application of corresponding bipolar magnetic field diffusion gradients [392]. Com-
pared to the non-diffusion weighted images Sy the diffusion weighted images Sy, for
gradients in direction b are exponentially attenuated

Sp = Soexp(—bD (b)) 4.3)

with the apparent diffusion coefficient D (b) depending on the tested direction b and
the “b-value” b depending on the magnetic field gradient parameters. In DTI [26,
27] this information is reduced to a three dimensional Gaussian distribution model
for diffusion. Within this model, diffusion is completely characterized by the dif-
fusion tensor D, a symmetric positive definite 3 x 3 matrix with six independent
components. Equation (4.3) thus generalizes to

Sp = Soexp(—b - b Db).
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The tensor itself is not invariant against rotations of the observation frame. Hence,
only rotationally invariant quantities derived from the tensor contain physically
meaningful measures. They are mainly based on the eigenvalues u; (i = 1,2, 3)
of the tensor D with u; > 0 for positive definite tensors. Mainly used are the
trace, corresponding to the mean diffusivity (i), and the fractional (FA) or geodetic
anisotropy (GA) measuring the anisotropy of the tensor:

1 3
() = 52%
i=1

3 3
FA= @ > (i = (u)? / >t
i=1 i=1

3 3 2
1
GA= E <10g(/u)—§§ 10g(Mi)> .

i=1 i=1

The diffusion tensor can be visualized as an ellipsoid with the length of main axis
corresponding to the eigenvalues and the eigenvectors to the direction in space. Fur-
thermore, the eigenvector for the largest eigenvalue directs in the main fiber direc-
tion. Evaluating the components of the vector as three components in a color space
like RGB lead to color-coded directional maps with high diagnostic value due to its
high contrast for interesting structures.

The diffusion tensor model describes diffusion completely if the microscopic dif-
fusion properties within a voxel are homogeneous. In the presence of partial volume
effects, like crossing or bifurcating fibers, the Gaussian model is only an approxi-
mation. Such effects are addressed in High Angular Resolution Diffusion Imaging
(HARDI) [165, 416] see also Chaps. 8 and 9 within this book. For HARDI more
sophisticated models exist, e.g. Q-ball [104, 415], higher order tensors [324], multi-
tensor models [417] and tensor distribution functions [238, 283]. In this chapter, we
restrict ourselves to the Gaussian diffusion tensor model for anisotropic diffusion,
as used in DTIL.

The diffusion tensor can be estimated by non-linear regression minimizing the
risk:

(Sh.; — 0 exp(—b - b Db))?
R(S.;.0.D) =) - . (4.4)

b Ub,i

with respect to the non-diffusion weighted parameter 6 and the diffusion tensor D
with the variability Ul%, ; of the diffusion weighted images.

DTT suffers from significant noise which may render subsequent analysis or med-
ical decisions more difficult. This is especially important in low signal-to-noise ap-
plications, such as high-resolution DTI or DTI with high b-values [78, 240, 458].
It has been shown that noise may induce a systematically biased assessment of
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features. For example, a well known phenomenon is the biased estimation of
anisotropy indices in the presence of noise [24, 198]. At high noise levels, in
addition to the common random errors, the order of the diffusion eigenvectors
is subject to a sorting bias. Noise reduction is therefore essential. Several ap-
proaches have been proposed for smoothing diffusion tensor data. They include
common methods such as Gaussian smoothing [444], anisotropic kernel estimates
[280], and methods based on non-linear diffusion [106, 330, 334, 433] or splines
[221].

Procedures proposed within this book include coherence enhancing diffusion for
matrix fields, cf. Chap. 3, and tensor regularization methods, cf. Chap. 5. Smooth-
ing of tensor data requires to choose a Riemannian [148, 332, 462, 463] or log-
Euclidian metric in the tensor space [14, 146]. We see some conceptional advan-
tages in smoothing the diffusion weighted images instead of the tensor estimates.
Estimating the tensor by Eq. (4.4) from noisy data leads, with a certain probability,
to results outside the tensor space. This requires some kind of regularization. Reduc-
ing the noise level in the diffusion weighted images allows for a reduction of this
probability in case of an underlying non-degenerate tensor. In case of high noise
level in the diffusion weighted images, both the Rician distribution and the non-
linearity of Eq. (4.3) lead to a bias in the tensor estimate. This bias can be reduced
by smoothing the diffusion weighted images, but is not addressed if smoothing is
performed in the tensor space itself. A correction for Rician bias [28, 194, 344] can
be incorporated.

We therefore developed a structural adaptive smoothing algorithm for DWI
data in the context of the diffusion tensor model [397] with extensions to in-
clude Rician bias correction and non-linear tensor estimation. Our underlying
structural assumption is that for every voxel there is a neighborhood of this
voxel in which the diffusion tensor is nearly constant. This assumption reflects
the fact that the structures of interest are regions with a homogeneous fractional
anisotropy, a homogeneous diffusivity, and a locally constant direction field. The
shape of this neighborhood can be quite different for different voxels and can-
not be described by few simple characteristics like bandwidth or principal direc-
tions.

The algorithm involves the statistical penalty

(k—1)
o= MR A ) - RES A )
based on previous estimates for the diffusion tensor and its variability. The cor-
responding weighting schemes are then directly applied to the diffusion weighted
images, from which new estimates for the tensors with lower variability can be esti-
mated.

In contrast to non-linear diffusion methods [332, 462, 463], cf. also Chap. 3, or
non-adaptive smoothing [14, 146] this algorithm takes the variability of the tensor
estimates into account and effectively uses the estimated underlying local structure
to restrict the averaging process.
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Fig. 4.5 Real DWI data example: The upper row shows the estimated color-coded directional map
weighted with FA for the slices 22-24 of the CIBC-data set [76]. White square marks the extent of
the region specified for the lower row. There, the noisy (left) and smoothed (bandwidth 4, right)
tensors are shown. The structural adaptive smoothing apparently leads to a homogenization of the
regions without blurring the structural borders

In Fig. 4.5 we demonstrate the effect of this procedure on experimental data.
We use a DWI data set [76] made available by the NIH/NCRR Center for Integra-
tive Biomedical Computing, P41-RR12553. This data set contains twelve diffusion
weighted volumes and one non-diffusion-weighted (b = 0) reference volume. The
data has a spatial resolution of 1.5 mm on each axis. The front of the head is at the
top of the image. The scan goes from the top of the head down to about the middle
of the brain, below the corpus callosum, but above the eyes.

The DTI data was collected on a 3 Tesla MRI scanner in the W.M. Keck Labo-
ratory for Functional Brain Imaging and Behavior by Dr. Andrew Alexander, De-
partments of Medical Physics and Psychiatry, University of Wisconsin, Madison,
funding: NIH RO1 EB002012.
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Table 4.2 Computing time for three DWI data sets. The first column corresponds to the CIBC-
data set [76], the second to a data set kindly made available by A. Anwander, and a third data set
kindly made available by H.U. Voss

Dimensions 101 x 146 x 38 72 x 100 x 50 146 x 193 x 47
# gradients 13 201 150

# voxel in mask 211235 255257 863134
CPU-time for sdpar 41 s 27s 126 s
CPU-time for dtiTensor 16s 118 s 156 s
CPU-time for dti.smooth (/ax = 2) 220 s 667 s 893 s
CPU-time for dti.smooth (hpax = 4) 415s 1256 s 2140 s
CPU-time for dtilndices 3.1s 37s 11s

Mean N; (hmax =2/4) 3.67/16.5 1.20/1.87 1.55/4.32

4.6 Implementations

The structural adaptive smoothing procedures described in this chapter have been
mainly implemented as packages for the R environment for statistical comput-
ing [352].

Basic algorithms for denoising 1D- 2D and 3D structures using one parameter
exponential family models and local polynomial models are implemented in the
package aws.

The image processing of two dimensional color images has become omnipresent
in the past years due to the availability of digital cameras. With the package adimpro
we provide basic image processing functions, from reading/writing and color space
transformations to structural adaptive smoothing.

The package finri provides functions for reading and writing medical imaging
formats and performing an analysis of BOLD-fMRI on the basis of the linear model.
This includes the structural adaptive smoothing procedure described in the previous
sections as well as signal detection based on Random Field Theory.

The package dti implements the structural adaptive smoothing in the context of
the diffusion tensor model for diffusion weighted data. Table 4.2 compares the com-
puting times and mean sum of weights for different data sets. The package also
features extended visualization functions in two and three dimensions based on the
R-interface to OpenGL provided by the R-package rgl [5].

4.7 Conclusion

Structural adaptive smoothing as described in this chapter can be very helpful in
many contexts to remove noise without blurring interesting structures. While the
main idea of structural adaptation in the Propagation-Separation approach is com-
mon for all applications, the resulting algorithms may be quite different and depend
on the specific properties of the data and the application.
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Chapter 5
SPD Tensors Regularization via Iwasawa
Decomposition

Yaniv Gur, Ofer Pasternak, and Nir Sochen

Abstract In this chapter we propose a novel framework for regularization of sym-
metric positive-definite (SPD) tensors (e.g., diffusion tensors). This framework is
based on a local differential geometric approach where the manifold of symmet-
ric positive-definite (SPD) matrices, P,, is parameterized via the Iwasawa coordi-
nate system. The distances on P, are measured here in terms of a natural GL(n)-
invariant metric. Via the mathematical concept of fibre bundles, we describe the
tensor-valued image as a section where the metric over the section is induced by the
metric over P,. Then, a functional over the sections accompanied by a suitable data
fitting term is defined. The variation of this functional with respect to the Iwasawa
coordinates leads to a set of %n(n + 1) coupled equations of motion for these coor-
dinates. Then, by means of the gradient descent method, these equations of motion
define a Beltrami flow over P,. It turns out that the local coordinate approach via the
Iwasawa coordinate system results in very simple numerics. Regularization results
of structure tensors and diffusion tensors as well as results of fibres tractography for
DTI are presented.

5.1 Introduction
Tensors are nowadays an important tool for image analysis as well as a source

for physical information (e.g., [336, 433]). In this chapter we focus on symmetric
positive-definite tensors. We suggest a general solution for the regularization prob-
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lem of tensor-valued images of this type, and we demonstrate the proposed frame-
work on DTI datasets and structure tensors. While in Chap. 3 an algebraic approach
for tensors regularization is presented, this framework is based on Riemannian ge-
ometry which is the mathematical basis for various works on manipulating of diffu-
sion tensors [29, 149, 311]. A completely different approach of tensor regularization
for DTI smoothing is presented in Chap. 4. An alternative to the full tensor regu-
larization approach we present in this chapter, is the method described in Chap. 10.
This method applies to orientational information and hence can be used to regularize
the white-matter fiber directions extracted from the estimated diffusion tensors.

Acquisition of high-resolution DT images generally leads to noisy images. In or-
der to extract important features such as axon fibre bundles and to obtain smooth
fibre tracts, the noise has to be removed. Therefore, regularization of Diffusion Ten-
sor MRI data has been attracting much attention over the last few years (e.g., [72,
84, 131, 146, 312, 331, 332, 413, 428] and the book [438]). In DTI each image voxel
is described in terms of a 3 x 3 symmetric positive-definite (SPD) diffusion tensor.
The main challenge here is to perform a fast and efficient regularization process that
preserves the properties of the tensors (i.e., symmetry and positive-definiteness),
and respects the structure of the image.

In this chapter we tackle the tensors regularization problem by introducing a
GL(n)-invariant Riemannian framework where the manifold of SPD tensors, P,, is
parameterized in terms of the local coordinates. Then, P, is turned into a Rieman-
nian manifold by the definition of natural GL(n)-invariant metric in terms of these
coordinates. The local coordinate approach has two main advantages:

1. The numerics is fast and simple since it is free from matrix operations. In this
method there are only operations between scalars to calculate (e.g., finite differ-
ence).

2. Itis GL(n)-invariant (i.e., invariant under the action of any real invertible matrix
of order n).

A proper choice of coordinate system to parameterize P, is important both analyt-
ically and numerically. We show that the Iwasawa decomposition of SPD matrices
yields a natural coordinate system. The choice of this coordinate system simplifies
the analytical as well as the numerical calculations.

Based on the scale space representation discussed in Chap. 9, we define a product
space via the mathematical notion of fibre bundles. The product space is composed
of two spaces: the image domain (the base manifold), £2, and the feature space of
n X n symmetric positive-definite (SPD) matrices, P, (the fibre). Using this concept
a DT image may be described by the fibre bundle §2 x P3 where £2 is in princi-
pal a two- or three-dimensional Euclidean space (DT slice or volume, respectively).
A unique assignment of a feature space element (e.g., tensor) to each point of the
base manifold (the image domain) is a section in the fibre bundle. By means of the
Beltrami framework we define a functional over sections which is composed of a
regularizer term and a data fitting term (fidelity term). The variation of this func-
tional with respect to each one of the Iwasawa coordinates yields a set of %n(n +1)
coupled equations of motion (i.e., n = 3 for DTI). These equations of motion lead
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to a Beltrami flow on P, via the gradient-descent method. Regularization of DTI
data sets is performed by extracting the Iwasawa coordinates from the data and then
solving this set of equations for these coordinates.

This chapter is organized as follows: In Sect. 5.2 we give a short introduction to
fibre bundles and explain how a tensor-valued image is described via this concept. In
Sect. 5.3 we discuss the basics of the Riemannian geometry of P,. In this section we
define a GL(n)-invariant metric that turns P, into a Riemannian symmetric space.
The metric over the sections in the fibre bundle is then defined in terms of this
metric. In Sect. 5.4 we introduce a functional over sections by means of the Beltrami
framework. Using calculus of variations we derive the equations of motion with
respect to the coordinates on the section. The parametrization of P, via the Iwasawa
coordinates is discussed in Sect. 5.5. We show that for Ps in particular we get six
coupled Beltrami equations for the six Iwasawa coordinates. Finally, in Sect. 5.6 we
present regularization of real volumetric DTI datasets as well as structure tensors.

5.2 Images as Fibred Space

Generally, an image may be described locally as the product of two spaces: The im-
age domain (two- or three-dimensional usually) and the feature space which is com-
posed of objects such as intensity, RGB values, orientation fields, etc. A product of
two-spaces may be described mathematically via the concept of a fibre bundle. A fi-
bre bundle is characterized by the total space E, the base manifold B, a structural
group G (a group of homeomorphisms of the fibre F onto itself) together with a con-
tinuous surjective map = : E — B which is called a projection. Since the dimension
of E is higher than the dimension of B, the projection sends many points in E to one
point in B. Locally, the total space E is described as product of the base manifold
and the fibre: E = B x F. Globally, this may not be the case since global features of
the total space are not observed locally (e.g., the Mobius strip where the twist can-
not be observed locally). When the identification of the total space with the direct
product of the base space and the fibre is possible, this is known as a trivial bundle.

In computer vision the image domain is identified with the base manifold, and
the feature space is identified with the fibre (see Fig. 5.1). The total space in this
language is the spatial-feature manifold. For example, using this concept, a gray-
level image is described locally by the product R? x R*. In this case the gray-levels
are the fibre. Since an image selects just one gray-level for each pixel, we need the
mathematical notion of a section.

A section of the bundle is a mapping f : B +— E such that w (f(p)) = p for any
p € B. In our language, a given image is a section in a fibre bundle. For every pixel
in the image domain we have a unique assignment of a feature space object. In this
chapter we refer the section as the image manifold.

If we go back to DTI then we have a tensor-valued image where for each pixel
there is unique assignment of a three-dimensional SPD matrix. Thus, a DT image
is a section in the fibre bundle with the map f : R™ > R™ x P3, where R™ is
in practice the two- or three-dimensional Euclidean image domain (DTI slice or
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yoeP, ek
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Fig. 5.1 Description of an image as a section of a fibre bundle. The base manifold B is the image
domain 2, the fibre is the feature space F' (e.g., intensity values, color, DT). Here the image
domain is Euclidean. Locally the bundle is described as a direct product E = B x F where E is
the total space. In DTI the fibre is taken to be the space of 3 x 3 SPD matrices, P3. A DT image is
composed of a particular selection of an SPD matrix to each point of the base manifold. Thus, it is
a section in the fibre bundle. The section is referred to here as the image manifold

volume, respectively) and Pz, which is the fibre, denotes the space of 3 x 3 SPD
matrices. Thus, the spatial-feature manifold is described by the product R™ x P;.
The structural group in this case is simply GL(3, R) which is the group of real
invertible matrices of order 3. The action of GL(3,R) on Ps is given by Y[g] =
gTYg for Y € Py and g € GL(3, R). This description is extendable for any n with
the fibre-bundle R x P, . In this case the structural group is GL(n, R).

5.3 The Riemannian Geometry of P,

For regularization of volumetric DTI data sets we take the image domain to be a
three-dimensional Euclidean space. In order to write the metric over the spatial-
feature manifold, the metric over the feature space P, has to be defined. In this
section we briefly review the important facts about the Riemannian geometry of P,.
Detailed discussions on this topic can be found in [245, 271].

The space of SPD matrices is a symmetric space of non-compact type [405].
Also, it was given in [271] as an example of a Riemannian manifold of non-positive
curvature. It may be identified with an open cone in R” where m = n(n + 1)/2,
ie., for any V, W € P, and for any positive scalar ¢ > 0 we have V + W € P,
and cV,cW € P,. Since P, is a connected manifold, according to the Hopf-Rinow
theorem any geodesic segment can be extended indefinitely. Consequently, any two
points in this space may be joined by a minimizing geodesic where its length is the
geodesic distance between the two points. Moreover, it has been shown in [246]
that there is precisely one geodesic connecting any two points on P,. The geodesic
distance between any two points A, B € P, is given by [271]

n 1/2
d(A, B) = <Zlog2 x,») , (5.1)

i=1
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where A; are the eigenvalues of the matrix A~'B. This geodesic distance is the
so-called Riemannian distance which was used in [332] as a distance measure be-
tween two SPD tensors. With respect to this distance function, P, is a geodesically
complete Riemannian space.

Without getting into details, the tangent space at every point ¥ € P, may be
identified with the vector space of n x n symmetric matrices, SYM,,. Thus, the Rie-
mannian metric at the point Y is defined in terms of the scalar product on SYM,, as
in [271]

dsj =u((Y~'dy)?), (5.2)

where Y1 = (Yij)fgli,jgn and dY = (dyij)1<i,j<n. This metric is by definition pos-
itive definite [271, 405]. Also, by defining the action of g € GL(n) on Y € P, as
Y[g] = g’ Yg, it can be easily shown that this metric is invariant under the action of
GL(n): Let W = Y[g] where the differential is given by dW = dY[g], then, upon
plugging everything in dsl%n it follows that

dsp =w(Y'aV)?) =uw(@W 'g" g Tawg™HH) =u(W'aW)?).  (5.3)

It can be easily verified that this metric is also invariant with respect to the inver-
sion map Y + Y !, Thus, this map is an involutive isometry on P, with respect to
this metric. Therefore, this metric turns P, into a Riemannian symmetric space. An-
other type of Riemannian symmetric spaces, namely compact Lie groups has been
discussed by two of the authors in [196]. A bi-invariant metric of the same form as
Eq. (5.2) has been used to formulate a coordinate-free regularization framework for
Lie groups.

After the metric over P, is introduced, the metric over the spatial-feature mani-
fold M =R3 x P, is simply given by dsjzw = Z?:l d)cl.2 +tr((Y~'dY)?). Later we
choose the coordinates to parameterize P,.

5.4 Calculus of Variations in Fibre Bundles

Using functional analysis on sections in the fibre bundle we are able to derive a flow
on the section. This will be done via the Beltrami framework (see [251, 383] and
references therein). We now briefly review this framework’s main ideas.

5.4.1 The Beltrami Framework

Denote by (X, y) the image manifold and its metric and by (M, ) the embedding
spatial-feature manifold (the fibre bundle) and its metric, then, the section of interest
is expressed locally by the map X : X' — M. A functional over the space of sections
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is given in local coordinates by the following expression

X! ax/

S(X) =/ d"xJyy™
)

The case where n = 2 is known in the literature as the Polyakov action [338]. In
this chapter we treat volumetric images (e.g., DTI volume) and hence n = 3. The
integration is taken over the two- or three-dimensional image manifold where y is
the determinant of the image metric, (y*") denotes the inverse of the image man-
ifold’s metric tensor and (h;;) is the embedding space metric tensor (the spatial-
feature fibre-bundle manifold). The coordinates in the spatial-feature space are de-
noted by X’. The values of x and v range from 1 to dim ¥ and the values of the i
and j indices range from 1 to dim M.

Using calculus of variations with respect to the embedding coordinates X', we
obtain the Euler-Lagrange equations for the following action:

1 : , .
ﬁau(ﬁy““avxl) + Ijy™ o, x7 0, x*

=40, X' +Tj(VX/, VXY, =0, (5.5)

where A, is the Laplace-Beltrami operator that is the generalization of the Lapla-
cian to manifolds with metric y. The solutions to these Euler-Lagrange equations
are known as harmonic maps. By the gradient descent method we obtain a set of
PDE:s (i.e., Beltrami equations) with respect to the embedding coordinates. How-
ever, since the coordinates of the image domain are fixed, the interesting equations
are for the coordinates of the fibre (P, in our case). Hence,

. 1 . . .
Xi= ﬁaﬂ(ﬁywavx') + Ty 0, X7 9, x5, (5.6)

where i =1, ..., (dim(M) — dim(X')) and where F/?k are the Christoffel symbols.

When the embedding space is Euclidean all the Christoffel symbols vanish. The
Christoffel symbols are calculated with respect to (h;;) as follows:

. 1 .
rj = Eh”(ajhlk + 3k ji — dh j). (5.7)

The Beltrami equations are solved together at each iteration using standard finite-
differences schemes. The components of the induced metric and the Christoffel sym-
bols are evaluated at each iteration. An important result of this framework is that no
constraint on the positive definiteness of the matrices is needed. Indeed the elipticity
of the Laplace-Beltrami operator that generates the flow implies the validity of the
extremum principle. This in turns mean that the positive definiteness of the initial
condition is a necessary and sufficient condition for the flow to stay on P,.
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5.4.1.1 The Induced Metric

The metric over the image manifold (or section) is induced from the fibre bundle’s
metric. In this way the flow depends on the geometry of the data and not only on the
geometry of the image domain. Moreover, the induced metric is a dynamic variable
which changes along the flow.

We assume an isometric embedding, e.g., infinitesimal distances on the spatial-
feature manifold, M, are equal infinitesimal distances on the image manifold, X
This assumption yields the pullback metric induced by X: y = X*h. Its components
are given by

X' ax/
Yuv (x) = Ra—xvhij(X)- (5.8)

Thus, the induced metric is actually calculated via the chain rule. Consequently,
for a DTI volume where M = R? x P; we may write dY = Z?:l %dx,- where
Y € P3. Then, we plug this expression into the metric on M to get the éomponents
of the induced metric:

Vv =80 + pte(Y 13, Y719, Y), (5.9)

where u,v =1,...,3 are the indices of the local coordinates on the image mani-
fold. The B parameter is introduced here in order to determine the ratio between the
feature space and the image domain distances. It also determines the nature of the
flow. In the limit 8 — 0 the Laplace-Beltrami operator reduces to the usual Lapla-
cian and hence we obtain a linear flow. Small 8 values lead to a multi-channel total
variation (TV) norm [43] while large § values lead to potential surfaces [388].

In matrix form the induced metric is given by

L+ Auw((Y 7Y )D)  Bu(@ Y)Y 1Yy, Bu(¥ 1Y) (Y 1Yy))

(V) = | Bu(@ 7)Yy 1+Bu((Y71Y,)Y)  Bu((YY,)(Y1Yy,))
Bu((Y 'Y )Y Yy) Bu((Y Yo,)(¥ 'Yy 1+ Bu((Y 1Y )?)

(5.10)

5.5 Iwasawa Coordinate-Based Formalism

In Sect. 5.4.1.1 we have defined the induced metric. Now we would like to express
this metric in terms of the coordinates on P3, explicitly.

The P3 space is identified with an open cone in R®. The 6 different entries of the
symmetric matrix may be identified with the Cartesian coordinates for R®. There-
fore, it is straightforward to parameterize P3 using these coordinates. However, tak-
ing the trace of (Y~'dY)? where Y = (Vij)h<i,j<3 and dY = (dy;j)1<i, j<3, One gets
long and cumbersome expressions with complicated terms involving the y;’s in the
denominator. Hence, the metric tensor is cumbersome and there are 78 Christoffel
symbols associated with it. As a result, the numerical implementation is problem-
atic.
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An important issue in analysis on manifolds is the right choice of coordinate
system for the problem. We may try to choose a different coordinate system in order
to simplify the analytical calculations as well as the numerics.

Another candidate is the coordinate system associated with the polar decompo-
sition. However, as we have mentioned in the introduction this coordinate system
is problematic because of the non-uniqueness of the polar decomposition. Luck-
ily, there is a another set of coordinates called Iwasawa coordinates which corre-
sponds to the Iwasawa decomposition of symmetric matrices. There are partial, as
well as, full Iwasawa decompositions [245, 405]. The full Iwasawa decomposition
is unique and obtained by applying repeatedly the partial Iwasawa decomposition
to the matrices Y € P,. Surprisingly, the Iwasawa coordinates turn out to be the
natural parametrization on P, from analytical as well as from numerical considera-
tions. Here we use the term “Iwasawa decomposition” to describe the full Iwasawa
decomposition.

5.5.1 The Iwasawa Decomposition

Iwasawa has proved that every connected semi-simple Lie group G admits a unique
representation as a product G = KAN of an orthogonal subgroup K, an Abelian
subgroup A and a nilpotent subgroup N [360]. In particular, for every invertible
real matrix of order n, G = GL(n, R), K is the orthogonal group K = O(n), A is a
positive diagonal matrix and N is a strictly upper-triangular matrix with ones on its
diagonal.

However, the space of SPD matrices, P,, is not a Lie-group but it is identified
with the quotient space GL(n,R)/O (n). Therefore, any Y € P, may be identified
with an Iwasawa decomposition of the form ¥ = AN. In this case the operation
between A and N is not an ordinary matrix multiplication. The homeomorphism
GL(n,R)/O(n) — P, is given by the operation g’ g, Vg € GL(n, R). Hence, any
Y € P, may be decomposed uniquely as follows: ¥ = N7 AN [245, 405].

Calculating the metric over P, with respect to the Iwasawa coordinates is done
by a substitution of the Iwasawa decomposition into ds%,n. This yields

dsy, =t (Y~ 'dy)*) =t ((A7'dA)») + 2tw(A~ A[ANN '), (5.11)

where the second term plays an important role here. It is the source for the coupling
between the Iwasawa coordinates.

Let us now derive the metric tensor for the spatial-feature manifolds we explore
in this chapter.

5.5.2 Structure Tensors

Structure Tensor (ST) is a source of information on image texture [131]. It is very
useful for corner detection, texture segmentation [162, 354], and motion analysis
[37].
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Generally, for a two-dimensional gray-level image the structure tensor takes the
form:

2
Yy =vIvIT = ( I I"l{ﬁ) . (5.12)
Iy Iy, I,

The two eigenvalues of this tensor are: A} =0, A» = |V/ |2, hence, it is positive semi-
definite. To avoid noise effects, the image I (x) is first convolved with a Gaussian
kernel k,: I, (x) = (ks * I). Then, each tensor is convolved componentwise with a
Gaussian kernel k,, [433], and the structure tensor takes the form:

Y,(VI,) =k, % VI (Vi)' (5.13)

This convolved tensor is symmetric and positive-definite, and its eigenvalues are:

1
M= ()’11 +yn+ \/(yn —yn)?+ 4y122),
(5.14)

1
Ay = 3 (yn + 0y — \/(yn —yn)?+ 4y122),
where y;; are the components of the convolved tensor.

A 2 x 2 structure tensor may be parameterized using three Iwasawa coordinates.
The Iwasawa decomposition in this case is simply given by

(1 O\(fw O 1 w3
N O s e

where wy, ..., w3 are identified with the Iwasawa coordinates.
The metric tensor of the spatial-feature manifold M = R2 x P is calculated
directly using Eq. (5.8) and is given by

1 0 O 0 0
01 O 0 0
00 4% 0 o0
(hij) = wi , (5.16)
00 0 L o
w3
00 0 o0 2
where,
dx1
dx;
dslzwz(dxldxzdwldwzdw3)(hij) dwi |. 5.17)
de
dws

With respect to this metric tensor we calculate the Christoffel symbols and the
induced metric. Finally, regularization is performed by solving a system of three
coupled Beltrami equations for the Iwasawa coordinates with initial conditions
Xt=0=uwdi=1,..,3
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5.5.3 Diffusion Tensors

The diffusion process of water molecules in the brain may be modeled by a diffu-
sion tensor. The diffusion tensor is a 3 x 3 SPD matrix. Let us write the Iwasawa
decomposition for a SPD matrix:

Y = A[N]=NTAN

1 0 O w; O 0 1 ws4 ws
=jlwgy 1 O 0O w, O 0 1 wel, (5.18)
ws we 1 0 0 ws 0 O 1
where in this case we identify wy, ..., we with the Iwasawa coordinates.

The metric tensor for the Iwasawa decomposition is obtained by using Eq. (5.11)

100 0 0 0 0 0 0
010 0 0 0 0 0 0
001 0 0 0 0 0 0
000 L o0 o 0 0 0
wi
000 0 L o 0 0 0
(hij) = 2 (5.19)
000 0 0 0 0 0
w3
2w1(w3+w2w2) 2
0 0 0 0 e —Hs
000 0 0 0 -2 o0
000 0 0 O 0 0 2

The positive-definiteness of ¥ implies the constraint wi, wy, w3 > 0. Hence, the
components of the metric tensor cannot be singular.

There are only 26 non-trivial Christoffel symbols associated with this metric ten-
sor. With respect to this metric tensor, the induced metric is calculated easily using
Eqg. (5.8) and the following set of six coupled Beltrami equations for the Iwasawa
coordinates is constructed:

Xi =20, X'+ (VX VXY, =0,

. (5.20)
X,_o=wi(t=0), i=1,...,6.

5.5.4 DTI Data Fitting Term

The coupled equations in (5.6) correspond to the smoothing term. However, to keep
the regularized data fitting best to the original one we add a physical data fitting
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term to the functional in Eq. (5.4). This results in the following cost functional:

N
LX) =3 / dxy (e PN — Eqr)’
z k=1
1 o
+ELd3xﬁy“”aux'auxfhij(X), (5.21)

where i = 1,...,6. The term e_bqkT Dak is the signal attenuation model [26] where
D is the diffusion tensor, g is the k’th applied magnetic field gradient direction and
bA is a parameter of the measurement. The measured (noisy) signal is denoted by
E(qx).

The variation of this functional with respect to the Iwasawa coordinates yields
the following equations of motion

. T T oD
—ab— e b P _ | e b Dqk( r_= )
ﬁ,;( () 9K 3y
1 . : .
+ ﬁaﬂ(ﬁyﬂ”avx’) + Ty, X709, X" =0. (5.22)

Then, the gradient descent equations are given by

i Ly ~bq{ Dgx _ f; ~bg] Dy (7 OD
X; = —(Xb— (€ k - E(Clk))e K qk 8X’ qk
V7S

1 : : ‘
+—=0u (YY" X)) + Ty 9, X7 8, X", (5.23)
V

7

The derivatives of D with respect to the Iwasawa coordinates are calculated as fol-
lows:

1 0 0 w1 0 0 1 w4 W5
D=|lwsy 1 0 0 wy O 0 1 wg
ws we 1 0 0 w3 0 0 1
wi WiwWg wiws
= | wiwsg wz—i-wlwi wiw4aws + wWrwe . (5.24)

wWiws wiw4aws+ wrweg w3 + wlwg + wzwé

Thus, for example,

3D 1 w;; ws5
—=|ws wi wiws]. (5.25)
owq 2

ws  W4aws w;
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5.6 Experimental Results

5.6.1 Structure Tensor Regularization

Experimental results of the structure tensor regularization are presented in Fig. 5.2.
The structure tensor has been extracted from a given image, as well as, from its noisy
version (Gaussian noise with o = 0.01). Then we applied our algorithm directly to
the structure tensors while working on their Iwasawa coordinates. Thus, regulariza-
tion is achieved by solving a set of three coupled Beltrami equations with respect
to these coordinates. The regularization results are shown for 150 iterations. Most
of the noise has been removed while the edges that has been extracted by taking
the trace of the tensor, have been preserved. In Fig. 5.3 we present regularization of
various Brodatz textures. In this case we compare the linear and the nonlinear case.
In the nonlinear case, the sharp edges are preserved as well as the borders between
the different textures. Some edges that are less sharp, as in the central texture, were
smoothed. As expected, in the linear case blurring occurs.

5.6.2 DTI Regularization

The regularization framework was tested on in vivo, human noisy data that was
acquired on a GE Signa 3T. A DW-EPI sequence was used with the following pa-
rameters: A/8 = 31/25 ms, a 22 cm FOV, matrix size of 128 x 128 and 1.7 mm
slice thickness with 72 slices covering the entire brain. The TE was 88 ms and the
gradient strength was 4 G/cm, resulting in a b value of 1000 s/mm? measured in 33
non-collinear gradient directions. In addition, a single non-weighted by image was
acquired. The sequence was repeated 4 times. In order to avoid intrinsic pulsative
brain motion artifacts, the sequence was gated to the cardiac cycle with effective TR
of 30 R-R intervals. The MRI protocol was approved by the local IRB committee,
and informed consent was obtained from a healthy volunteer.

5.6.3 Data Analysis

The collected volumes were first corrected for patient motion by rigid-body spatial
transformation (using SPM2) accompanied with gradient-orientation compensation.
A noisy tensor field was then generated by applying DTI on a single repetition of
the DW-EPI sequence. Then, it was regularized by the proposed framework (50 iter-
ations with fidelity weight « = 1 and B = 1). Finally, the regularized tensors dataset
was compared with the initial noisy data set. Also, it was compared with the mean
of the four repetitions data set. In order to use the noisy tensor field as an initial
guess for the Beltrami framework minimization, the attenuation signal of any voxel
with negative eigenvalue was replaced with the mean signal of its positive neighbors
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Fig. 5.2 Regularization of structure tensor. Original image and noisy image (fop row, left to right).
The trace of the structure tensor for the original image, the noisy image and the regularized image
(middle row, left to right). The structure tensors of the marked region in ellipses representation for
the three images. The axes of the ellipses are proportional to the eigenvalues of the matrix whereas
the orientations of the ellipses are determined by the eigenvectors

(if there were any, otherwise it was omitted). Visualization of the tensor fields was
generated by spectral decomposition of the three different tensor fields for the ren-
dering of fractional anisotropy (FA) maps [25], RGB color schemes [327], and three
dimensional tractography objects. The latter were acquired by brute-force stream-
line tractography [314] overlayed on SPGR anatomical images, co-registered with
a bo diffusion image. A FA threshold of 0.2 was used for fibre initialization and
termination.

5.6.4 Comparison Between the Three Cases

The high voxel resolution yielded low-grade tensor images for the single repetition
data set (Fig. 5.4, left column): The noise is easily visible in all parts of the image,
including in deep white matter structures such as the genu of the corpus callosum,
and especially in lateral brain areas where it is difficult to recognize small fibre bun-
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Fig. 5.3 Regularization of
Brodatz textures. Original
image and the trace of the
structure tensor (fop row, left
to right). Middle row:
Gaussian noise of variance
0.01 was added and the
structure tensors of the noisy
image were extracted. Bottom
row: Linear diffusion with

B =0, 150 iterations (left)
and nonlinear diffusion with
B =5, 150 iterations (right)

dles. This noise effect is less noticeable in the 4-repetitions data set (Fig. 5.4, right
column). In this case, finer fibres at the intersection with gray matter become vis-
ible. Therefore, we may expect that the outcome of the regularization process are
images that are more similar to the 4-repetitions images. This is indeed the case
(Fig. 5.4, middle column): The noise level of the regularized images have been im-
proved significantly comparing to the original, single repetition images. Anatomi-
cally expected homogeneous fibre areas appear smoother with much less gray level
value changes, and the images become similar to the 4-repetitions images. While
the FA maps demonstrate that the eigenvalues have been regularized, we can further
see in the color-coded schemes (Fig. 5.5) that the Beltrami regularization has also
regularized the principal orientations of the tensors. The colors better represent dif-
ferent fibre bundles, and demonstrate again that the regularized images are not only
smoother but also preserve the edges between these bundles.

Very similar structures appear in the 4-repetitions color schemes, reassuring the
assumption of piece-wise smooth organization of fibres, and supporting the regular-
ized results. The difference between the regularized and the 4-repetitions images is
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(a) Noisy (b) Beltrami (c) 4-repetitions

Fig. 5.4 FA images. Presented are mid-Axial (fop row), mid-Sagittal (middle row) and mid-Coro-
nal (bottom row) slices. The Beltrami regularized maps (middle column) show significantly lower
noise level compared to the original noisy images (left column). The regularized images resemble
the high SNR images obtained by 4-repetitions (right column)

the noise level where the regularized image seems to have a better one. However,
the image edges of the 4-repetitions images are sharper.

Further visualization and validation of the regularized results is obtained from
tractography images. Identical ROIs were chosen for the three data sets to acquire
streamline tractography of the cingulum. The ROIs were placed on two coronal
slices, posterior and anterior to the mid-coronal slice, on anatomical landmarks iden-
tified with the cingulum. The streamlines generated had to pass through both ROIs.
The cingulum is a fibre bundle passing between parts of the limbic system and is
wrapped around the corpus callosum. It connects the anterior part of the cingulate
gyrus (aCG), which is in proximity to the genu of the corpus callosum (gcc), passing
superior to the body of the corpus callosum (bcc) and ends at the posterior part of
the cingulate gyrus (pCG) next to the splenium of the corpus callosum (scc). From
the posterior part of the cingulate gyrus it projects to the amygdala and hippocampus
complex.

In Fig. 5.6 we can see the trajectories obtained for the three data sets. The three
images were able to delineate the complete tract from the anterior to the posterior
cingulate gyrus. Interestingly, the noisy data set had also delineated the projection to
the amygdala and hippocampus, where the 4-repetitions delineation was terminated
at the posterior cingulate gyrus. As for the regularized data set, it had also obtained
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(a) Noisy (b) Beltrami (c) 4-repetitions

Fig. 5.5 Colorcoded images. The same slices as in Fig. 5.4 coded by the tensor’s principal orienta-
tion. Orientations were regularized as well, while important edges between different fibre bundles
were preserved

(a) Noisy (b) Beltrami (c) 4-repetitions

Fig. 5.6 The cingulum. In the three images (the noisy, regularized and the 4-repetitions) the cin-
gulum between the aCG to the pCG has been delineated. In the regularized image the projection to
the amygdala and hippocampus was also obtained (marked by 2). The regularized tract has much
less spurious fibres and is smoother than the noisy tract

the complete expected trajectory. Further comparing the three images reveals that
the regularized data set provided a smooth and robust shape of fibres, where the
noisy data set presents many spurious fibres that seem as noise. Observing a zoomed
perspective of the same images (Fig. 5.7), reveals much finer differences between
the images. Here it is easy to notice that the regularized data set provided much
more continuous and smooth trajectories than in the noisy data set. In the noisy data
set the effect of noise is seen as sharp turns along the fibre as well as discontinuities
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(a) Noisy (b) Beltrami (c) 4-repetitions

Fig. 5.7 Cingulum zoomed. Area 1 in Fig. 5.6(b) is zoomed. This reveals that the regularized fibre
orientations change smoothly along neighboring voxels, unlike sharp edges and discontinuities in
the noisy dataset

(a) Noisy (b) Beltrami (c) 4-repetitions

Fig. 5.8 Deviation to the corpus callosum. Since the cingulum is very close to the corpus callo-
sum, small deviations caused by noise may switch the trajectory to the corpus callosum trajectory.
Any fibre that crosses to the opposite hemisphere is false positive. The regularized image reduced
dramatically the number of false positive fibres obtained in the original data. Similar results were
obtained in the 4-repetitions data

along the tract. Comparing the regularized result with the 4-repetitions result shows
that the regularized trajectories seems smoother than the 4-repetitions ones.

Since in most of its trajectory the cingulum is very close to the corpus callo-
sum, small orientational noise is expected to cause deviations that might cross to the
neighboring bundle and follow it to the other hemisphere. The two-ROIs method
used here is supposed to eliminate most of these fibres. However, it is limited to the
area that is between these ROIs. In areas posterior and anterior to the chosen ROIs
there is still the possibility of noise causing deviation on the corpus callosum. Ob-
serving the trajectory from a different viewing angle (Fig. 5.8) demonstrates clearly
some of the false positives fibres that cross to the other hemisphere. This visualiza-
tion shows us that indeed in the noisy data set there are many fibres that deviate on
the corpus callosum tract, where both in the regularized and the 4-repetitions data
sets the number of such fibres is dramatically decreased.

As a conclusion from the tractography of the cingulum fibre bundle, the regular-
ization process provides smoother, more robust, and less false positive fibres than in
the original noisy data set. Also, it preserves the anatomical shape of the fibre and
increases its separation from other fibre bundles.



100 Y. Gur et al.
5.7 Conclusion

In this chapter we have presented a novel geometric framework for regularization of
data in P,, the space of SPD matrices of order n. The basis of this framework is the
description of P, as a Riemannian manifold. We have shown that parametrization
of P, in terms of the Iwasawa coordinates simplifies the analytical and the numer-
ical calculations. Then, regularization in this framework is achieved by solving a
set of coupled Beltrami equations for these coordinates. We have exemplified this
framework on real DTI datasets and structure tensors.
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Sparse Representation of Video Data
by Adaptive Tetrahedralizations
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Abstract Natural videos are composed of a superposition of moving objects, usu-
ally resulting from anisotropic motions into different directions. By discretization
with respect to time, a video may be regarded as a sequence of consecutive nat-
ural still images. Alternatively, when considering time as one dimension, a video
may be viewed as a 3d scalar field. In this case, customized methods are needed
for capturing both the evolution of moving contours along the time axis and the
geometrical distortions of the resulting sweep surfaces. Moreover, it is desirable to
work with sparse representations. Indeed, already for basic motions (e.g. rotations,
translations), customized methods for the construction of well-adapted sparse video
data representations are required. To this end, we propose a novel adaptive approx-
imation algorithm for video data. The utilized nonlinear approximation scheme is
based on anisotropic tetrahedralizations of the 3d video domain, whose tetrahedra
are adapted locally in space (for contour-like singularities) and locally in time (for
anisotropic motions). The key ingredients of our approximation method, 3AT, are
adaptive thinning, a recursive pixel removal scheme, and least squares approxima-
tion by linear splines over anisotropic tetrahedralizations. The approximation algo-
rithm 3AT yields a new concept for the compression of video data. We apply the
proposed approximation method first to prototypical geometrical motions, before
numerical simulations concerning one natural video are presented.
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6.1 Introduction

The production of digital video sequences is usually resulting from different tech-
nical processes involving data acquisition, projections of 3d moving objects on a
camera matrix, and spatiotemporal digitalization. Natural videos typically display a
superposition of anisotropic motions of different geometrical objects into different
spatial directions. Simultaneous and independent motions lead to rapidly develop-
ing occlusions or disocclusions of background objects by foreground objects [7].
Therefore, the efficient representation of digital video data is a very challenging
task, which in particular requires customized computational methods to cope with
the very large data complexity.

When discretizing the 3d data with respect to time, a video may be regarded as
a sequence of consecutive natural still images, frames. In the case of still images,
relevant information is given by sharp contours between neighbouring objects. Con-
sequently, in natural videos the evolution of such contours between their adjacent
objects plays an important role for the human visual perception. Therefore, it is a
crucial task in video processing to perform accurate representations for the moving
contours.

When considering time as one (spatial) dimension, a video may also be viewed
as a 3d scalar field. In this case, sweep surfaces are resulting from moving contour
lines along the time axis. Despite the intrinsic three-dimensional structure of videos,
commonly used video-codecs, including the popular standard method MPEG4-
H264 [301], work with a still image compression method (for selected intra-frames)
coupled with a block-oriented motion compensation (for the prediction of inter-
frames). This strategy, however, often leads to difficulties in the following relevant
situations with videos containing

e rigid motions which are not pure translations;
e object deformations (e.g. non-rigid motions by non-uniform scalings);
e object occlusions/disocclusions.

In such cases, much of the coding energy is spent on information corresponding
to the compensation of the prediction error. The required information is coded by us-
ing a block-based DCT (Discrete Cosine Transform) for the inter-frames as well as
for the predicted error compensation. This leads (especially at low bit rates) to strong
block artifacts, partly due to discontinuities at the block boundaries, and partly due
to typical Gibbs effects of the Fourier analysis method DCT. More recently, alterna-
tive wavelet-based methods were proposed to avoid strong block artifacts [308].

Alternative methods for video coding are using triangular meshes [7, 281] to
handle the underlying motion field. In these more flexible coding methods, an initial
triangulation is designed for the first frame. The initial triangulation is then dynam-
ically updated according to the changes between two consecutive frames. In [7],
Altunbasak and Tekalp proposed an occlusion-adaptive and content-based mesh de-
sign in combination with a forward tracking procedure. This aims at handling oc-
clusions/disocclusions by the insertion of new triangles or by the removal of old
triangles according to the motion estimation. However, coding the corresponding
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motion vectors is a non-trivial problem. Moreover, in this case additional informa-
tion is required to indicate covered areas (for occlusions) and uncovered areas (for
disocclusions).

In this contribution, we propose a novel concept for adaptive approximation and
sparse representation of video data. To this end, we regard the video as a 3d scalar
field, where time is taken as one (spatial) dimension. Therefore, we essentially re-
frain from splitting the video data into separate consecutive image frames, unlike
the above mentioned methods. We remark that our interpretation of the 3d video
data does not require any sophisticated methods for explicit motion compensation,
forward tracking or detection of occlusions. This gives us more flexibility in the
data analysis, and moreover it reduces the computational overhead required for the
maintenance of various updates between consecutive image frames.

In our approach, the video is viewed as a trivariate function, given by its discrete
(grey-scale) values taken at the 3d locations of the video pixels. We approximate the
video by a linear spline over an adaptive tetrahedralization of the video domain. To
this end, a sparse set of significant pixels is first adaptively chosen according to a
recursive point removal scheme, adaptive thinning, such that the significant pixels
capture the local motion of geometrical components of the video data. The signifi-
cant pixels define a unique Delaunay tetrahedralization of the video domain, whose
tetrahedra are well-adapted locally in space (to capture contour-like singularities)
and locally in time (to capture anisotropic and irregular motions).

The Delaunay tetrahedralization yields a unique linear spline space for approxi-
mation, containing all continuous functions which are piecewise linear over the De-
launay tetrahedralization. From this spline space, we select the unique best approxi-
mation in the sense of least squares. The approximating linear spline is a continuous
function, which can be evaluated at any point in the video domain, in particular
at the discrete set of pixels. This allows us to reconstruct the entire video data by
evaluation of the approximating linear spline at the video pixels. Note that our spe-
cific representation of the video (by a continuous function) allows us to display the
reconstructed video at any subset of the (continuous) video domain.

The outline of this article is as follows. In Sect. 6.2, we discuss video data repre-
sentations and Delaunay tetrahedralizations. Moreover, we show some selected pro-
totypical motions (generated by rotations) for videos. Then, in Sect. 6.3 our video
approximation scheme is explained in detail, before we discuss important computa-
tional aspects concerning its efficient implementation in Sect. 6.4. Numerical simu-
lations are finally presented in Sect. 6.5.

6.2 Videos, Prototypical Motions, and Tetrahedralizations

In video sequences, variations in time are due to displacements of 3d objects pro-
jected on the video spatial domain. Many displacements can be described by el-
ements of the Euclidean motion group. The action of Euclidean motions on the
object contours produces moving surfaces. Diffusion on the 3d Euclidean motion
group for the enhancement of crossing elongated structures is studied in [168].
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In this section, Delaunay tetrahedralizations are introduced. Moreover, the util-
ity of tetrahedralizations for relevant tasks of object occlusions and disocclusions,
rotations, and zoomings are explained. To this end, selected prototypical motions,
generated by rotations, of different objects are taken as model problems to demon-
strate the enhanced flexibility of tetrahedralizations in video processing.

6.2.1 Representation of Video Data

To explain the representation of video data, let us first fix some notations. A grey-
scale video is a sequence of T rectangular planar image frames, each of size W x H
pixels, so that the total number of video pixels is N = W x H x T, where each
video pixel bears a grey-scale (luminance) value.

Therefore, a grey-scale video may be regarded as a mapping

V:X—{0,1,...,2" —1}
from the 3d video domain
X=[0,....W—-1]x][0,...,H—-1]x[0,..., T —1]

of pixel positions to the luminance values of the grey-scale video, where usually
2" =256, i.e., r = 8. In other words, a video can be viewed as an element V €
{0,1,...,2" — I}X , where X is the set of pixels and r is the number of bits in the
representation of the luminance values.

We regard a video as a trivariate function over the convex hull [X] C R of the
pixel positions, so that [X] constitutes the (continuous) parallelepipedic video do-
main. In this setting, each pixel in X is corresponding to a spatial grid point in [X]
with integer coordinates. In contrast to standard methods for video processing, our
proposed approximation method is based on a pure three-dimensional interpretation
of the given video data.

6.2.2 Delaunay Tetrahedralizations

This section introduces Delaunay tetrahedralizations, being one important ingre-
dient of our approximation scheme. Throughout the discussion in this section, let
Y C R3 denote a fixed finite point set. Recall that a tetrahedralization .Zy of Y is a
collection of tetrahedra, whose vertex set is Y and whose union is the convex hull
[Y]. Moreover, we assume that any pair of two distinct tetrahedra in Jy intersect
at most at one common vertex or along one common edge or across one common
triangular face.

Delaunay tetrahedralizations are popular data structures for the efficient imple-
mentation of important 3d geometrical queries, such as nearest neighbour search or
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localization of closest point pairs. In this subsection, we recall some relevant prop-
erties of Delaunay tetrahedralizations.

It is convenient to introduce Delaunay tetrahedralizations through their dual
Voronoi diagrams. To explain the duality between Voronoi diagrams and Delaunay
tetrahedralizations, denote by

V(o) ={zeR¥:ly —zl =minfx —z| | CR® foryey
xe

the Voronoi tile of y € Y. Note that the Voronoi tile Vy (y) contains all points which
are—w.r.t. the Euclidean norm || - |—at least as close to y as to any other pointin Y.
The set {Vy (y)}yey of all Voronoi tiles is called the Voronoi diagram of Y, yielding
a partitioning of the Euclidean space, i.e.,

R = w.

yeX

Note that each Voronoi tile Vy(y) is a non-empty, closed and convex polyhedron.
Two different Voronoi tiles Vy(x) and Vy(y) are either disjoint or they share a
vertex, an edge or a triangular face. In the latter case, the points x € Y and y € Y are
said to be Voronoi neighbours.

By connecting all possible Voronoi neighbours, we obtain a graph whose vertex
set is Y. This graph defines a tetrahedral decomposition Py of the convex hull [Y],
provided that no 5 points in X are co-spherical. The latter means that no 5 points
in Y lie on the 2-dimensional surface of a sphere. For simplicity, we assume this
property, the Delaunay property, until further notice.

The tetrahedral decomposition Py is said to be the Delaunay tetrahedralization
of the point set Y. The Delaunay tetrahedralization Zx of X is unique. For any
tetrahedron in Yy, its circumsphere does not contain any point from Y in its interior,
according to the Delaunay property.

Finally, for any y € Y, the Delaunay tetrahedralization d(Y \ y) can be computed
from 9y by a local update. This immediately follows from the Delaunay property,
which implies that only the cell €(y) of y in Py needs to be retetrahedralized.
Recall that the cell € (y) of y is the domain consisting of all tetrahedra in Zy which
contain y as a vertex. For further details on Delaunay tetrahedralizations, see the
textbook [348].

6.2.3 Sparse Representations of Prototypical Motions

This section concerns the sparse representation of prototypical motions in videos by
anisotropic tetrahedralizations. For the sake of presentational simplicity and brevity,
we decided to restrict ourselves to rotations of basic planar geometrical objects,
ellipses and triangles, with uniform grey-scale values.

We can describe the situation as follows. In the first frame, at time # = 0, the pro-
jection of the geometrical object is the characteristic function of a domain £2¢ with
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\e

Fig. 6.1 Two prototypical
motions. (a) Rotating ellipse;

(b) rotating triangle. In either \9
case, the rotation axis is
aligned with the vertical
(time) axis, and the origin is
the center of the square
domain

(a) (b)

piecewise smooth boundary I7. In this particular setting, a (general) rigid motion
can be viewed as a continuous mapping

M:[0,T]— ET()

from time interval [0, T'] to the group E ¥ (2) of rigid motions, i.e., the group gener-
ated by translations and rotations.

Now for the special case of rotations, we assume constant angular speed, i.e., no
accelerations or decelerations for further simplicity, in which case the motion

M@)=M"e€E*tQ2) fortel0,...,T]

can be rewritten as a planar transformation M (u,0) = R(6), where R(0) is a
(counter-clockwise) rotation about angle 6. In this simple case, the corresponding
video sequence is fully described by the parametric surface X,

= n= U M) T. 6.1)

te[0,T] 1€[0,T]

With assuming sufficiently small rotation angle 6, the surface X is piecewise
smooth. In this case, it is reasonable to work with triangular surface elements to
approximate X. Now the quality of the surface approximation heavily depends on
the alignment of the triangular surface elements. Indeed, their long triangular edges
should be aligned with directions of smaller surface curvature of X', whereas their
short edges should point into directions with higher curvature.

Now we consider the approximation of rotational motions of two different ge-
ometrical objects, one ellipse and one equilateral triangle, see Figs. 6.1(a), (b). In
either case, we let & = /6 per time unit (the time between two consecutive frames).
Figs. 6.2(a), (b) shows the resulting surfaces X, respectively, as defined by (6.1).

For the purpose of approximating the rotational triangle E, a suitable Delaunay
tetrahedralization may be constructed as follows. First select a time discretization
step t; = T'/n;, n;y € N, then sample the set of vertices Y = Y (E) defined by

(E, R(t;0)E, RQt,0)E, ..., R(n,t,0)E).
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Fig. 6.2 Two prototypical motions. 3d visualization of the moving contours for the (a) rotating
ellipse; (b) rotating triangle. In either case, the rotation axis is aligned with the vertical (time) axis,
and the origin is the center of the square domain

Fig. 6.3 Rotating triangles.
Triangular surface 14
approximation of the moving

0.9
contour. Only 12 triangular
faces are utilized to represent 0.8
the entire video sequence, 0.7 4

where the surface

triangulation is obtained from
the Delaunay 05
tetrahedralization of 36 video

. . 0.4
pixels. In this example, we let
0 = /6 per time step 03+
02
0.1
0)
08

By their construction, the resulting 3 x (n; + 1) vertices represent the triangular
shape for each of the corresponding n; + 1 frames exactly. Therefore, if ¢, is suffi-
ciently small, then the corresponding Delaunay tetrahedralization of the 3d vertex
set Y recovers the triangular shape throughout all frames. Although this particular
choice of vertices is not necessarily optimal, it leads to small approximation error
of the sweep surface (moving contour).
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(a) (b)

Fig. 6.4 Rotating triangles at time t = 0.75. (a) Projection of tetrahedralization (black) and exact
solution triangle (red); (b) the corresponding error area is filled in red

To make one special case, let [0, 1] denote the time interval, t; = 0.5 and n; = 2.
The corresponding piecewise linear representation of the resulting sweep surface
is shown in Fig. 6.3. Moreover, Fig. 6.4(a) displays the projection of the tetrahe-
dralization in the frame plane at intermediate time ¢ = 0.75, where (for this par-
ticular example) the resulting error is maximal. The resulting error is visualized in
Fig. 6.4(b).

6.3 Nonlinear Approximation of Video Data

This section explains our video approximation method, 3AT, in detail. The method
3AT combines a recursive pixel removal scheme, adaptive thinning, with least
squares approximation by trivariate linear splines. In this approximation method,
adaptive thinning is first applied to obtain a sparse set of significant video pixels.
The set of significant pixels yields a (unique) anisotropic Delaunay tetrahedraliza-
tion, where the vertices of the tetrahedralization are given by the significant pixels.
This in turn defines a linear approximation space of trivariate linear spline func-
tions over the so obtained anisotropic tetrahedralization. The approximation to the
video data is then given by the best approximating linear spline, in the sense of
least squares approximation. The overall aim of the resulting adaptive approxima-
tion algorithm is to construct a suitable linear spline space of small dimension (being
represented by a sparse set of significant pixels), such that the distance between the
best approximating linear spline and the given video data is small, thus yielding a
small reconstruction error. The construction of the spline space can be viewed as a
highly nonlinear approximation process, which generalizes the algorithm proposed
in [97, 98] from 2d image data to 3d video data.
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In the remainder of this section, we will first discuss trivariate linear splines over
tetrahedralizations, before adaptive thinning—the key ingredient of the proposed
nonlinear approximation method—is introduced. This includes a discussion on the
utilized significance measure, as this is required for the adaptive extraction of the
significant pixels.

6.3.1 Linear Splines over Tetrahedralizations

Following our previous paper [98], we work with continuous and piecewise affine
approximations over anisotropic tetrahedralizations. Let I denote the linear space
of all trivariate polynomials of degree at most one, and let Zy be a fixed Delaunay
tetrahedralization. For any subset Y C X, we denote by .#y the linear space of all
trivariate continuous functions whose restriction to any tetrahedron 6 € %y is affine,
ie.,

Sy ={f = fx1,x2,x3) €E°((Y)) : flg € IT) forall 6 € Dy}).

Any element in .y is referred to as a linear spline over Yy . For given luminance
values at the pixels of Y, V|y ={V(y) : y € Y}, there is a unique linear spline
interpolant L(Y, V) € ¥y satisfying

LY, V)(y)=V(y) forallye?Y.

The interpolant L(Y, V') can be represented as a linear combination
LY. V)= V(y)g,
yeyY
of the Courant elements ¢, € Sy, for y € Y, being the unique Lagrangian basis

functions in .#y satisfying

1 f =x;
py(x) = ory=a forany x € Y.
0 fory#ux;

Now, for fixed ¥ C X we can take the spline space .#y as an approximation space

for the video data V|x, provided that the eight vertices of X (i.e., the four corners
of the first frame and the four corners of the last frame) lie in Y.

6.3.2 Sparse Data Selection by Adaptive Thinning

We remark that the approximation quality of the video reconstruction heavily de-
pends on the selection of the (sparse) pixel set Y. A customized construction of
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the sparse video data representation essentially requires an adaptive selection of the
pixels in Y. Therefore, let us first explain how the subset Y C X is constructed.

To obtain a suitable sparse set Y = X, of n significant pixels, for some n < N,
adaptive thinning constructs a sequence of nested subsets of pixels

Xpn CXpp1 C---CXNo1 C XN =X, (6.2)

where the size | X | of any subset X, in (6.2) is p, and so N = | X| is the number of
pixels in X.

The utilized adaptive thinning algorithm recursively removes pixels from X, one
after the other, where any removal of one pixel depends on the entire video data V| x,
as given by the luminance values attached to the video pixels. The pixel removal
is done in a greedy way, where at each removal step the removed pixel is a least
significant pixel. The generic formulation of our recursive pixel removal scheme is
as follows.

Algorithm 6.1 (Adaptive Thinning)

(1) Let Xy = X

) Fork=1,...,N —n
(2a) Find a least significant pixel x € X N—k+1;
(2b) Let Xk = XN—k+1\ X.

To describe a specific thinning strategy, it remains to determine a significance
measure in order to select a least significant pixel in step (2a). Details on this im-
portant point are discussed in the following subsection.

6.3.3 Significance Measures for Video Approximation

The quality of video compression schemes is measured in dB (decibel) by the peak
signal to noise ratio,

PSNR = 10 %1 2 x2
=10x1lo —-—,
S0\ 02y, x)

where the mean square error (MSE) is given by

1

2
1X]

D OILE. V() = V()% (6.3)

xeX

Therefore, to approximate the video, we wish to construct a subset ¥ C X, such
that the resulting mean square error (Y, X) is small. The construction of a suitable
subset Y C X is accomplished by Algorithm 6.1, where a natural criterion for a least
significant pixel is given by the following definition, already used in our previous
papers [97, 98] for pixel removal from images.
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Definition 6.1 For Y C X, a pixel y* € Y is said to be least significant
in Y, iff

n(y*) =minn(y),
yeY

where forany y € Y,

ny)=n¥\y,X)

is the significance of the pixel yin Y.

In [122] we have also considered least significant pixel pairs (in images). This
leads to a somewhat more sophisticated removal criterion that allows a simulta-
neous removal of edges (i.e., two-point removals of connected vertices). As was
shown in [98], this additional option has improved the resulting image approxi-
mation quite significantly. This observation gives rise to lift the two-point removal
criterion in [98] from 2d to 3d. We recall the definition of least significant pixel
pairs.

Definition 6.2 For Y C X, a pair {y], y3} C ¥ of two pixels in Y is said to be
least significantinV, iff

(»f.¥3)= min n(yi, y2),
ny, Y, {yl,yz}CYn MAER

where for any pixel pair {y;, y2} C Y, we denote its significanceinY by

n(y1, y2) =n¥ \ {y1, »2}, X).

A pixel y* € Y is said to be least significant in Y, iff it belongs to a least
significant pixel pair in Y, {y*, y} C Y, and satisfies n(y*) < n(y).

As supported by our numerical comparisons in Sect. 6.5, the significance mea-
sure of Definition 6.2 (in comparison with that of Definition 6.1) improves the re-
sulting video reconstruction considerably. Indeed, the more sophisticated signifi-
cance measure of Definition 6.2 allows removals of edges, whose two vertices may
have high individual significances (according to Definition 6.1), although their con-
necting edge may not contribute very much to the approximation to the video data
(cf. [98] for more detailed explanations).

6.3.4 Local Optimization by Exchange

In order to further improve the quality of the significant pixels’ distribution, we
apply the post-processing local optimization procedure proposed in [96]. This local
optimization relies on an iterative exchange of pixel pairs. At each exchange step,
one current significant pixel is being swapped with one current non-significant pixel.
Let us recall the definition of exchangeable pixels.
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Definition 6.3 Forany Y C X,let Z = X\ Y. A pixel pair (y, z) € Y x Z satisfying
n((YUz)\y; X) <n(Y; X) is said to be exchangeable. A subset Y C X is said
to be locally optimal in X, iff there is no exchangeable pixel pair (y, z) €
Y x Z.

By an exchange of any exchangeable pixel pair (y, z) € Y x Z, the approxima-
tion error n(Y; X) is strictly reduced. This leads to the following local optimization
algorithm which computes a locally optimal subset in X from any input ¥ C X.

Algorithm 6.2 (Exchange)
INPUT: Y C X;

(1) Let Z=X\7;

(2) WHILE (Y not locally optimal in X)
(2a) Locate an exchangeable pair (y,z) €Y X Z,
(2b) Let Y =Y \y)Uzand Z=(Z\z)UYy;

OUTPUT: Y C X, locally optimal in X.

In our numerical experiments, we observed that the local optimization procedure
helps improve the shape of the tetrahedra, which are better adapted to the local
regularity of the function. Indeed, in areas where the underlying function is smooth
and convex, we obtain nearby equilateral tetrahedra, whereas in areas of smaller
regularity, long and thin tetrahedra are aligned with the preference directions of the
target function.

6.3.5 Minimization of the Mean Square Error

In a post-processing step, we further reduce the mean square error (6.3) by least
squares approximation [39]. More precisely, we compute from the set ¥ C X of
significant pixels, output by Algorithms 6.1 and 6.2, and from the luminance values
at the pixels in X the unique best approximation L*(Y, V) € .#y satisfying

DI V) = V)P = min D ls) = VI*

xeX T xeX

Such a best approximation exists and is unique, since .#y is a finite dimensional
linear space. For numerical aspects of least squares approximation we refer to the
textbook [39].

6.4 Computational Aspects
6.4.1 Data Structures for Efficient Implementation

An efficient implementation of our proposed approximation method 3AT requires
suitable data structures. In the implementation of adaptive thinning, Algorithm 6.1,
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Fig. 6.5 Removal of a vertex
from a Delaunay
tetrahedralization. The update
of the Delaunay
tetrahedralization requires
only a local
retetrahedralization of the
vertex cell

the most critical aspect concerning computational complexity is the removal of one
pixel. Moreover, for the exchange of pixel pairs, by the local optimization Algo-
rithm 6.2, also efficient insertions of pixels are needed. In either case, this requires
efficient updates of the utilized Delaunay tetrahedralization.

Several methods have been proposed to reduce the complexity for the insertion
and removal of vertices in Delaunay tetrahedralization [278, 385]. In [77], for in-
stance, an adaptive divide-and-conquer method is suggested. Unlike the popular
Guibas-Stolfi algorithm for two dimensions [195], the algorithm in [77] uses an in-
cremental method in the merging step. Our implementation is based on the robust
incremental flip algorithm of [315].

The flip algorithm in [315] performs an incremental insertion of vertices to com-
pute the (global) Delaunay tetrahedralization. In this method, each insertion of a
new vertex requires localizing a tetrahedron from the current Delaunay tetrahedral-
ization which contains the position of that vertex. Therefore, the ordering of the
points to be inserted plays an important role for the performance of the incremental
insertion algorithm.

Many tetrahedralization methods merely use a random ordering of the point set.
To accelerate the point insertion, a preprocessing sorting of the points is proposed
in [44]. The concept in [44] relies on space-filling Hilbert curves. In our imple-
mentation vertex of removals and insertions, we follow along the lines of the ideas
in [44].

Finally, we remark that any insertion or removal of a vertex from a Delaunay
tetrahedralization requires only a local update. This important property of Delaunay
tetrahedralizations reduces the computational complexity of adaptive thinning, and
exchange significantly. For the removal of a vertex y, for instance, only a (local)
tetrahedralization of the vertex cell C(y) is required (see Fig. 6.5), where C(y)
is given by the union the surrounding tetrahedra of vertex y. The computational
complexity of Algorithms 6.1, 6.2 is discussed in Sect. 6.4.3.

6.4.2 Simulation of Simplicity

When five close vertices are co-spherical, the Delaunay tetrahedralization is not
unique. Note that this is highly relevant in our particular situation, where the vertex
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positions are lying on a Cartesian grid. Moreover, uniqueness of the Delaunay tetra-
hedralization is an important property, which we wish to ensure for many reasons
concerning the computational efficiency. In order to solve this problem, we use a
generic method called Simulation of Simplicity, as proposed in [123]. This method
serves to enforce uniqueness, especially in degenerate cases and for more general
situations of co-spherical point distributions.

Unlike in other perturbation methods, the simulation of simplicity method allows
us to work with integer arithmetic rather than with floating point arithmetic. We have
adapted the ideas in [123] to Delaunay tetrahedralizations: by using an lexicograph-
ical order of vertices, we always obtain a unique Delaunay tetrahedralization for any
given set of 3d points.

6.4.3 Computational Complexity

In this section, we discuss the computational complexity of our nonlinear approx-
imation method. To this end, we show that the complexity of adaptive thinning,
Algorithm 6.1, is O(N log(N)), whereas the performance of one exchange step,
Algorithm 6.2, requires only &'(log(N)) operations.

6.4.3.1 Computational Complexity of Adaptive Thinning

Let us start with the discussion on adaptive thinning. For the efficient implementa-
tion of Algorithm 6.1, we use two different priority queues, one for the significances
of pixels and one for the significances of edges in Zy. Each priority queue is effi-
ciently implemented by using the data structure heap.

For the significances of pixels, we use the significance measure

es(y) =n*(y) —n>(Y, X) forye?.

We remark that the significance measure eg is equivalent to the pixel significance
measure 7 of Definition 6.1, i.e. minimizing 7 (y) among all pixels in Y is equivalent
to minimizing es(y) among all pixels in Y [98]. But the significance es(y) is local,
since it measures the anticipated error, being incurred by the removal of pixel y, on
the (local) cell C(y) of y.

As for the significance of pixel pairs, we work with the local significance mea-
sures

es(y1, y2) =es(y1) +es(y2) for[y1, y21¢ Dy
and
es(y1, y2) = 1> (1, y2) — n* (Y, X)  for [y1, y21 € Zy

which are equivalent to the significance measure 7(y;, y2) in Definition 6.2.
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Note that es(y1, y2) is a local significance measure, since its computation is re-
stricted to the union of the two cells C(y;) and C(yz). Due to the simple repre-
sentation of eg, the maintenance of the significances {es(y1, y2) : {y1, y2} C Y} can
be reduced to the maintenance of the significances {es(y1, y2) : [y1, y2] € Dy} and
{es(y) : y € Y}. To this end, we employ two separate heaps.

By using the local significance measures es (rather than 7), each pixel removal
(according to Algorithm 6.1) costs only &'(1) operations, for the retriangulation
of the cell C(y) to obtain Zy\, and for the required update of the neighbouring
pixels’ and edges’ significances. The required update for each of the two heaps
costs O(log(N)). This makes up &(N log(N)) operations in total for the removal
of at most N pixels.

Theorem 6.1 The performance of the adaptive thinning algorithm, Algorithm 6.1,
costs O(N log(N)) operations.

6.4.3.2 Computational Complexity of Exchange

Now let us turn to the complexity for one pixel exchange. In the efficient implemen-
tation of exchange we work with the local swapping criterion

es(z;YUz)>es(y; YUz) for(y,2)eY x Z, (6.4)
which, for unconnected pixels in Py, further simplifies to
es(z;YUz) >es(y; Y) for[y; z] ¢ Dyuy. (6.5)

The above swapping criterion is equivalent to the criterion in Definition 6.3 for
exchangeable pixel pairs [96].

Moreover, we work with three different heaps: one heap for the pixels in Y,
heapY, with significances es, one heap for the pixels in Z = X \ Y, heapZ, with
significances es(z; Y U z), for z € Z, and one heap for connected pixel pairs, with
significances es, heapE. For details concerning the different significances es (for
pixels and edges), we refer to our previous paper [96].

The local swapping criteria (6.4)—(6.5) enables us to localize an exchangeable
pixel pair in only &'(1) operations. The subsequent update of the utilized data struc-
tures, i.e., for the three heaps heapY, heapZ, heapkE, and the Delaunay tetrahe-
dralization @y costs &' (log(N)) operations. For details, we refer to [96].

Theorem 6.2 The performance of one pixel exchange, Algorithm 6.2, costs
O(log(N)) operations.

6.5 Numerical Simulations

We have applied our video approximation method 3AT to one popular test example,
called Suzie. The test video comprises 30 frames. The original video data is shown



116 L. Demaret et al.

0000 0001 0002 0003 0004
0005 0006 0007 0008 0009

0010 0011 0012 0013 0014

0015 0016 0017 0018 0019

0020 0021 0022 0023 0024

.

0025 0026 0027 0028 0029

Fig. 6.6 Suzie. Video comprising 30 consecutive image frames, from top left (frame 0000) to
bottom right (frame 0029)

in Fig. 6.6, whose 30 image frames are displayed in chronological order, from top
left to bottom right.

The corresponding reconstruction of the video data by our approximation method
3AT is shown in Fig. 6.7. Note that 3AT achieves to reconstruct the test data very
well, especially the geometric features of the video. This is due to a well-adapted
distribution of the significant pixels, as displayed in Fig. 6.8. Their corresponding
tetrahedra are shown in Fig. 6.9, where for each frame plane only their intersecting
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34.58 db 35.15dB 35.18dB 3491 dB 34.98 dB

34.99 dB 34.96 dB 3492 dB 35.11dB 34.82 dB

34.89 dB 34.95 dB 3534 dB 35.30dB 35.49 dB

35.68 dB 35.82dB 36.32dB 36.08 dB 36.25 dB

36.26 dB 36.02 dB 36.06 dB 36.08 dB 36.24 dB

‘4 h

36.16 dB 35.95dB 35.60 dB 35.48 dB 35.00 dB

Fig. 6.7 Suzie. Reconstruction of video data by our approximation method 3AT. The recon-
struction is represented by 30 consecutive image frames, displayed from top left to down right. For
each image frame, the corresponding PSNR value is shown

tetrahedra are displayed. The tetrahedra are represented by their edges, where those
edges lying in the frame plane are displayed by bold solid lines. The other (intersect-
ing) edges are represented by their projections onto the corresponding frame plane,
and displayed by thin solid lines.

Note that the representation of the video data by the significant pixels is very
sparse. In fact, in comparison with the intermediate frames, only the first and the
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708 pixél; ’ llé pixels 2.87 pixels 33é pixels 393 pixels
4;48 pixels 424 pi);els 7 460 pixels 534 pixels 523 pixels
535 pixels 534’7 pi;cels 5:1 3‘pixels 432 pixels 36’4:4pixels
3171 :pixelé 28;5 pixels 293 bixels 289 bixels 30? ;;ixels
29234[;ixels 295 éixels 326'i)ixe1; 341 ‘I‘)ixtrals 311 'bixé]é
32’1 ;ixéls : 320 pi)%:l% 273 pirxels’ 179‘wi)rilrx‘els 669 ;‘)i’xelsi |

Fig. 6.8 Suzie. The significant pixels output by our approximation method 3AT, and the number
of significant pixels per frame

last frame are containing a larger number of significant pixels, see Fig. 6.10 (top).
This is because their corresponding Delaunay triangulations (in the image frame
plane) are covering the two opposite faces of the video domain, at time ¢t = 0 (first
frame) and at ¢ = 29 (last frame). But the well-adapted distribution of the significant
pixels in the intermediate frames is very efficient. Moreover, the different motions of
the video’s geometrical features are captured very well by the geometry of the sig-
nificant pixels. The good visual quality of the video reconstruction can be evaluated
through Fig. 6.7.
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Fig. 6.9 Suzie. Tetrahedralization of the significant pixels. For each frame, only their intersect-
ing tetrahedra are displayed. The individual tetrahedra are represented by their edges. Edges lying
in the image frame are displayed by bold solid lines; edges passing through the image frame are
represented by their projections onto the image plane, displayed by thin solid lines

Now we measure the quality of the reconstruction by the resulting PSNR value.
‘We obtain a sparse representation of the video data by 11,430 significant pixels, (i.e.,
381 significant pixels in average), yielding a PSNR value of the video reconstruction
by 3AT of 35.45 dB.
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Fig. 6.10 Suzie. From the 300
video reconstruction by 3AT,
30 image frames were 700 -
generated, each
corresponding to one image 600 |
frame of the given video data "
Suzie. For each of these g S00¢
image frames, as generated g 400
by 3AT, the number of §
significant pixels and the E 300
PSNR value was recorded. @
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In addition, from the video reconstruction by 3AT, 30 image frames were gen-
erated, each corresponding to one image frame of the given video data Suzie.
For each of these image reconstructions, as generated by 3AT, the corresponding
number of significant pixels and the PSNR value was recorded. The two graphs in
Fig. 6.10 show the number of significant pixels (top) and the PSNR value (bottom),
each regarded as a function of the frame indices.

As regards the evolution of significant pixels, note that the number of pixels is
large between times + = 5 and ¢ = 13. This is due to rapid motions in the video
sequence, which requires more energy (in terms of number of significant pixels) to
capture the relevant geometrical details.

As regards the PSNR values of the individual frames, the minimal PSNR value of
34.58 dB is attained at frame 0000, whereas the maximal PSNR value of 36.32 dB
is attained at frame 0017. The average PSNR value is 35.49 dB. The resulting
distribution of PSNR values (over the 30 frames) reflect a very well-balanced ap-
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proximation to the video data, at remarkably good reconstruction quality and small
number of significant pixels. We finally remark that our proposed approximation
method features a surface-preserving smoothing process, with surfaces being under-
stood as moving contours. This helps to avoid misaligned aliasing artifacts between
consecutive frames.

6.6 Conclusion and Final Remarks

We have proposed a novel adaptive approximation algorithm for sparse representa-
tions of video data. Our nonlinear approximation method works with linear splines
over anisotropic tetrahedralizations of the 3d video domain, whose tetrahedra are
adapted locally in space and in time. The sparse representation of the video data re-
lies on the construction of a small set of least significant pixels, which are selected
by a recursive pixel removal scheme, termed adaptive thinning. We have applied our
resulting video approximation method, 3AT, to prototypical geometrical motions
and to a natural video. The good performance of the proposed video compression
method is supported by our numerical simulations.

We finally remark that alternative approaches to multiscale representations with
local geometry adaptation can be found in Chap. 9. Future research should include
investigations concerning the usage of adaptive smoothing and denoising methods in
combination with anisotropic diffusion and adaptive filtering strategies, cf. Chaps. 1,
2,3,4,7, 12, and 13 for related topics.
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Chapter 7

Continuous Diffusion Wavelet Transforms
and Scale Space over Euclidean Spaces
and Noncommutative Lie Groups

Hartmut Fiihr

Abstract Scale space representations over Euclidean space are closely related to
continuous wavelet transforms. E.g., taking the time derivative of a Gaussian scale
space representation yields a continuous wavelet transform with respect to the Mex-
ican Hat wavelet. Departing from this observation, we introduce a continuous diffu-
sion wavelet transform associated to any diffusion semigroup acting on an abstract
Hilbert space. Under quite general assumptions this wavelet transform is norm-
preserving, thus giving rise to wavelet-type inversion formulae. For the diffusion
associated to the heat equation on the Heisenberg group H, we recover the so-called
Mexican Hat wavelet previously obtained by Mayeli. Our approach provides an al-
ternative short proof of admissibility for the Mexican Hat wavelet on H, as well as
a new family of wavelets for H and more general homogeneous Lie groups.

7.1 Introduction
For a given image f € L?>(R?), let

ur(x,t)=f*gx) ERZ,I > 0)
denote the Gaussian scale space representation of f, with

exp(—lx||?/26)

g(x)= oy

The standard interpretation of u ¢ (-, ) is that it contains all details of f* of size at
least 4/7. By contrast, given a continuous wavelet transform

Wy [, 1) = f* P (x)

with ¥, (x) =t~ (¢t~ 'x), the standard interpretation of Wy f (-, 1) is that of con-
taining all details of size precisely t.
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Hence, it is tempting to think of wavelet transform as a scale derivative of the
scale space transform u ¢. And indeed: Up to a suitable power of 7 and a rescaling
of the time axis, d;u y coincides with %, f with respect to the Mexican Hat wavelet
W = Agy, where A denotes the Laplacian on R¢. A discussion of this phenomenon
for a-scale spaces, which contains this as a special case, can be found in Sect. 7.2.

As I will explain shortly, there is a general principle at work here, and this chapter
is devoted to explaining this principle in detail. To this end, I introduce a rather gen-
eral definition of a diffusion wavelet transform associated to an operator semigroup
acting on a Hilbert space ¢ . Given a suitable infinitesimal generator Q (assumed
self-adjoint and negative definite), the associated continuous diffusion wavelet trans-
form of f € S is the #’-valued function W f defined as

Wo f(t)=d5(s > 2 £)(1) = Qe'C f (1 > 0).

Whenever the evolution equation allows a meaningful interpretation of the scale pa-
rameter, the associated diffusion wavelet transform should resemble the usual con-
tinuous wavelet transform. Besides this rather vague parallel to continuous wavelet
transform, there is also a concrete and useful one, and that has to do with recon-
struction: Assuming that the generator Q is negative definite, with O not contained
in its point spectrum, it follows that Wy is norm-preserving in the sense that, for all

fes,
If1I>=4 / IWo f (Ot dt; (7.1)
]R+

see Theorem 7.2 below. The formulation given here has the advantage that it pro-
vides a unified and simple view of both wavelet-like transforms and diffusion semi-
groups.

Equation (7.1) also points out an alternative means of recovering f from us:
Instead of employing

=1 1),
f Ig%uf( )

using that u ¢ solves the initial value problem, we can also invert Wy by its (renor-
malized) adjoint, which yields

f:4/ Qe'CWo (f)tdt. (7.2)
R+

It should be stressed that the main mathematical ideas presented in the follow-
ing have been developed elsewhere: In particular, the paper by Geller and Mayeli
[182] contains our main abstract result, Theorem 7.2, though in somewhat different
formulation and with slightly different assumptions. The idea to introduce scales
and associated wavelet systems via the spectral theory of a suitable operator semi-
group also underlies the construction of Coifman and Maggioni in [80]. In fact the
continuous diffusion wavelet transform can be viewed as continuous analogue of
their approach. Nonetheless, it seems worthwhile to elucidate the connection be-
tween continuous wavelet transforms and diffusion explicitly, and specifically with
reference to recent work in signal and image processing such as [109, 111].
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This chapter is structured as follows: In Sect. 7.2 I investigate the connections
between a-scale space over R4, as studied in [109, 170], and continuous wavelet
transform. This section is intended to provide an illustration and a review of notions
from wavelet and scale space theory. In particular, it comments on different ver-
sions of wavelet inversion. In Sect. 7.3, I prove (7.1), and show how the results of
Sect. 7.2 follow directly from this. The final Sect. 7.4 considers evolution equations
arising from left-invariant differential operators on Lie groups. For homogeneous
groups, the associated wavelet system can also be interpreted in terms of represen-
tation theory. This observation allows to explicitly relate recent developments in the
construction of scale spaces on non-commutative Lie groups such as the Heisenberg
group [111], and wavelet systems on those groups [302, 303].

7.2 Scale Space and Wavelet Transforms on Euclidean Space

In this section we focus on the family of «-scale space representations, as inves-
tigated in [109], see also Chap. 1 for background on linear diffusion. In order to
describe these representations, let us introduce some notation. We let A denote the

. . 2 .
Laplacian on RY, je A= Zl(-i:l j7, first defined on the test function, then ex-

tended uniquely to its maximal domain as self-adjoint operator on L?(R?). Then A
is a negative-definite self-adjoint (unbounded) operator, and thus spectral calculus
allows to define arbitrary powers of —A. By slight abuse of notation, we let d;u
denote the partial derivative of u : RY x Rt — C with respect to the last (time)
variable, and let (—A)“ stand for the action of the power of —A acting on the first
d (spatial) variables.

Then, given an arbitrary function f € L?(R%), the scale space representation of
f is the solution u : R? x Rt — C to the initial value problem

O =—(—A)u,

limu(-, 1) = f. (7.3)
t—0

In this chapter we focus on L?-theory, hence the limit is understood in the L?-norm.
The solutions of (7.3) are easily described in terms of Green’s calculus: One has that

u(-,t)=f*K;, (7.4)

where the K, are suitable kernel functions. Outside of exceptional values, such as
a =1/2,1 corresponding to the Poisson and the Gaussian kernels, respectively,
these functions are not known explicitly. However, they are easy to write down on
the Fourier transform side, using the fact that the Fourier transform acts as the spec-
tral decomposition of (—A)®. In this chapter, the Fourier transform of a function
f e LY(R?) is defined as

7o) = / Fe ) dx.,
]Rd
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Then, at least formally, the equations u(-,t) = e’ (=) f as well as
(D) ))& = [EP* (&)
lead to the equation

T (E, 1) = F(&)e 5™

where % denotes partial Fourier transform with respect to the first d coordinates.
Thus

K, (&) = 1™ (1.5)

This allows in particular the observation that the K; are obtained from K via di-
lation. We let D, : L2(RY) — L2(RY) denote the (I:l—normalized) dilation operator
D, f(x)=1t|~¢f(t " x), for t #0. Then K, (§) = K (t'/2*¢) translates to

K:(x) =D K;. (7.6)

For the following, it will also be useful to note that A is 2-homogeneous with
respect to dilation:

Vi#0:D,0A=|t]*Ao Dy. (1.7

We next describe the relationship to continuous wavelet transforms. For this pur-
pose, we introduce the translation operators T, via Ty f(y) = f(y — x). Now fix
a vector n € L2(R?). We associate to 1 a wavelet system (Mx,t) xerd >0 given by
nx.t = Tx Dyn. Then the wavelet transform of f € L? (Rd) is given by the family of
scalar products with the wavelet system, i.e. %, f : RY x Rt — C, with

Wy f (x, 1) =({f, T: D) = f x Dyn*(x), (7.8)

where we used the notation n*(x) = n(—x). %, f is called the continuous wavelet
transform of f with respect to the analyzing wavelet 1. The precise choice of 7 is
motivated by various requirements, among them the possibility of stable recovery
of f from #; f. In the following, we consider two related, but usually different
notions:

Definition 7.1

(a) n is called admissible if % : L%(RY) — L2(R? x R, dx#) is isometric up to

a scalar, i.e., if
dt
||f||§=Cn// Wy f (x,0)* dx —
Rd JR+ t

holds, for all f € L*(R?), with some fixed Cy > 0. In this case, f can be recov-
ered via the (weak-sense) inversion formula

dt
=g f / W e, s dx 2 (7.9)
n JR4
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(b) 7 is called Morlet-admissible if for all f € L2(R9)

A

£—>0,A—00 C’I
holds in the weak sense, with a fixed constant C~’,7 #0.

The notion of admissibility (at least for d = 1) is at the roots of wavelet analysis
[193]. The notion of Morlet-admissibility was defined in [121], and further investi-
gated in [222, 223].

The wavelet inversion formula (7.9) can be read as an expansion of the function f
with respect to the wavelet system 7, ;. By comparison, Morlet-admissibility allows
reconstruction by integration over scale alone, and thus has been used as a means of
effective wavelet reconstruction [222, 317].

Admissible and Morlet-admissible vectors can be characterized by the Fourier
transform, as the following lemma shows.

Lemma 7.1 Letn € L2(RY) be given.

(a) n is admissible with constant Cy, iff

12
/ |7’l(|ft$|)| dr=C, (a.e. € € RY). (7.11)
R+

(b) n is Morlet-admissible with constant C~',, # 0 iff
E -
/ @dmc,7 (a.e. £ €RY), (7.12)
Rt 1

with absolute convergence of the integrals.

For the proof of part (a), we refer to [174, Theorem 5.8]. Part (b) is a straightfor-
ward adaptation of the argument for (a).

Remark 7.1 Continuous wavelet transforms are closely related to group theory, in
the following way: Let G be any locally compact group, and 7 a strongly continuous
unitary representation of G in the Hilbert space .74, . We let L>(G) denote the L?-
space with respect to left Haar measure w g, and Cp (G) the space of bounded contin-
uous functions. Given a vector 1 € 7%, the coefficient operator V, : 7 — Cp(G)
assigns each element f € 7 its matrix coefficient,

Vo f (x) = (f, m(x)n).

Now 7 is called admissible whenever V;, is an isometric embedding into L%(G). In
this case, one has the inversion formula

f=/Gan(X)duG(X).
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Expansions of this type are useful since the group element x € G often allows an
interpretation of the vector 7 (x)7n as an elementary building block with special prop-
erties encoded by x. For instance, the Heisenberg group underlying the Gabor trans-
form used in Chap. 8 allows to associate time and frequency parameters with Gabor
atoms, whereas the Euclidean motion group employed in Chap. 10 produces atoms
characterized by position and orientation; see Sect. 10.2.

A systematic treatment of admissible vectors, containing characterizations of ad-
missible vectors and those representations for which they exist, can be found in
[174]. It should be pointed out that in principle the approach of [174] allows to de-
cide existence of admissible vectors for all type I groups; however, for the explicit
construction of admissible vectors these methods are rather heavy-handed. In this
respect, the techniques presented here will be seen to provide an attractive alterna-
tive.

Let us now rewrite the Euclidean wavelet transform in group theoretic terms. The
underlying group is the semidirect product group G = R? x R*, which is the set
R? x R with the group law

x, D)y, r)=x+1ty,tr).
The representation is provided by
w(x,t)= td/ZTxD,.

7 is a unitary representation of G, and the above wavelet transform as a renormal-
ized version of the group-theoretic one:

Iy ), 1) =t~ f, e (x, 00m) =172V, £ (x,10).

Left Haar measure of G is given by dug(x,t) =dx [;% Hence admissibility as

defined in Definition 7.1 coincides with group-theoretic admissibility.

The chief reason for preferring V, over % is its better compatibility with group
theory: It guarantees that V,, intertwines the action of 7 with left shifts on G. This
observation has some significance for the uses of continuous wavelet transforms in
signal and image processing, a fact pointed out and used extensively, e.g., in [109].
E.g., the use of left-invariant processing or enhancement operators on continuous
wavelet transforms guarantees covariance with respect to G of the net operator.
However, when discussing relations to scale space, %, is more convenient, and will
thus be our preferred object.

Now we can state the precise relationship between scale space and wavelet rep-
resentations:

Theorem 7.1 Let u s denote the scale space representation of f € L%(RY), and let
® =0suy. Then

D (x, 1) =1, f (x, 11/%9), (7.13)
where n = —(—A)* K is both admissible and Morlet-admissible.
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Proof We first observe that, since u solves the initial value problem
u=—(=M)u=—(=A)"(f xK;) = f % (=(=2A)*K,).

Since A is 2-homogeneous with respect to dilations, it follows that —(—A)% is 2a-
homogeneous. Hence, using (7.6), we find

—(=A)*K; =t7'D1jun

which shows (7.13). (Note also that n = n*, since 7 is real-valued.) In order to check
Morlet-admissibility, we observe that

A(E) = &[22

_pepa dt _e dt
/ |tE|*e |t$‘a—=/ 2™ 2 < oo,
R+ t R+ t

where we used that the measure dt/¢ is invariant under multiplications, and
20 — 1 > —1. Admissibility is checked by a similar computation. 0

and compute

7.3 Continuous Diffusion Wavelet Transform

Throughout this section, we consider an abstract Hilbert space .7 and a semigroup
of operators (S;);cg+ on 5 given by

St = EtQ.

Here Q is self-adjoint and negative definite. Given f € #, we letu s : Rt — ¢
be defined as

up(t) =58:(f).

Thus, u ¢ can be understood as the solution of the evolution equation

@rup) (1) = Quy(2)).

‘We then define the associated continuous diffusion wavelet transform as

Wo (1) = @Qup)(t) = Qe (f).

Note that this is well-defined: The negative definiteness of Q guarantees that Qe’<
is well-defined, self-adjoint and bounded. By definition, the diffusion wavelet trans-
form captures the rate of change in u s at scale . An often used interpretation of
continuous wavelet transform as a succession of regularization/smoothing (corre-
sponding to ¢’ ?) followed by differentiation (corresponding to Q) can also be trans-
ferred to our construction. Alternatively, note that for f € dom(Q), the inclusion
e'20 c Qe'? allows the observation that Wo f is the result of running the evolu-
tion with initial data Qf.



130 H. Fiihr

The following theorem is essentially [182, Lemma 2.1]. We present a somewhat
different formulation, intended to emphasize the connections between diffusion and
wavelet transforms.

Theorem 7.2 Assume that 0 is not in the point spectrum of Q. Then, for all f € I,

A
f=— lim / Wo f(s)ds, (7.14)

e—>0,A—

where the integral on the right hand side is understood in the weak sense, and
convergence holds in the norm. Furthermore, for all f € J, the diffusion wavelet
transform Wg : 70 — L2(R™*, tdt; 5#) is isometric up to a constant:

I1£11% =4/0 IWo £ ()%t dt. (7.15)

The inverse transform is provided by the weak-sense integral
oo
f :4/ Qe’Q[(WQf)(t)]tdt. (7.16)
0

Proof Equation (7.14) is just an application of the fundamental theorem of calculus:
We find

A A
f WQf(s)ds=/ dup(s)ds =up(A) —usp(e) =eQf —e2f.

As Q is negative definite, A2 f — 0 as A — oo, whereas ¢*¢f — f as & — 0,
since we assume that 0 is not in the point spectrum of Q.

For the isometry property, let u denote the spectral measure of Q. Given
f €2, let u s denote the induced scalar Borel measure on R, defined by w r(A) =
(u(A) f, f). Then the spectral representations of Q and e 2 allow to compute

00 oo p0
/ [Wo f(0)|t dt =/ f APt dp (e dt
0 0 —00

A 0
= lim f [ Ate* dp () dr
& —00

£—>0,A—0o0

0 A
= lim / A / ate*M dtdp (L)
—0oQ &

e—>0,A—00

0 AA
= lim / f e drdpp(n)
e—0,A—>00 J_~o Joe

0 AA
2t — 1
lim / <—62’>
e—>0,A—>00 ) _~ 4

where we used Lebesgue’s theorem as well as the assumption w({0}) = 0.

1 2
dpy@) =217

re
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For the proof of (7.16) note that (7.15) implies that Wy is inverted by 4W5. For
fes and G e L2(R™*, tdr; 57), self-adjointness of Qe’Q allows to compute that

(Wo(f),G) =/O (0e'C f, G (1))t dt

- /Oo(f, 0e' %G (1)) dt
0

= <f, /oo Qe’QG(t)tdt>,
0

showing that, in the weak sense,
o0
Wanfo 0e'2G (1)t dt. 0

Clearly, (7.14) and (7.16) are analogues of Morlet reconstruction and wavelet
inversion. The ease and generality with which these results could be formulated
and proved render them somewhat suspicious. However, the next remark shows that
the Morlet admissibility and admissibility statements from Theorem 7.1 are special
cases of Theorem 7.2. Further interesting examples can be found in the more general
context of left-invariant diffusion on Lie groups, as sketched below.

Remark 7.2 In the special case Q = —(—A)%, as considered in Theorem 7.1,
Eq. (7.13) yields
Wy f (1) =1 Wo f(,17%).

Hence,

R dt © dt
/ Wnf(.t) — =/ P Wo(-, 1) —
0 t 0 t

1

= ﬂ/o Wof(,s)ds

where the last equation was due to (7.14). This shows Morlet admissibility. By a
similar argument, we can prove admissibility:

o dt e dt
f |I%f(~,t)||2—=/ N Wo -, 12> —
0 t 0 t

! /OO 2 1Wo (2 L
= — Ky S J—
2a Jo ¢ N

1

_ /OO WG ) Psds = — L £IP
T 2 0 P BIES S_Sa ’
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Note also that here we need not appeal to the admissibility criteria formulated in
Lemma 7.1. In fact, we now recognize these criteria to be based on the spectral
resolution of the generator as well.

Remark 7.3 The framework of Theorem 7.2 can be extended to semigroups with a
normal generator Q, as long as the spectrum of Q lies in a suitable cone contained
in the half-space {z € C : Re(z) < 0}. More precisely, by analogous calculations as
in the proof of Theorem 7.2, one obtains for the operator W and arbitrary f € S
that

|z|?
c IRe(2)|?

Hence, as long as the spectrum of Q is confined to the cone defined by |Im(z)| <
[Re(z)|C, for some fixed C, Wy is bounded, and Wz) Wy is given by h(Q), where

h(z) = ‘R‘ez(lj)lz. In particular, W is inverted by g(Q)W},, with g =1/ h.

Wofl? = duy(z).

7.4 Scale Space and Continuous Wavelet Transforms
over Nilpotent Lie Groups

From now on, we let N denote a simply connected, connected nilpotent Lie group.
As a manifold, N = R?, and the left Haar measure of N is given by Lebesgue
measure. We write L2(N) for the associated space of square-integrable functions.
Let Q be a negative self-adjoint operator on LZ(N), assumed to be left-invariant.

Given f € L2(N), the left-invariant scale space representation of f arising
from Q is the solution u s : N x RT — C of the evolution equation

du = Qu, lim u(. 1) = f. (7.17)
r—

Note that we abused notation in the same way as in Sect. 7.2.

The semigroup ¢ > ¢'¢ consists of left-invariant operators, and under suitable
assumptions, the solutions can be obtained by convolution with Green’s functions:
Since the operator ¢/< is bounded on L?(N), the Schwartz kernel theorem guar-
antees a distributional kernel for ¢'€, and since ¢'2 commutes with left shifts, it
follows that this kernel acts via convolution. Thus, for all # > 0 and all f € L2(N),

(e’Qf)(X)=(f*Kz)(X)=/Gf(y)Kz(y_IX)duc(y), (7.18)

with suitable kernel functions K;, and therefore u(-, t) = f * K;. For the associated
diffusion wavelet transform, we need to make the additional assumption that K, €
dom(Q), which then allows to observe that

Wo f(x,1) = Q(f * K1) (x) = f * QK;(x),
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which exhibits the wavelet transform at scale ¢ as a convolution product with the
“wavelet” Q K;. To further strengthen the analogy to wavelets, observe that we can
write

QK =(f, Lx¥1), Vi (x) = (Q K1) (x),

where L, denotes left translation. This suggests to read L, as a detail of scale ¢
located at position x. Furthermore, the inversion formula (7.16) immediately trans-
lates to

f=2/ /(f,th/mwatdxtdt,
Rt JN

which then becomes an expansion of f into details of varying sizes and positions.
Clearly, it remains to be verified whether the wavelets 1; actually justify this read-
ing, i.e. whether it is meaningful to regard ¢ as scale parameter; and this will depend
on the group, as well as on the choice of the infinitesimal generator. We will now
discuss a specific example of scale space representations, introduced in [111], and
show how it is related to group-theoretic constructions considered in [302, 303].

7.4.1 The Heisenberg Group

The Heisenberg group is a non-commutative example where the continuous diffu-
sion wavelet transform can also be interpreted as a group-theoretic wavelet trans-
form. The following is entirely parallel to the discussion of Sect. 7.2 in terms of
continuous diffusion wavelet transform, as worked out in Remark 7.2.

As a set, the Heisenberg group is given as H = R3, with group law given by

(p1,q1,51) (P2, 92,52) = (p1 + P2, q1 + q2, 51 + 52 + (P12 — p2q1)/2).

The Lebesgue measure on R3 turns out to be the Haar measure of H, and we let
L%(H) denote the associated L2-space.

We let f denote the Lie algebra of H. Let P, Q € b denote the infinitesimal
generators associated to the subgroups R x {0} x {0} and {0} x R x {0}. Then,
identified in the usual manner as left-invariant differential operators, P and Q are
given, say for f € C2°(H), by

.4,9)(1,0,0) = f(p.q,
Pr(p.q.s) = lim L0000V = J(p.g S)=(apf—?asf>(p,q,s>,
h—0 h 2

'Y, Oshvo - 'Y
0f (p.q.5) = Jim T4 DQLD) =[P4 S)z(aqf+§asf>(p,q,s).

We let the sub-Laplacian on H be defined as

£ =P+ 0%
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It can be shown that . has a unique operator closure (denoted by the same symbol),
which is negative definite and self-adjoint. We can therefore use spectral calculus to
define the operator Q = —(—%)%, with @ > 0 fixed from now on. 0 is not in the
point spectrum of .Z, and therefore also not of Q.

Hence Theorem 7.2 supplies an associated isometric diffusion wavelet transform.
In order to see that this transform is in fact also a group-theoretic wavelet transform,
we need a dilation action of R* on H. This is supplied by

r.(p,q,s)=(rp,rq, r2s).

It is easily verified that this defines a left action of R* on H by automorphisms. The
associated L!-normalized dilation operator on L?(H) is given by

D, f(p,q,t)= r_4f(r_1p, r_lq, r_zt).

It is easily verified that the operator .Z is 2-homogeneous with respect to this dila-
tion action, D; o .Z = t>.% o D;, which entails that Q is 2a-homogeneous. But this
in turn implies for the Green’s kernels (K;);~¢ that

K: =D, K.

We next define the group-theoretic wavelet transform on L2 (H). The dilation action
allows to introduce the semidirect product group G = H x R™. Given a function
n € L?(H), the group-theoretic wavelet transform associated to 7 is given as

Wof(x,t)=(f,LyDim) (xeH,t>0).

We note in passing that once again, %, is a matrix coefficient up to normalization,
associated to the unitary representation

w(x,t)=1t’L,D,

of the semidirect product G = H x R*. In particular, an inversion formula for %,
will establish admissibility (in the group-theoretic sense) of ¢ = n*.

Now a verbatim repetition of the arguments in the proof of Theorem 7.1 and in
Remark 7.2 establishes the following result:

Theorem 7.3 Let (K;);~o denote the Green’s kernels for the evolution equation
associated to Q = —(—2)%. Assume that K| € dom(Q). Then n = QK fulfills,
forall f eL2(H),

Wof(,t) =t f(x,0).
Moreover, #;, can be inverted by Morlet reconstruction

. A dt
f=—2a lim / Wof(x,t) —
00 Je t

£—>0,A—
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as well as by wavelet inversion

d
f=8a/ /%f(x,t)LxDmdx—t.
R+ JH t

Moreover, #, is isometric up to a constant:

||f||2=8a/ /%f(x,mzdxﬂ
R+ JH t

Remark 7.4 The Heisenberg group, as well as the Euclidean cases discussed in
Sect. 7.2 are examples of a whole class of Lie groups to which the scheme pre-
sented here can be applied, namely homogeneous Lie groups. A simply connected
Lie group N is called homogeneous if its Lie algebra n admits a one-parameter
group of Lie algebra automorphisms §; = exp(tA), with A diagonalizable with
strictly positive entries. This group is called the dilation group; for many purposes,
it plays the role of the scalars in the Abelian case. The group then acts on N via
Lie group automorphisms. Finally, one can define a sub-Laplacian on N by taking a
suitable set of generators X1, ..., X4 of n (identified, as usual, with the correspond-
ing left-invariant differential operators) and letting

d
Z=Y X}
i=1

For a large class of homogeneous groups, called stratified Lie groups, this opera-
tor can be shown to have a self-adjoint, negative definite extension, whose point
spectrum does not contain 0. In addition, a suitable choice of the X; makes .
2-homogeneous. Hence, all that was needed to make the Heisenberg group case
work in full analogy to the Euclidean case is present here as well, and the same rea-
soning as before provides a family of admissible wavelets associated to the powers
of —.%, provided the technical condition that K| € dom(Q) is fulfilled.

I expect this condition to be fulfilled for all values of «, but current literature
(as far as I have been able to check) only allows to comment on « € {1/2, 1}. For
o = 1, one obtains an admissible wavelet .Z K|, where K is the heat kernel. This
wavelet was first described in [302]; it can be viewed as a direct generalization of the
so-called Mexican Hat wavelet to the homogeneous group setting. These wavelets
are Schwartz functions with vanishing moments, and thus the analogy to Euclidean
wavelets is rather apt. For « = 1/2, the kernel K is the Poisson kernel studied in
[158]. By the results in that paper, the condition K| € dom(Q) is fulfilled, and the
resulting wavelet is a smooth function with polynomial decay.

The construction of wavelets on homogeneous groups has recently been studied
by various authors [88, 174, 181, 233, 302]. The existence of such functions was
observed in [174]. However, the purely representation-theoretic techniques of [174]
did not allow to establish the existence of “nice” wavelet functions, with suitable
smoothness and decay properties, and similar comments apply to the arguments in
[88, 233]. The first nice wavelet to be constructed for this context was the Mexican
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Hat wavelet on the Heisenberg group, introduced by Mayeli [302, 303], though by
a somewhat more intricate argument.

7.5 Conclusion

The chief purpose of this chapter was to exhibit the close connection between con-
tinuous wavelet transforms and linear diffusion, both by discussion of concrete ex-
amples and by the definition of a general wavelet transform associated to a semi-
group of operators, with rather mild conditions on the infinitesimal generator. Infor-
mally, the connection may be summarized by the statement that diffusion up to time
t retains the details of the input data of size > ﬁ , whereas wavelet coefficients at
scale ¢ describe the details precisely of size ¢ (in a suitably understood sense). Thus
wavelet decomposition can be viewed as a close relative of the description provided
by the diffusion process. Since most details of size precisely ¢ are not visible at
significantly smaller or larger scales, it may be argued that the wavelet transform
provides a sparser description of the input data than the diffusion output. Nonethe-
less, the wavelet description is complete, as witnessed by the inversion formula.



Chapter 8
Left Invariant Evolution Equations on Gabor
Transforms

Remco Duits, Hartmut Fiihr, and Bart Janssen

Abstract By means of the unitary Gabor transform one can relate operators on sig-
nals to operators on the space of Gabor transforms. In order to obtain a translation
and modulation invariant operator on the space of signals, the corresponding opera-
tor on the reproducing kernel space of Gabor transforms must be left invariant, i.e. it
should commute with the left regular action of the reduced Heisenberg group H,. By
using the left invariant vector fields on H, and the corresponding left-invariant vec-
tor fields on phase space in the generators of our transport and diffusion equations
on Gabor transforms we naturally employ the essential group structure on the do-
main of a Gabor transform. Here we mainly restrict ourselves to non-linear adaptive
left-invariant convection (reassignment), while maintaining the original signal.

8.1 Introduction

The Gabor transform of a signal f € Ly(R?) is a function Gyl f1: R x RY — C
that can be roughly understood as a musical score of f, with %[ f1(p, ¢) describing
the contribution of frequency ¢ to the behavior of f near p [177, 224]. This interpre-
tation is necessarily of limited precision, due to the various uncertainty principles,
but it has nonetheless turned out to be a very rich source of mathematical theory as
well as practical signal processing algorithms.

The use of a window function for the Gabor transform results in a smooth, and
to some extent blurred, time-frequency representation; though keep in mind that by
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real ;|Jan /

imaginary part
outpu|t signal

Fig. 8.1 Top row from left to right, (1) the Gabor transform of original signal f, (2) processed
Gabor transform @, (%, f) where @, denotes a phase invariant shift (for more elaborate adaptive
convection/reassignment operators see Sect. 8.6 where we operationalize the theory in [93]) using
a discrete Heisenberg group, where [ represents discrete spatial shift and m denotes discrete local
frequency, (3) processed Gabor transform @, (%3, f) where @, denotes a phase covariant diffusion
operator on Gabor transforms with stopping time ¢ > 0. Bottom row, from left to right: (1) Original
complex-valued signal f, (2) output signal 7y, f = /V];‘ D, Wy f where @, denotes a phase-invari-
ant spatial shift (due to phase invariance the output signal looks bad and clearly phase invariant
spatial shifts in the Gabor domain do not correspond to spatial shifts in the signal domain), (3) Out-
put signal Yy f = WJ @,y f where @, denotes phase-covariant adaptive diffusion in the Gabor
domain with stopping time ¢ > 0

the uncertainty principle, there is no such thing as a “true time-frequency repre-
sentation”. For purposes of signal analysis, say for the extraction of instantaneous
frequencies, various authors tried to improve the resolution of the Gabor transform,
literally in order to sharpen the time-frequency picture of the signal; this type of
procedure is often called “reassignment” in the literature. For instance, Kodera et
al. [260] studied techniques for the enhancement of the spectrogram, i.e. the squared
modulus of the short-time Fourier transform. Since the phase of the Gabor transform
is neglected, the original signal is not easily recovered from the reassigned spectro-
gram. Since then, various authors developed reassignment methods that were in-
tended to allow (approximate) signal recovery [15, 69, 93].

We claim that a proper treatment of phase may be understood as phase covari-
ance, rather than phase invariance, as advocated previously. An illustration of this
claim is contained in Fig. 8.1, where phase-covariance is preferable over phase in-
variance. For example restoration of the old phase in the phase invariant shift (the
same holds for the adaptive phase-invariant convection) creates noisy artificial pat-
terns (Fig. 8.1, middle image) in the phase of the transported strong responses in the
Gabor domain.

We adapt the group theoretical approach developed for the Euclidean motion
groups in the recent works [109, 112, 113, 115, 117, 166], thus illustrating the scope
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of the methods devised for general Lie groups in [111] in signal and image process-
ing. Regarding the 2D-Euclidean motion group case SE(2), see also Chap. 10 of this
book. Furthermore, regarding the SE(2) case where we consider invertible orienta-
tion scores in stead of Gabor transforms, we note that there exists an interesting con-
nection with orientation channel representations (that are explained in Chap. 2) and
invertible orientation scores, for details see [117]. Finally, the efficient X-junction
preserving flows in Chap. 1 of this book corresponds to crossing preserving flow via
invertible orientation scores [112, 113, 117, 167] using only the m =0, and m =2
angular frequencies in orientation [166, Chaps. 3, 4.3, 6]. Without this restriction
the crossing preserving flow via invertible orientation scores generically deals with
all possible crossing situations.

In this chapter we restrict ourselves to Gabor transforms defined on the Heisen-
berg group, where reassignment will be seen to be a special case of left-invariant
convection. A useful source of ideas specific to Gabor analysis and reassignment
was the paper [93]. For details on phase covariant diffusions on Gabor transforms
(see the right column in Fig. 8.1), we refer to [118, Chap. 7] and [236, Chap. 6]. For
the construction of wavelets on the Heisenberg group, see Chap. 7. For an extension
of the theory in this chapter with applications in cardiac imaging we refer to [119].

The chapter is structured as follows: Sect. 8.2 collects basic facts concerning the
Gabor transform and its relation to the Heisenberg group. Section 8.3 contains the
formulation of the convection-diffusion schemes. We explain the rationale behind
these schemes, and comment on their interpretation in differential-geometric terms.
Section 8.4 is concerned with a transfer of the schemes from the full Heisenberg
group to phase space, resulting in a dimension reduction that is beneficial for im-
plementation. The resulting scheme on phase space is described in Sect. 8.5. For
a suitable choice of Gaussian window, it is possible to exploit Cauchy-Riemann
equations for the analysis of the algorithms, and the design of more efficient alter-
natives. Section 8.6 describes a discrete implementation, and presents some experi-
ments.

8.2 Gabor Transforms and the Reduced Heisenberg Group

Throughout the paper, we fix integers d € N and n € Z \ {0}. The continuous Gabor-
transform ¥y [ f1: R? x RY — C of a square integrable signal f : RY — C is com-
monly defined as

Gyl f1(p,q) = /R fEVE- ple mniE=pa gg (8.1)

where ¥ € L (R?) is a suitable window function. For window functions centered
around zero both in space and frequency, the Gabor coefficient 4, [f1(p, q) ex-
presses the contribution of the frequency nq to the behaviour of f near p.
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This interpretation is suggested by the Parseval formula associated to the Gabor
transform, which reads

f/l%[f](nq)lzdpdq:Cw/ L (PPdp.
Rd ]Rd ]Rd

1
where Cy, = - ||W||§2<Rd> (8.2)

for all f, ¥ € Ly(R?). This property can be rephrased as an inversion formula:

1 .
6= /R d /R . TEP Y€~ pdpdg,  (83)

to be read in the weak sense. The inversion formula is commonly understood as the
decomposition of f into building blocks, indexed by a time and a frequency param-
eter; most applications of Gabor analysis are based on this heuristic interpretation.
For many such applications, the phase of the Gabor transform is of secondary impor-
tance (see, e.g., the characterization of function spaces via Gabor coefficient decay
[192]). However, since the Gabor transform uses highly oscillatory complex-valued
functions, its phase information is often crucial, a fact that has been specifically
acknowledged in the context of reassignment for Gabor transforms [93].

For this aspect of Gabor transform, as for many others, the group-theoretic view-
point becomes particularly beneficial. The underlying group is the reduced Heisen-
berg group H,. As a set, H, = R* x R/Z, with the group product

1
(p,q,s+Z)(p’,q/,S’+Z)=(p+p’,q+c1’,S+s’+E(q-p’—p-q’)JrZ).

This makes H, a connected (non-Abelian) nilpotent Lie group. The Lie algebra is
spanned by vectors Ay, ..., Arg41 with Lie brackets [A;, Aj+q] = —A24+1, and all
other brackets vanishing.

H, acts on L, (R?) via the Schridinger representations %" : H, — B(L»(R)),

UL gssy V&) =THE Dy —py Y el,®).  (84)

The associated matrix coefficients are defined as

Wx/;lf(p’ q,S + Z) = (%(;l;,q’s+2)w’ f)]Lz(]Rd) (85)

This reveals that, with some change of notation, the Gabor transform is a group-
theoretical wavelet transform of the type sketched in Remark 7.1. In the following,
we will often omit the superscript n from U and %/, implicitly assuming that we
use the same choice of 7 as in the definition of G,. Then a simple comparison of
(8.5) with (8.1) reveals that

%[f](nq)=%f(p,q,s=—%). (8.6)
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Since #y f(p.q,s +7Z) = e2”i"57/1/,f(p, q,0+ 7Z), the phase variable s does not
affect the modulus, and (8.2) can be rephrased as

1
///I%[f](p,q,s+Z)|2dpdqu=Cw/ F(Pdp. 8.7)
0 R4 JRA R4

Just as before, this induces a weak-sense inversion formula, which reads

1 1 )
/= C_w,/() /Rd A;d Ww[f](p,q,s +2) (p,q,s+z)1/f dpdgds.

As a byproduct of (8.7), we note that the Schrédinger representation is irreducible.
Furthermore, the orthogonal projection Py, of L, (H;) onto the range Z (%) turns
out to be right convolution with a suitable (reproducing) kernel function,

By UY(h) = U % K (h) = / U)K (s~ 'h) dg.

'

with dg denoting the left Haar measure (which is just the Lebesgue measure on

R* x R/Z) and K (p.q.5) = Wy ¥ (p.4.9) = & Wipguy Vs ¥)-

The chief reason for choosing the somewhat more redundant function % f over
%y [ f11is that %, translates time-frequency shifts acting on the signal f to shifts in
the argument. If .2 and & denote the left and right regular representation, i.e., for
all g,h € Hy and F € Ly(H,),

(L F)(h)=F(g~'h), (%g F)(h) = F(hg),
then %, intertwines % and .2,
Wy o Uy =LyoWy. (8.8)
Thus the additional group parameter s in H, keeps track of the phase shifts induced
by the non-commutativity of time-frequency shifts. By contrast, right shifts on the

Gabor transform corresponds to changing the window:

By Wiy () = Ung . [) =Wy £ (). (8.9)

8.3 Left Invariant Evolutions on Gabor Transforms

We relate operators @ : Z(#y,) — L, (H,) on Gabor transforms, which actually use
and change the relevant phase information of a Gabor transform, in a well-posed
manner to operators Ty : Ly (R?) — Ly(RY) on signals via
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Ty HE) =W oD oWy f)E)

onl
=— @y N(P.q,s)
Cy Jio,11 Jre Jre v
« dMEDTO-DPDhy & — pydpdgds.  (8.10)

Our aim is to design operators 17, that address signal processing problems such as
denoising or detection.

8.3.1 Design Principles

We now formulate a few desirable properties of 7y, and sufficient conditions for @
to guarantee that 7, meets these requirements.

1. Covariance with respect to time-frequency-shifts: The operator 13, should com-
mute with time-frequency shifts. This requires a proper treatment of the phase.
One easy way of guaranteeing covariance of 1% is to ensure left invariance
of @: If @ commutes with %, for all g € H,, it follows from (8.8) that

T,po%gn=7/Jo®07/¢o%g"=7/$o¢>o$go%¢=%gnoT¢.

Generally speaking, left invariance of @ is not a necessary condition for in-
variance of Ty: Note that #; = #7 o Py. Thus if @ is left-invariant, and

A:ly(H) — %’(Wlﬁ)L an arbitrary operator, then @ + A cannot be expected
to be left-invariant, but the resulting operator on the signal side will be the same
as for @, thus covariant with respect to time-frequency shifts.

The authors [93] studied reassignment procedures that leave the phase invari-
ant, whereas we shall put emphasis on phase covariance. Note however that the
two properties are not mutually exclusive; convection along equiphase lines ful-
fills both. (See also the discussion in Sect. 8.3.4.)

2. Nonlinearity: The requirement that 7y, commute with %" immediately rules out
linear operators @. Recall that 27" is irreducible, and by Schur’s lemma [105],
any linear intertwining operator is a scalar multiple of the identity operator.

3. By contrast to left invariance, right invariance of @ is undesirable. By a similar
argument as for left-invariance, it would provide that T, = Tﬂj/gnw.

We stress that one cannot expect that the processed Gabor transform @ (%, f) is
again the Gabor transform of some function constructed by the same kernel ¥, i.e.
we do not expect that @(%(Wﬁ)) - %’(WJ).

8.3.2 Invariant Differential Operators on H,

The basic building blocks for the evolution equations are the left-invariant differ-
ential operators on H, of degree one. These operators are conveniently obtained
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by differentiating the right regular representation, restricted to one-parameter sub-

groups through the generators {Ay, ..., Azg41} =1{0p;, ..., 0pys Ogys .5 0gy, 05} C

T.(Hy),

U(ge) —U(g)
6 9

dZ(A;)U(g) = lim (8.11)
e—0
for all g € H, and smooth U € €°°(H,). The resulting differential operators
{dZ (A1), ..., dZ (A1)} = {A, ..., Dhi+1}
denote the left-invariant vector fields on H,, and brief computation of (8.11) yields:

bi
2

qi
The differential operators obey the same commutation relations as their Lie algebra

counterparts Aq, ..., Axg+1

s, Ghar1 =05, fori=1,...,d.

[, gt = A Hygri — Sgyi S = —9hay, (8.12)

and all other commutators are zero. l.e. dZ is a Lie algebra isomorphism.

8.3.3 Setting up the Equations

For the effective operator @, we will choose left-invariant evolution operators
with stopping time 7 > 0. To stress the dependence on the stopping time we shall
write @; rather than @. Typically, such operators are defined by W(p,q,s,t) =
D, (Wy f)(p,q,s) where W is the solution of

alW(paQ3svt) = Q('Wwflvf%v ~-152{2d)W(P,51,S,f),

(8.13)
W(p,q,s,0) =%y f(p.q.s),

where we note that the left-invariant vector fields {7 }?i‘fl on H, are given by
qi Di .
Mzapi‘l‘gax, ,SZ{dJri:aqi—?a_y, ﬂde+1=aS, fort:l,...,d,

with left-invariant quadratic differential form

Uy fl. A, ..., )
24 24

2d
==Y alWy D )T+ )Y ADij(Wy fI)(p, q)Fj. (8.14)

i=1 i=1 j=1

Here a; (|#y f|) and D;; (|#y f|) are functions such that (p, g) = a; 1%y f)(p, q)
eR and (p,q) — a;(#y f1)(p,q) € R are smooth and either D = 0 (pure con-
vection) or DT = D > 0 holds pointwise (with D =[D;;]) forall i =1,...,2d,
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j =1,...,2d. Moreover, in order to guarantee left-invariance, the mappings a; :
Wy [~ ai(|#y f|) need to fulfill the covariance relation

ai(|l LWy Q) =ai((Wy fD(p—p'.qa—4q), (8.15)
forall f €elp(R),andall g=(p,q,s +Z),h=(p',q',s' +Z) € H,.
Fora; =--- = az44+1 = 0, the equation is a diffusion equation, whereas if D =0,

the equation describes a convection. We note that existence, uniqueness and square-
integrability of the solutions (and thus well-definedness of 7°) are issues that will
have to be decided separately for each particular choice of a; and D. In general
existence and uniqueness are guaranteed, see Sect. 8.7.

This definition of @; satisfies the criteria we set up above:

1. Since the evolution equation is left-invariant (and provided uniqueness of the
solutions), it follows that @, is left-invariant. Thus the associated 7y, is invariant
under time-frequency shifts.

2. In order to ensure non-linearity, not all of the functions a;, D;; should be con-
stant, i.e. the schemes should be adaptive convection and/or adaptive diffusion,
via adaptive choices of convection vectors (aj, ..., a2d)T and/or conductivity
matrix D. We will use ideas similar to our previous work on adaptive diffu-
sions on invertible orientation scores [112—-114, 117, 169], and to those presented
in Chap. 10, where we employed evolution equations for the Euclidean motion
group. We use the absolute value to adapt the diffusion and convection to avoid
oscillations.

3. The two-sided invariant differential operators of degree one correspond to the
center of the Lie algebra, which is precisely the span of Aj;1. Both in the
cases of diffusion and convection, we consistently removed the @544 = d-
direction, and we removed the s-dependence in the coefficients a; (|%y, f1)(p. q),
D;i(1#y f1)(p, q) of the generator Q(|#y, f|, <A, ..., @Hq) by taking the abso-
lute value | %y, f|, which is independent of s. A more complete discussion of the
role of the s-variable is contained in the following subsection.

8.3.4 Convection and Diffusion Along Horizontal Curves

So far our motivation for (8.13) has been group theoretical. There is one issue we
did not address yet, namely the omission of d; = %441 in (8.13). Here we first mo-
tivate this omission and then consider the differential geometrical consequence that
(adaptive) convection and diffusion takes place along so-called horizontal curves.
The reason for the removal of the 2, direction in our diffusions and convec-
tions is simply that this direction leads to a scalar multiplication operator mapping
the space of Gabor transform to itself, since o, #y, f = —2mwin#y f. Moreover, we
adaptively steer the convections and diffusions by the modulus of a Gabor transform
[#y f(p,q,8) =19y f(p,g)|, which is independent of s, and clearly a vector field
(p,q,s)— F(p,q)os is left-invariant iff F is constant. Consequently it does not



8 Left Invariant Evolution Equations on Gabor Transforms 145

make sense to include the separate d; in our convection-diffusion equations, as it
can only yield a scalar multiplication, as for all constant « > 0, 8 € R we have

05, QUHy fl, A, ..., a)]=0 and Wy f=-"2rinWy f

o (@FHBAVFQUNY £, 52a))

:e—tot(Znn)z—t,B2n'in o QU [ ra)

In other words o, is a redundant direction in each tangent space T, (H,), g € H;.
This however does not imply that it is a redundant direction in the group manifold
H, itself, since clearly the s-axis represents the relevant phase and stores the non-
commutative nature between position and frequency, [118, Chap. 1].

The omission of the redundant direction d; in 7 (H,) has an important geometri-
cal consequence. Akin to our framework of linear evolutions on orientation scores,
cf. [112, 169], this means that we enforce horizontal diffusion and convection, i.e.
transport and diffusion only takes place along so-called horizontal curves in H,
which are curves ¢ — (p(t), q(¢), s(t)) € H,, with s(¢) € (0, 1), along which

1 &
s =3 /0 ;qmp; () — pi(v)g] () dx,

=

see Theorem 8.1. This gives a nice geometric interpretation to the phase variable
s(t), since by the Stokes theorem it represents the net surface area between a straight
line connection between (p(0), ¢(0), s(0)) and (p(z), q(t), s(¢)) and the actual hor-
izontal curve connection [0, t] > 7 — (p(7), ¢(7), s(7)). For details, see [118].

In order to explain why the omission of the redundant direction d; from the
tangent bundle 7 (H,) implies a restriction to horizontal curves, we consider the
dual frame associated to our frame of reference {7, ..., @hy+1}. We will de-
note this dual frame by {d</', ..., d«?¢*1} and it is uniquely determined by
(dett, o) = 8;, i,j=1,2,3 where 8;. denotes the Kronecker delta. A brief com-
putation yields

A \gepgey =dp', A |_pgsy =dq', i=1,....d,
2d+1 1 (8.16)
de/ ™" lg=(p.q.s) = ds + 5(17 -dg —q-dp).

Consequently a smooth curve ¢ — y () = (p(t), q(t), s(¢)) is horizontal iff
1
@™y, ') =0 & SO=2@0 PO =p0)-q'O).
Theorem 8.1 Let f € Lr(R) be a signal and Wy f be its Gabor transform associ-

ated to the Schwartz function . If we just consider convection and no diffusion (i.e.
D = 0) then the solution of (8.13) is given by

W(gvt)=Wl//f(yJ§(t))v g:(p’q’s)EHr’
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where the characteristic horizontal curve t — y]‘?" ) =(p@),q(),s()) for each
g0 = (po, q0, S0) € H, is given by the unique solution of the following ODE:

p(6) =—a' ((#y FD(p1), q(1), p(©)=po,
G(t) = —a2( Wy 1) (p@), q()),  q(0) = qo,
5@y =L p(r) — LG (n), 5(0) = so.

Consequently, the operator Wy [ +— W (-, t) is phase covariant (the phase moves
along with the characteristic curves of transport):

arg{W (g, 0} = arg(#y f(y})} forallt>0.
Proof For proof see [118, pp. 30, 31]. U

Also for the (degenerate) diffusion case with D = DT = [Dijli,j=1,..,a > 0, the
omission of the (2d + 1)th direction d; = @44 implies that diffusion takes place
along horizontal curves. Moreover, the omission does not affect the smoothness
and uniqueness of the solutions of (8.13), since the initial condition is infinitely
differentiable (if ¥ is a Schwarz function) and the Hormander condition [111, 228]
is by (8.12) still satisfied.

The removal of the ds direction from the tangent space does not imply that one
can entirely ignore the d-axis in the domain of a (processed) Gabor transform. The
domain of a (processed) Gabor transform @, (%, f) should not' be considered as
R = H,/®. Simply, because [d,, d;] = 0 whereas we should have (8.12). For
further differential geometrical details see the appendices of [118], analogous to the
differential geometry on orientation scores, [112], [118, Appendices D, C.1].

8.4 Towards Phase Space and Back

As pointed out in the introduction it is very important to keep track of the phase
variable s > 0. The first concern that arises here is whether this results in slower
algorithms. In this section we will show that this is not the case. As we will ex-
plain next, one can use an invertible mapping .# from the space .74, of Gabor
transforms to phase space (the space of Gabor transforms restricted to the plane
s = %). As a result by means of conjugation with . we can map our diffusions
on 7, C Lo(R? x [0, 1]) uniquely to diffusions on L, (RR?) simply by conjugation
with .. From a geometrical point of view it is better/easier to consider the diffu-
sions on .7, C Ly(R2 x [0, 1]) than on L, (R24), even though all our numerical
PDE-Algorithms take place in phase space in order to gain speed.

'As we explain in [118, Appendices B and C] the Gabor domain is a principal fiber bundle Pr =
(Hy, T, 7, #) equipped with the Cartan connection form w,(X,) = (ds + %(p dg — gqdp), Xg),
or equivalently, it is a contact manifold, cf. [54, p. 6], [118, Appendix B, Definition B.14],
(Hy, dd2d+l)).



8 Left Invariant Evolution Equations on Gabor Transforms 147

Definition 8.1 Let 77, denote the space of all complex-valued functions F on H,
such that F(p,q,s +7Z) =e """ F(p,q,1) and F(-,-,5s + Z) € Lo(R*?) for all
s € R, then clearly %, f € 72, forall f, ¢ € 72,.

In fact 77, is the closure of the space {7/$ fl, f € Lo(R)}in Ly (H, ). The space
J;, is bi-invariant, since:

Wﬁo%gnzfgoyﬂﬁ and Wé}g”'// =%goW$, (8.17)
where again Z denotes the right regular representation on Ly (H,) and . denotes

the left regular representation of H, on LL,(H,). We can identify .7, with L, (R??)
by means of the following operator .7 : %, — L, (R??) given by

(ZF)(p.q) =F<p,q, % +Z) =""PUF (p,q,0+ 7).

Clearly, this operator is invertible and its inverse is given by
(y—l F)(p, q,s+ Z) — e—2nisne—i7'mqu(p’ C])~

The operator . simply corresponds to taking the section s(p, q¢) = — [7_2q in the left
cosets H,/® where ® = {(0,0,s + Z) | s € R} of H,. Furthermore we recall the
common Gabor transform % given by (8.1) and its relation (8.6) to the full Gabor
transform. This relation is simply 5412} =0 7/$

Theorem 8.2 Let the operator @ map the closure 5¢;,, n € Z, of the space of Gabor
transforms into itself, i.e. @ : I, — 5¢;,. Define the left and right-regular rep’s of
H, on ¢, by restriction

R =Roly, and L =Lyl y, forallg e H,. (8.18)

Define the corresponding left and right-regular rep’s of H, on phase space by
AP =S o R oS! LW =S o LMo !

g g ’ g g :
For explicit formulas see [118, p. 9]. Let ® := ./ o ® 0.7~ be the corresponding
operator on 1L (RM) and

Yy=W) o®o Wy =(IW)) odoSW] =G} odod).

Then one has the following correspondence:

YyoU"=U"0Ty & PoL"=ZL"0d & PoP=SL"0d.
(8.19)
If moreover @ (Z(Wy)) C Z(Wy) then the left implication may be replaced by an
equivalence. If @ does not satisfy this property then one may replace @ — Wy WJ ]
in (8.19) to obtain full equivalence. Note that 1y, = WJ@DWw = WJ My “//1/;"45)7%/,.

Proof For details see our technical report [118, Theorem 2.2]. 0
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8.5 Left-Invariant Evolutions on Phase Space

For the remainder of the paper, for the sake of simplicity, we fix d = 1.

Now we would like to apply Theorem 8.2 to our left invariant evolutions (8.13)
to obtain the left-invariant diffusions on phase space (where we reduce 1 dimension
in the domain). To this end we first compute the left-invariant vector fields {;z{; }i=
(S, }13=1 on phase space. The left-invariant vector fields on phase space are

AU, q) =LA VWP, q) =0y —2n7ighU) (P, q),
AU(p'.q") =L hS VP )= 0,00 4, (8.20)
AU ¢) =SB U ¢) = =2innUP ¢,

for all (p, ¢) € R and all locally defined smooth functions U : £, 4) C R - C.

Now that we have computed the left-invariant vector fields on phase space, we
can express our left-invariant evolution equations (8.13) on phase space

{atvf/(p,q,t)= OISy [\, o, H)W (p.q.1), (8.21)

W(p.q.00=% f(p.q),

with left-invariant quadratic differential form

2 2 2
0%y f1. . h) == aillGy ). )% + Y > Dij([%y f1)(p. q) .
i=1 i=1 j=1
(8.22)
Similar to the group case, the ¢; and D;; are functions such that

(p.q) = ai(|9y f(p.g) €R
and

(p.q) > ai(19 f)(p,q) €R

are smooth and either D = 0 (pure convection) or DT =D > 0 (with D = [D; 7]
i,j= 1, ..., 2d), so Hormander’s conditjon [228] (which guarantees smooth solu-
tions W, provided the initial condition W (-, -, 0) is smooth) is satisfied because of
(8.12).

Theorem 8.3 The unique solution w of (8.21) is obtained from the unique solution
W of (8.13) by means of

W(p, g, )=(LWC(, -, ))(p,q), forallt>0andforall (p,q)e Rz,
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Proof This follows by the fact that the evolutions (8.13) leave the function space
¢, invariant and the fact that the evolutions (8.21) leave the space invariant IL; (R?%)
invariant, so that we can apply direct conjugation with the invertible operator .% to
relate the unique solutions, where we have

W(p.q.0) = Q5B 1) (p g)

(|G -1 -1

— (eyon(IW/z/IfI,M,ﬂfz)oy_'yy/wf)(p’ 9
= (S 0 ! QW ILAD) o 7= 2 o, ) (D, q)
= (LW, 0)(p.q) (8.23)

for all + > 0 on densely defined domains. For every v € L(R) N S(R),
the space of Gabor transforms is a reproducing kernel space with a bounded
and smooth reproducing kernel, so that % f (and thereby |[#y f| = |9y f| =

\/ N9y f 2+ (3 Gy f )2) is uniformly bounded and continuous and equality (8.23)
holds for all p, g € R%. a

8.5.1 The Cauchy Riemann Equations on Gabor Transforms

As previously observed in [93], the Gabor transforms associated to Gaussian win-
dows obey Cauchy-Riemann equations which are particularly useful for the analysis

of convection schemes, as well as for the design of more efficient algorithms.
2

E—0

n—"——-— . . . .
«> and f is some arbitrary signal in

More precisely, if Y (£) =¥, (&) :=e
Ly (R) then we have

@' +iad)Wy(f)=0 & (a~'dh+iad)¥y(f)=0, 820
@b +iad)logWy(f)=0 & (a~'oh+iad)log%y(f)=0,

where we recall that 4, (f) = %, (f) and o = SV S fori =1,2,3. For
details see [118], [236, Chap. 5], where the essential observation is that we can write

o 00 =i,y (Do) =5y 7, 1 (o)

with ¥ = ¥,—; and where the unitary dilation operator 7, : Lo(R) — Lo (R) is

given by Z,(¢¥)(x) = a’%f(x/a), a > 0. For the case a = 1, Eq. (8.24) was noted
in [93]. As a direct consequence of (8.24) we have

10%9,2% = —a”d,|U| and |U93,2° =a"23,|U°| +2nq,

2 i (8.25)
$HQ"=a AU and Q" =a 2 U,
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where U? resp. U® is short notation for U% = Gy (), U =Wy, (), Q9 =
arg (@, ()} and 29 = arg{#y, (/).

If one equips the contact-manifold (for general definition see cf. [54, p. 6] or
[118, Appendix B, Definition B.14]), given by the pair (H,, d.a73), recall (8.16)
with the following non-degenerate” left-invariant metric tensor

Gy = gijdo/' @ det! = plder @ der! +dor? @ dor?, (8.26)

which is bijectively related to the linear operator G : ) — ), where §) =
span{.</], <} denotes the horizontal part of the tangent space, that maps <7 to
B*der! and % to da7?. The inverse operator of G is bijectively related to

Gy =g @ oy =B @ A+ ® .

Here the fundamental positive parameter $~! has physical dimension length, so
that this first fundamental form is consistent with respect to physical dimensions.
Intuitively, the parameter 8 sets a global balance between changes in frequency
space and changes in position space. The Cauchy-Riemann relations (8.25) that hold
between local phase and local amplitude can be written in geometrical form:

9.1 (dlog|U|, Pseds2) =0, (8.27)

where U = Wy, f = |U le’$? and where the left-invariant gradient equals d2 =
Z?:l,ngiﬂ de/' whose horizontal part equals Pg+d2 = Ziz:l,ng,-ﬂ de/!. This
gives us a geometric understanding. The horizontal part Pg+«ds2|,, of the normal co-
vector d§2|,, to the surface {(p, q,s) € H, | £2(p, q,s) = §2(go)} is ¥g-orthogonal
to the normal co-vector d|U]|g, to the surfaces {(p,q,s) € Hr | [U|(p,q,s) =
1U(g0))-

8.6 Phase Invariant Convection on Gabor Transforms

First we derive left-invariant and phase-invariant differential operators on Gabor
transforms U := %}, (f), which will serve as generators of left-invariant phase-
invariant convection (i.e. set D = 0 in (8.13) and (8.21)) equations on Gabor trans-
forms. This type of convection is also known as differential reassignment, cf. [69,
93], where the practical goal is to sharpen Gabor distributions towards lines (close
to minimal energy curves [118, Appendix D]) in H,, while maintaining the signal
as much as possible.

On the group H, it directly follows by the product rule for differentiation that the
following differential operators ¢ : ¢, — .7, given by

CU)=M(U|)(—cRNU + A R2a,U), where 2 =arg{U}

2The metric tensor is degenerate on H,, but we consider a contact manifold (H3, de7?) where
tangent vectors along horizontal curves do not have an .2/3-component.
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are phase invariant, where .# (|U|) denotes a multiplication operator on .7, with
the modulus of U naturally associated to a bounded monotonically increasing dif-
ferentiable function w : [0, max(U)] — [0, uw(max(U))] C R with u(0) =0, i.e.
A (UDV)(p,q) = u(U|(p, )V (p,q) forall V € 7, (p, q) € R%.

The absolute value of Gabor transform is almost everywhere smooth (if i is a
Schwarz function) bounded and % can be considered as an unbounded operator from
H, into F;,, as the bi-invariant space .77;, is invariant under bounded multiplication
operators which do not depend on z = ¢2™*. Concerning phase invariance, direct
computation yields: € (¢ |U|) = .# (|U|) € (—ah 2. |U| + ,2.25|U|). For
Gaussian kernels ¥, (§) = e~a T e may apply the Cauchy Riemann relations
(8.24) which simplifies for the special case .Z (|U|) = |U]| to

C (2 U|) = (@®@,|UD* +a 2 (3,|UNH 2. (8.28)

Now consider the following phase-invariant adaptive convection equation on H,,

HW(g,1)=—C(W(, 1))(g), ©29)
Wi(g,00=U(g)
with either
1. CW( 1) =AU (~h2, 2) - (AW (1), HW(, 1) or
‘ S D)) 2 (8.30)
2. CW(, 1) =e" (az @pIW(, D)) a2 0g1W (-, ) )
IW(, Dl W, 1)

In the first choice we stress that arg(W (-, t)) = arg(W (-, 0)) = £2, since transport
only takes place along iso-phase surfaces. Initially, in case .# (|U|) = 1 the two ap-
proaches are the same since at t = 0 the Cauchy Riemann relations (8.25) hold, but
as time increases the Cauchy-Riemann equations are violated (this directly follows
by the preservation of phase and non-preservation of amplitude), which has been
more or less overlooked in the single step convection schemes in [69, 93].

The second choice in (8.30) in (8.29) is just a phase-invariant inverse Hamilton
Jakobi equation on H,, with a Gabor transform as initial solution. Rather than com-
puting the viscosity solution of this non-linear PDE, we may as well store the phase
and apply an inverse Hamilton Jakobi system on R? with the amplitude |U| as initial
condition and multiply with the stored phase factor afterwards.

With respect to the first choice in (8.30) in (8.29), which is much more cumber-
some to implement, the authors in [93] considered the equivalent equation on phase
space:

uW(p,q.1)==CW( D)p.q), )
W(p.q.0) =9y f(p.q) = U(p.q) = ?PDU(p,q)| (8.31)
= PO |U|(p, q)

with C(W (-, 1)) = A (U ) (—chL2AW (-, 1)+ (3,2 — 21 q) W (-, 1)), where we
recall 4, = W, and & = S of, . fori = 1,2, 3. Note that the authors in [93]
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consider the case .# = 1. However the case .# = 1 and the earlier mentioned case
A (|U|) = |U| are equivalent:

9 9,|U|)> 9,1U1)?
_|U|:a2(p| D a_z(q| D
ot |U| U]

& %log |U| =a?@,log|U)? +a =23, log |U|)>.
Although the approach in [93] is highly plausible, the authors did not provide an
explicit computational scheme like we provide in the next section.

On the other hand with the second approach in (8.30) one does not need the
technicalities of the previous section, since here the viscosity solution of the system
(8.31), [128, Chap. 10], is given by a basic inverse convolution over the (max, +)
algebra, [57], (also known as erosion operator in image analysis)

W(p,q.1) = (K; © [UD(p, g)e' P41, (8.32)
. _ a_2p2+a2q2 . . .
with the kernel K;(p, ¢) = —=——=z—" and where the erosion operator is given by

(fegp.9)= inf [gp'.q)— fp—r.q9—4)]
(p.q))eR?

Here the homomorphism between dilation/erosion and diffusion/inverse diffusion
is given by the Cramer transform C = § o logo.Z, [6, 57], which is a concate-
nation of the multi-variate Laplace transform, logarithm and Fenchel transform.
The Fenchel transform maps a convex function ¢ : R — R onto x — [Fc](x) =
sup{ly-x—c(y) |y € R?}. The isomorphic property of the Cramer transform is

C(f*x8) =FlogZ(fxg) =Flog L f +log. L) =C fDCg,
with convolution on the (max, +)-algebra given by

fogx)=sup[f(x—y) +g¥]
yeRd

8.7 Existence and Uniqueness of the Evolution Solutions

The convection diffusion systems (8.13) have unique solutions, since the coefficients
a; and D;; depend smoothly on the modulus of the initial condition | %y, f| = |9y f].
So for a given initial condition % f the left-invariant convection diffusion genera-
tor Q([Wy fl, A, ..., Dha) is of the type

d d
QUAYf1. ... ha) =D i+ Y ).
i=1 i,j=1
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Such hypo-elliptic operators with almost everywhere smooth coefficients given by
ai(p.q) = ai(|%y fD(p.q) and Bij(p.q) = Dij(|9y f1)(p.q) generate strongly
continuous, semigroups on L, (R?), as long as we keep the functions «; and B;;
fixed, [401], yielding unique solutions where at least formally we may write

W(p,q,s,t)=¢t(”//1/,f)(p,q,S):et(Zi:‘a’d'JrZ”f:'Mﬁ”%)Wwf(p,q,S)

with lim; o W (-, ) = #y f in Ly-sense. Note that if 1/ is a Gaussian kernel and
f # 0 the Gabor transform ¥, f # 0 is real analytic on R? | 50 it can not vanish on
a set with positive measure, so that o; : R? — R are almost everywhere smooth.
This applies in particular to the first reassignment approach in (8.30) (mapping
everything consistently into phase space using Theorem 8.3), where we have set

ar(19y f1) = A (Gy FDIGy £17' 8,19 f1,
ax(19y f) = (G DIy £1719,1%y 1),

and D = 0. Now we have to be careful with the second approach in (8.30), as here
the operator U CK(U ) is non-linear and we are not allowed to apply the general
theory. Nevertheless the operator U +— % (U) is left-invariant and maps the space
JL+ (R?) = {f € Lr(R?) | f > 0} into itself again. In these cases the erosion solu-
tions (8.32) are the unique viscosity solutions, of (8.29), see [85].

Remark 8.1 For the diffusion case, [118, Chap. 7], [236, Chap. 6], we have D =
[Dijli,j=1,...24 > 0, in which case the (horizontal) diffusion generator

Uy fl. ., ..., ha)

on the group is hypo-elliptic, whereas the corresponding generator

0%y f1, A, ..., %ha)

on phase space is elliptic. By the results [128, Chap 7.1.1] and [291] we con-
clude that there exists a unique weak solution W =W e Ly(Rt, H;(R?) N
H; (R, Ly (RR?)) and thereby we can apply continuous point evaluation in time and
operator Lo (R?) 5 Gy [~ &, “Gy f) = W(,- 1) € Lo(R?) is well-defined, for all
t > 0. By means of the combination of Theorems 8.2 and 8.3 we can transfer the
existence and uniqueness result for the elliptic diffusions on phase space to the ex-
istence and uniqueness result for the hypo-elliptic diffusions on the group H, (that
is via conjugation with .%).

8.7.1 Algorithm for the PDE Approach to Differential
Reassignment

Here we provide an explicit algorithm on the discrete Gabor transform G2f of the
discrete signal f, that consistently corresponds to the theoretical PDE’s on the con-
tinuous case as proposed in [93], i.e. convection equation (8.29) where we apply the
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first choice (8.30). Although that the PDE by [93] is not as simple as the second
approach in (8.30) (which corresponds to a standard erosion step on the absolute
value |9, f| followed by a restoration of the phase afterwards) we do provide an
explicit numerical scheme of this PDE, where we stay entirely in the discrete phase
space.

It should be stressed that taking straightforward central differences of the con-
tinuous differential operators of Sect. 8.6 does not work. For details and non-trivial
motivation of left-invariant differences on discrete Heisenberg groups see [118].

Explicit upwind scheme with left-invariant finite differences in pseudo-code for
M =1
Fori=1,...,K—1,m=1,...,M — 1 set W[l,m,O] ::Gif[l,m].
Fort=1,...,T.
For!=0,..., K —1,form=1,...,M — 1 set
01, m] = — L (log W[l + 1,m,t =0] — log|W|[l — 1, m,t = 0])
021, m] = —LL(log |WI|[l,m + 1,1 =0]| —log |W|[l,m — 1,7 = 0])
W, m,t]:=WIl,m,t — 1]+ KAtz @O, mll P WIll, m, 1]+ z~ (") x
(L, mILA LWL, m, 1]) + M At (zH @[, mILAL” WL m, 1]+ 27 (§2)[L, m] x
(AL WL, m, 1]).

Subsequently, we provide a brief explanation of the involved variables:

I discrete position variable [ =0, ..., K — 1.

m discrete frequency variablem =1,..., M — 1.

t discrete time r =1, ... T, where T is the stopping time.

v discrete kernel ¢ = wac = {wa(nN—l)},iV:__l(N_l) or ¥ =
{wlff[n]}f:’:__l(N_l) see below.

Gi f[/, m] discrete Gabor transform computed by diagonalization via Zak trans-
form [235].

W[l ,m,t] discrete evolving Gabor transform evaluated at position /, frequency m
and time 7.

JZ{;Di forward (4), backward (—) left-invariant position (i = 1) and frequency
(i =2) shifts.

7+ (@), m,t] = max{p(,m,1),0},z7($)[l, m, t] = min{e(I, m, t), 0}
for upwind.

The discrete left-invariant shifts on discrete phase space are given by

(AL B, m] = K (e~ 5" B[l + 1, m] — B[l, m)),

2ziLlm

(AP B, m] = K(®[l,m] —e 7" [1, m]),

L i ) (8.33)
(" )1, ml=MN" (®[l,m+ 1] — D[I,m)),

(P D), ml=MN~ (B[l,m] — B[l,m — 1)).
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Fig. 8.2 [Illustration of reassignment by adaptive phase-invariant convection explained in Sect. 8.6,
using the upwind scheme of Sect. 8.7.1 applied on a Gabor transform

The discrete Gabor transform equals

N—-1
2xin(n—IL)

1 -
Gyfil,m] =~ > Wln—IL]flnle”" i,
n=0

where M /L denotes the (integer) oversampling factor and N = K L. The discrete
Cauchy Riemann kernel ¥ fl) is derived in [118] and satisfies the system

Vi=0,...K—1Ym=0,...M—1Ytets(I) :
1 ~ PO - PO
—( P+ Py +ia( G + TP )(GPoDI.mI=0,  (8.34)
a a

which has a unique solution in case of extreme over-sampling K =M =N, L = 1.
For an illustration of how our left-invariant finite difference (upwind)-scheme for
differential reassignment sharpens the Gabor coefficients, see Fig. 8.2.

8.7.2 Evaluation of Reassignment

We distinguished between two approaches to apply left-invariant adaptive convec-
tion on discrete Gabor-transforms.® Either we apply the numerical upwind PDE-
scheme described in Sect. 8.7.1 using the discrete left-invariant vector fields (8.33),
or we apply erosion (8.32) on the modulus and restore the phase afterwards. Within
each of the two approaches, we can use the discrete Cauchy-Riemann kernel ¥ aD or
the sampled continuous Cauchy-Riemann kernel 1/15.

To evaluate these 4 methods we apply the reassignment scheme to the reassign-
ment of a linear chirp that is multiplied by a modulated Gaussian and is sampled

3The induced frame operator can be efficiently diagonalized by Zak-transform, [235], boiling down
to diagonalization of inverse Fourier transform on H,, [118, Chap. 2.3]. We used this in our algo-
rithms.
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Fig. 8.3 Reconstructions of the reassigned Gabor transforms of the original signal that is depicted
on the top left whose absolute value of the Gabor transform is depicted on bottom left. In the right:
Ist row corresponds to reassignment by the upwind scheme (.# = 1) of Sect. 8.7.1, where again

left we used 1/;5 and right we used ¥ ,? . Parameters involved are grid constants K = M = N = 128,
window scale a = 1/6, time step At = 107> and time ¢ = 0.1. 2nd row to reassignment by mor-
phological erosion where in the left we used kernel 1/;5 and in the right we used l/IaD . The goal of
reassignment is achieved; all reconstructed signals are close to the original signal, whereas their
corresponding Gabor transforms depicted in Fig. 8.4 are much sharper than the absolute value of
the Gabor transform of the original depicted on the bottom left of this figure

using N = 128 samples. The input signal is an analytic signal so it suffices to show
its Gabor transform from 0O to w. A visualization of this complex valued signal
can be found Fig. 8.3 (top). The other signals in this figure are the reconstructions
from the reassigned Gabor transforms that are given in Fig. 8.4. Here the topmost
image shows the Gabor transform of the original signal. One can also find the re-
constructions and reassigned Gabor transforms respectively using the four methods
of reassignment. The parameters involved in generating these figures are N = 128,
K =128, M =128, L = 1. Furthermore a = 1/6 and the time step for the PDE
based method is set to A7 = 1073, All images show a snapshot of the reassignment
method stopped at t = 0.1. The signals are scaled such that their energy equals the
energy of the input signal. This is needed to correct for the numerical diffusion the
discretization scheme suffers from. Clearly the reassigned signals resemble the in-
put signal quite well. The PDE scheme that uses the sampled continuous window
shows some defects. In contrast, the PDE scheme that uses ¥ (? resembles the mod-
ulus of the original signal the most. Table 8.1 shows the relative £,-errors for all 4
experiments.

Advantages of the erosion scheme (8.32) over the PDE-scheme of Sect. 8.7.1
are:

1. The erosion scheme does not produce numerical approximation-errors in the
phase, which is evident since the phase is not used in the computations.

2. The erosion scheme does not involve numerical diffusion as it does not suffer
from finite step-sizes.

3. The separable erosion scheme is much faster.
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Fig. 8.4 Absolute value of the reassigned Gabor transforms of the signals depicted in the right
two columns of Fig. 8.3

Table 8.1 The first column shows ¢; = (||f — i‘llez(l))llf\lg_zl, the relative error of the complex
valued reconstructed signal compared to the input signal. In the second column €; = (|[|f] —
€11l e5cr)) ||f\|1v721 can be found which represents the relative error of the modulus of the signals. Pa-
rameters involved are K = M = N = 128, window scale a = % and convection time ¢ = 0.1, with

times step Az = 1073 if applicable. PDE stand for the upwind scheme presented in Sect. 8.7.1 and
erosion means the morphological erosion method given by (8.32)

€] €2 t
Erosion continuous window 2.41 x 1072 8.38 x 1073 0.1
Erosion discrete window 8.25 x 1072 7.89 x 1072 0.1
PDE continuous window 2.16 x 1072 2.21x 1073 0.1
PDE discrete window 1.47 x 1072 332x 1074 0.1
PDE discrete window 2.43 x 1072 6.43 x 1073 0.16

The convection time in the erosion scheme is different than the convection time in
the upwind-scheme, due to violation of the Cauchy-Riemann equations. Typically,
to get similar visual sharpening of the re-assigned Gabor transforms, the convection
time of the PDE-scheme should be taken larger than the convection time of the ero-
sion scheme (due to numerical blur in the PDE-scheme). For example t = 1.6 for
the PDE-scheme roughly corresponds to = 1 in the sense that the £,-errors nearly
coincide, see Table 8.1. The method that uses a sampled version of the continuous
window shows large errors in Fig. 8.4 the defects are clearly visible. This shows the
importance of the window selection, i.e. in the PDE-schemes it is better to use win-
dow ¥ 2 rather than window ¥¢. However, Fig. 8.5 and Table 8.1 clearly indicate
that in the erosion schemes it is better to choose window & than ¢2.
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Fig. 8.5 The modulus of the 1t —®— Original

signals in the bottom row of

Fig. 8.3. For erosion (8.32) osl Erosion and ),
1/}5 performs better than —— Erosion and w{(li

erosion applied on a Gabor
transform constructed by y2 0.6

0.4f

0.2f
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8.8 Conclusion

We have presented a framework for signal processing via evolutions on Gabor trans-
forms, which are to be considered as functions on the (full) Heisenberg group. These
evolutions must be left-invariant for appropriate treatment of the phase in the Gabor
domain. Moreover, (non-linear) left-invariant operators in the Gabor domain corre-
spond to (nonlinear) operators in the signal domain that commute with translations
and modulations. We have considered (and compared) several approaches and im-
plementations for differential reassignment (the convection case). For extensions to
Gabor transform of 2D-images and for signal enhancement via left-invariant diffu-
sion we refer to [118, 119].

Acknowledgements The Netherlands Organisation for Scientific Research (NWO) is gratefully
acknowledged for financial support.



Chapter 9
Scale Space Representations Locally Adapted
to the Geometry of Base and Target Manifold

Luc Florack

Abstract We generalize the Gaussian multi-resolution image paradigm for a Eu-
clidean domain to general Riemannian base manifolds and also account for the
codomain by considering the extension into a fibre bundle structure. We elabo-
rate on aspects of parametrization and gauge, as these are important in practical
applications. We subsequently scrutinize two examples that are of interest in bio-
mathematical modeling, viz. scale space on the unit sphere, used among others for
codomain regularization in the context of high angular resolution diffusion imag-
ing (HARDI), and retino-cortical scale space, proposed as a biologically plausible
model of the human visual pathway from retina to striate cortex.

9.1 Introduction

Physical field observables (referred to as signals or images henceforth) have an in-
trinsically limited resolution. Resolution invariance can be realized (for levels be-
low measurement resolution) by generating a one-parameter family of gracefully
degraded copies of the fiducial image in a causal fashion, subject to certain invari-
ance axioms, of which scale invariance is the one most relevant in this context. The
canonical way to operationalize this is by convolution with a normalized Gaussian,
yielding a so-called Gaussian scale space [151, 261, 290, 391, 404]. Traditionally
this is done against a Euclidean background geometry, and in a homogeneous and
isotropic fashion. This also holds for certain generalizations proposed in the lit-
erature, such as the so-called «-scale spaces by Duits et al. [116], the relativistic
scale spaces by Burgeth et al. [58], etc. Moreover, scale space images are viewed as
smooth functions with a globally defined codomain, cf. the various PDE formula-
tions elsewhere in this book (Chaps. 1, 3, 5, 7, 8, 11). That is to say, image values
are expressed relative to a universal standard (unit of intensity), which implies that
they can be compared irrespective of the base point to which they are attached.

L. Florack (X))
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Local adaptation mechanisms have been proposed to control the resolution degra-
dation process locally so as to account for the differential structure of the image, e.g.
for the purpose of “edge enhancement” [154, 334, 403, 433]. Such mechanisms rely
on and make use of the specific local structure of the image function, and always
yield nonlinear filtering paradigms.

Here we consider local adaptation mechanisms of a different kind, viz. based
on the geometry of the domain and codomain of the image. We depart from the
(typically implicit) assumption that space is Euclidean, and even from the assump-
tion that the image can be modeled as a function from a spatial, temporal, or spa-
tiotemporal domain into a globally defined codomain. Instead we adapt the canon-
ical paradigm to a general (Riemannian) geometry of its domain, and regard the
codomain as a point-wise entity, leading to a so-called fibre bundle, recall Chap. 5.
Linearity is manifest throughout.

9.2 Theory
9.2.1 Preliminaries on Riemannian Geometry

Let S : 2™ — R denote a given raw signal defined on an m-dimensional Rieman-
nian surface £2™, say. This could be a surface embedded in an n-dimensional Eu-
clidean space, in which case it inherits its (generally non-flat) Riemannian metric
from that of the embedding space. In this case we may parametrize §2" using co-
ordinates £#, u =1, ...,m < n, and derive the components of the metric tensor of
2™ from that of R” as follows:

ax' dox/

g“”:{)g—unija—gl/’ .1
in which »;;, 1 <1i, j <n, denote the components of the Euclidean metric tensor of
the embedding space, and g,., 1 < u, v < m the ones induced on £2", recall the
definition of the pullback metric in Chap. 1, Sect. 1.2.3, and Chap. 5, Sect. 5.4.1.1,
notably Eq. (5.8). For notational convenience we set g = detg,,, and n = detn;;.
These are relative scalars. More precisely, /g dé L...dg™ and ﬁdxl ---dx™ are
the basic volume elements on 2, respectively R". Henceforth we will concentrate
on the intrinsic properties of £2"" without reference to its embedding in R". In fact,
no such embedding will be required.

By D,, we shall denote the covariant derivative with respect to x* induced by the
metric tensor g,,,. By construction the metric is “covariantly constant”: D,g,, =0,
whence also D, g = 0. (Under the additional assumption that space is free of so-
called torsion, one can take this as the definition of the covariant derivative [390].)
The covariant derivative defines a connection that allows us to compare neighbour-
ing quantities despite locally varying (an)holonomic bases by “correcting” for the
rate of change of the basis vectors in any direction along the base manifold. If {e }
is a basis of the local tangent space at some implicit point of £2", then by definition

Dye, =TI}),ep. 9.2)
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The coefficients can be constructed so as to be “compatible with the metric”, i.e.
so as to respect the requirement of covariant constancy. “Metric compatibility” is
tantamount to the applicability of the product rule despite a spatially varying metric.
That is, if v, w are differentiable vector fields with components v*, w# relative to
the local basis {e, }, then

V(v,w) = (VV,W) + (v, VW), 9.3)
or, in terms of components,
D, (guvv*w") = Dyv* gow” + v¥guuDpow”. 9.4)

This uniquely establishes the (symmetric part of the) so-called Christoffel symbols
in Eq. (9.2):

4 1 P
F/w = Eg (%g,\u + 3ugm - a)»g/w)- 9.5)

The components of Vv are given by
Dyv" =09,v" + F;Mv'o. (9.6)

(It can be shown that the antisymmetric part of the Christoffel symbols captures the
torsion of the underlying manifold [390], which, in our case, will be assumed to
vanish.)

Formulae for the component representation of VT for any type of tensor field
T are now uniquely determined by application of the product rule using covariant
constancy of the metric in a similar fashion, together with the observation that V f
coincides with the familiar gradient if f is a scalar function (no “I"-corrections”
need to be carried out since function values are absolute, i.e. do not rely on a local
basis). Just fill in the (co-)vector slots of T so as to produce a scalar field, and
differentiate. In particular, if w is a covector with components w,, relative to a local
basis {e#} of the dual tangent space, then the components of Vw are obtained by
working out the identity V(w(v)) = Vo (V) + w(VV) in terms of components. As a
result one finds

Dyw, =d,w, — F\ﬁﬂ)w 9.7

For further details on Riemannian geometry and tensor calculus the reader is re-
ferred to the literature [390].

9.2.2 Scale Space

The above geometric elaboration allows us to extend the scale space paradigm be-
yond the usual, Euclidean context [151, 261, 290, 391, 404]. To this end, consider
the following functional, in which (the minimizer) S; : £2™ — R will be seen to act
as the scale space extension of the raw signal § (cf. Sect. 5.4.1, Chap. 5):
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k
t
E(S;) = /Q § [(S(é) = Si )2+ 5 Dy Dy S )P - DI S,@)]Ds.
k>1"""
9.8)
Here, D*S; = g*V D, S;, and D& = @dsl ---d&™ is a parametrization invariant
measure. Equivalently, one may write (notice the appearance of minus signs)

(=n*
pso= [ [s©-se©re X5

k>1

Sr(S)AgSt(E)} Dg, (9.9

in which Ag = g*"D, D, denotes the self-adjoint Laplace-Beltrami operator on
2™ ie.if f: 2™ — Ris a scalar function on 2™, then we have

1
Agf = ﬁau(g“”«/?avf). (9.10)

Using covariant constancy of the metric, and the fact that A’; is self-adjoint for any

k= Z(‘)" , it is straightforward to derive the corresponding Euler-Lagrange equations.
For Eq. (9.8) this yields an “infinite order” PDE for the family S;, ¢ > 0, given the
data function S:

(=0
S:Z - ALS, =exp(—tAg)S;. (9.11)
k>0

Inversion yields the solution'

tk
Si=) 58S =exptay)s. (9.12)
k>0

Notice that it satisfies the heat equation on £2"*:
8;St —AgSt =0, (913)

with initial condition Sy = S. This is analogous to the standard scale space rep-
resentation in the Euclidean plane, with the Euclidean Laplace operator A on R”
formally replaced by the Laplace-Beltrami operator, Ag, cf. similar constructs in
Chaps. 1 and 5. The parameter > 0 controls the (inverse) resolution.

The asymptotic cases are as follows:

lim S, = S, (9.14)
t—0+

mS(&)d
lim S, = Jon S®) (9.15)
1—00 fgm d&

The operator exp(t A ¢) is bounded and defines a strongly continuous semigroup for # € RTU{0}.
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The latter expression holds for compact £2™, but can be generalized with some care.
The physical significance of S; is that it represents the raw data S resolved at finite
scale t € (0, oo). For this reason S; is referred to as the scale space representation
of S.

9.2.3 Parametrization Aspects

In practice one must account for parametrization aspects. For instance, the assump-
tion of linearity typically fails to hold due to nonlinear signal transfer in real phys-
ical or biological systems. Typically such systems are characterized by a com-
pact or semi-infinite range, which is obviously inconsistent with linearity. Never-
theless, linearity implies no loss of generality in cases that can be understood in
terms of codomain mappings of the type S; = y (U;) for some monotonic function
y : R — R, with y’ > 0, say. Recall that the incorporation of a general Rieman-
nian metric instead of a Euclidean one may likewise account for a physically or
biologically relevant reparametrization of the base manifold, or, more generally,
of a Riemannian metric transform (which may or may not be induced by a do-
main reparametrization). As a result one should study a modification of the basic
paradigm, Eq. (9.13), by instead considering

0.Us = AUy — 1|V U1 =0, (9.16)

in which u = (Iny’)’ and ||Vu||§ =g"" 9, udyu.

9.2.4 Gauge Aspects

A more subtle aspect is that of gauging signal values obtained at different locations
on the base manifold. This aspect has received virtually no attention in the im-
age processing literature, with a few notable exceptions [184, 263, 264]. Especially
in biological vision it is not self-evident that signals of equal physical magnitude
at different locations in the visual field are perceived as such, i.e. have the same
perceptual magnitude. Indeed, there are well-known illusions refuting the validity
of this ubiquitous assumption, such as the “bright sun” illusion, Fig. 9.1, and the
Craik-O’Brien-Cornsweet illusion, Fig. 9.2.

Mlusions such as those of Figs. 9.1-9.2 cannot be understood if we insist on
treating the signal as a spatial function. Instead, we must somehow gauge its values
by selecting appropriate perceptual units of intensity pointwise. Georgiev argued
that this can be achieved by modeling the signal as a section of a fibred space [184].
Koenderink exploited the same idea in an image processing context [264]. Each
fibre represents the local codomain of possible intensity values at one point of the
image domain. The “vertical” projection of a fibre onto the base manifold is well-
defined, and yields the base point to which it is attached. In this view, however, one
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Fig. 9.1 Bright sun illusion.
The sun appears brighter than
the paper background. Are we
deceived because of our bias
to recognize the bright object
in the middle as the sun, or as
a light bulb?

Fig. 9.2
Craik-O’Brien-Cornsweet
illusion. The left part of the
bar seems brighter than the
right part, which is however
an illusion. This example
questions the position that the
bright sun illusion arises
(exclusively) at a semantic
level due to our predisposition
to judge sunlight as brightest.
But what could possibly be
Nature’s “purpose” to trigger
such illusions a priori?

declines from a “horizontal” projection of intensity values, i.e. from the possibility
to compare signal values at distinct locations. Instead, one furnishes the fibred space
with a so-called connection, to be defined below, which in turn induces a gauge
field that allows us to “correct” for differences of neighbouring signal values by
accounting for the spatial variation of the perceptual units of intensity.

The heuristic argument above suggests that instead of the raw, physical value
S(x) of the signal function we consider its value relative to the local unit of inten-
sity, o (x) say, i.e. we consider perceived intensity S(x) o (x) for some perceptual
(locally adaptive) unit o (x). This selection of a local unit, o (x), respectively any
local multiple of this, S(x) o (x), for each x, is referred to as a section of the fibred
space. We introduce a connection via a covariant derivative operator —as a gen-
uine extension of the covariant derivative used in the foregoing—which we subject
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to the usual requirement posed by the product rule:
DS (x)o(x))=2Sx)o(x) + Sx)Po (x).

We then identify 2 S(x) = VS(x), the usual gradient of the scalar function S eval-
vated at x. The unit o (x) is treated as a local basis vector for the one-dimensional
fibre at x, and so the quantity Yo (x) must itself be a section, i.e. a local multiple of
the basis vector o (x). In this way we obtain a local gauge field A (a covector field)
with amplitude A(x) at x:

Do (x) =Ax)o(x).

All in all, the components of the covariant derivative of the signal relative to a local
basis can be written as

Du(S(x)o (x)) € (x) = D)y S(x)o (x) e (x),
with?
DAS(x) = (0 + Ap(x))S(x).

Effectively the whole procedure thus boils down to what is known as the “principle
of minimal substitution” in physics, whereby one replaces ordinary differentiation of
the signal function (i.e. the coefficient of the local basis section o (x)), by covariant
differentiation:3 0uS(x) = (9 +Ap(x))Sx).

It remains an outstanding problem how the visual system gauges itself after ex-
posure to a given signal. In any case, prolonged exposure to a stationary scene
(S(x) > 0 independent of time) and deprived from the possibility to make saccadic
eye movements ‘“nullifies” one’s percept completely, which can be understood as an
adaptation mechanism in which the input stimulus has somehow evolved towards a
“covariantly constant” steady state, i.e. D;i‘S(x) =0, inducing a gauge field

Au(x) =—0, InS(x). (9.17)

Intuitively it makes sense from an economic and ecological point of view to consider
a stationary background stimulus as “void”.

Our paradigmatic equation, Eq. (9.13), can now be modified so as to account
for a background gauge field through minimal substitution of the Laplace-Beltrami
operator:

08, — A} S, =0, (9.18)
with self-dual gauge adapted Laplace-Beltrami operator*

AL =g"(Dy — A (D, + A)) =D, D}

2Additional I'-corrections will be needed for non-scalar signals, recall Sect. 9.2.1, e.g.
DATVY (x) = (853 + Ap (X)) + Iy, ())v” (x).
3In physics, however, one typically considers Hermitean operators i dy, respectively 19, + A,.

4This definition differs from the one proposed by Georgiev, which fails to be self-dual [184].
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In this case ordinary partial derivatives have been replaced by ones that are covariant
in both domain as well as codomain: 9, — D, — D;‘, o* — DH — DZ, with
Dﬁ = g™ DA, The reason for this definition is that it extends the property of the
null-gauged Laplace-Beltrami operator as the functional derivative

L3 mEYD D DE=—-A
S5 | @ D@ D DE = ~Agu

to the case involving a non-trivial gauge field A:

13 )
550 | & EDLu@DIuE) DE = —Agu.

Combined with reparametrization of the codomain we find the generalization of
Eq. (9.16):

S — ALS — pullVASII; =0, (9.19)

with ||VAu||§, = g‘“’DﬁuD,f‘u = DﬁAuD;ju. This is our main result. The conjec-
ture is that it underlies many instances of multi-resolution systems in physics, biol-
ogy, and engineering sciences.

9.2.5 Examples

9.2.5.1 Human Vision

In the following example we take m = n = 2. (There will consequently be no need
to distinguish between Greek and Latin spatial indices, since embedded surface and
embedding space coincide.)

Elsewhere it has been argued that the retino-cortical pathway of the human visual
system can be understood from a differential geometric point of view in terms of a
certain conformal metric transform that reflects the foveal properties of the human
eye [152, 153]. The proposed metric takes the following form in polar coordinates,’

.87 =(r0):

o\’
S =\ 77 ) v (9.20)
in which r( is a biological size parameter characteristic of the central fovea, and n,,,
the Euclidean metric,
1 0
Nuy = <0 r2) . 9.21)

5 At this level of rigor we ignore the singularity at the origin, but cf. [153].
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This conformal metric reflects the fact that, to reasonable approximation, the hu-
man visual system has a foveal bias (objects near the foveal point are magnified
inversely proportional to eccentricity), but is otherwise isotropic (angular relations
are not affected). The corresponding Laplace-Beltrami operator A, turns out to be
proportional to the Euclidean Laplacian A,;, which should be regarded as a pecu-
liarity of a conformal metric in n = 2 dimensions (it no longer holds when n > 2):

2
Ay = <i> Ay. (9.22)

ro

Consequently the generating equation, Eq. (9.19) based on metric Eq. (9.20) and
with y =id and A, =0, is given by

2
3,8 — (i> AyS; =0. (9.23)
ro

A natural scale reparametrization presents itself, viz.

r 2
(—) t=3s, (9.24)
ro

after which the reparametrized system appears homogeneous.® Recall that ¢ and
s are quadratic scales, thus one expects biological receptive field sizes to scale lin-
early with eccentricity r/rg. (Resolution limitations are not taken into account here.)
There exists ample evidence in support of this. The structure of the human retina and
its retinotopic mapping onto the striate cortex (also known as cortical area V1) re-
flects the above-sketched geometric structure remarkably well, and so does ample
psychophysical evidence [38, 359].

Let us now briefly return to the parametrization issue, recall Sect. 9.2.3. The
Weber-Fechner law is a well-known psychophysical law that applies to various per-
ceptual modalities. It states that the intensity of the percept is a logarithmic function
of the intensity of the physical stimulus. Here we consider the relation between ap-
parent brightness U; and retinal irradiation S;. The Weber-Fechner law is a direct
consequence of Eq. (9.16) if we take u to be a positive constant. Indeed, in this
case one readily finds y (U;) to be an exponential function (defined up to a pair
of integration constants). If we impose the boundary conditions y (—oo) = 0 and
y (00) = 0o (so that S; is positive definite), and set y (0) = yy for some constant
yp > 0, we obtain

1S
U[: —ln_t
moYo

SHomegeneity in fact holds almost everywhere in the sense that space remains flat excepr at the
foveal centre, at which the Ricci curvature tensor degenerates. This singularity can be removed
at the expense of introducing global curvature with appreciable magnitude in the fovea centralis
[153].
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A least noticeable perceptual difference dU; then corresponds to a logarithmic in-
crement ! dS, /S, of photon flux. One could interpret ="' as a psychophysical
unit of dimension for the quantity U;. The constant y may be adaptive to ambient
light conditions.

The Weber-Fechner law holds only within an interval of physical photon fluxes
of a few orders of magnitude. In general one will need to account for threshold
and saturation phenomena. A way to achieve this is to replace the unbounded map-
ping y above by y, =y o x for some suitably chosen psychophysical function y,
such that X_l is bounded and monotonic, say x‘l :R— (0, 1). This amounts to a
replacement of the nonlinearity coefficient & — p, = ux"+ x"/x’.

Finally, it may be worth exploring the feasibility of the general equation,
Eq. (9.19), as a generic model for “early vision”, accounting for retino-cortical map-
ping (via the stipulated conformal metric transform), nonlinear signal transduction
(via suitable codomain reparametrization), and illusionary “lightness”, or perceived
brightness, in relation to the actual physical stimulus (via adaptation mediated by
some gauge field). As far as the latter aspect is concerned we find ourselves still
largely in the dark. Most likely the gauge is fixed by some dynamic, global adapta-
tion mechanism (point entities such as they occur in Eq. (9.17) are physically void).
This supports the intriguing conjecture, raised by Koenderink [262], that the brain
can be understood as a “geometry engine”.

9.2.5.2 High Angular Resolution Diffusion Imaging

In the following example we take m = 2, n = 3, and identify 22 with the unit
sphere embedded in Euclidean 3-space, R3. This case is of considerable interest in
high angular resolution diffusion imaging (HARDI), a non-invasive magnetic res-
onance imaging technique for mapping local water diffusivity profiles in vivo [26,
27, 277]. It is conjectured that such profiles convey important information on the ar-
chitecture of fibrous tissues, such as brain white matter (axons) and muscles, since
water diffusion is facilitated in the direction of the underlying fibres.

A typical HARDI acquisition entails a large number of signal attenuation mea-
surements in different directions. Various representations have been proposed in the
literature to handle such multi-directional data. Typically these take the form of
(square-integrable) scalar functions on the unit sphere.

Let therefore S : 22 — R denote a given raw HARDI signal confined to the unit
sphere % xl=1,xeR3. 2 may be parametrized using two coordinates, £,
w =1, 2, say. An obvious choice would be the polar angles £ = (€L, E5)=(0,9) €
[0, ] x [0, 27), given in terms of 3D Cartesian coordinates xii=1,2,3, by

x! =sinfcosg,

xZ =sin6 sin ¢, (9.25)
x3 =cosb.
The components of the Riemannian metric for the unit sphere embedded in Eu-
clidean 3-space R? are given by Eq. (9.1). Using polar and Cartesian coordinates
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for £22 and R3, respectively, we obtain the familiar matrix representations
| 0 1 00
guv = (O sin2 9) resp.n;; =10 1 O]. (9.26)
0 0 1

In particular, D& = ,/gd§ 1dg? = sinBdbd¢ is the invariant volume element
on 22

We may think of £22 as a “fibre” over the Euclidean space R at some implicit
base point x € R3. More specifically, in the context of HARDI, £2 is the domain of
definition of the diffusive attenuation signal S or diffusion coefficient D related via
the Stejskal-Tanner formula [324, 392], recall Chap. 4, notably Sect. 4.5:

S@, ¢) = Soexp(—bD(6, ¢)). (9.27)

In what follows we shall consider the scale space extension of S, but this may be
equally well replaced by any other L?(§2?)-function, notably D, or by derived prob-
abilistic quantities such Tuch’s orientation distribution function (ODF) [415], the
higher order diffusion tensor model and the diffusion orientation transform (DOT)
by Ozarslan et al. [324, 325], and the diffusion tensor distribution model by Jian et
al. [238]. See also Descoteaux et al. [103, 104] and Hess et al. [226].

Consider the scale space representation S; of S derived in Sect. 9.2.2. The
(dimensionless) parameter t € R* now controls (inverse) angular resolution. Ex-
pressed in terms of spherical coordinates it is natural to decompose the functions S;
and S relative to the orthonormal basis of spherical harmonics, since this diagonal-
izes the Laplace-Beltrami operator:

AY) = —0(L+1)Y), (9.28)

for any ¢ € Zg andme{—€,—0+1,...,£—1,£}. We employ the following con-
vention for spherical harmonics, in which P;" are the associated Legendre polyno-

mials:’
[@e+1@E—m
Y6, ) = #el’wﬁ"(cos@, (9.29)

m (_l)m 2,2 d@—i—m 2 4
Py (Z)=W(1—Z)2W(Z -1, (9.30)
with —1 <z < 1. Setting
ES
5(9,¢)=265m(0)Y£"(9,¢), (9.31)
l,m

7Cf. functions.wolfram.com for further properties of Y’ /' and P
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in which the asterisk indicates summation over the effective indices £ € Za' and
me{—4,—L+1,...,£—1,¢}, yields

S0, ¢) = ZCem(t)Yé"(9,¢), (9.32)
L,m
with
com (1) = e Dy, (0). (9.33)

Notice the analogy with the e’ loI” _attenuation of high frequency components of
scalar images in the Euclidean plane under Gaussian blurring.
The coefficients in Eq. (9.31) are determined as follows:

2 pm
com(0) = / / SO, )Y, ™, $)sin6 d6 de, (9.34)
0 0

by virtue of ¥, ™ = (¥;")* and orthonormality:

2 pm
f / Y20, $) Y (6, $)sin0 dO dp = 8, Ser. (9.35)
0 0

Equations (9.32-9.34) summarize the operational scheme for extending a raw
HARDI signal into a continuous scale space family defined implicitly via mini-
mization of Eq. (9.8). The required integrals over the sphere can be numerically ap-
proximated in the standard way, e.g. by employing a regular sampling of directions
on vertices of a tessellated icosahedron with a corresponding numerical integration
measure induced by the areas of the polygons defined by the dual tessellation.

The asymptotic cases are as expected:

lim S;(0, ¢) = S0, ¢), (9.36)
t—0t

1 2r  pw
lim S;(0,¢) = — / f S8, ¢)sinf do d, (9.37)
t—00 4 0 0

i.e., in the hypothetical limit of infinite angular resolution Eqgs. (9.32-9.34) repro-
duce the raw signal, whereas the limit of vanishing angular resolution corresponds
to a complete averaging of this raw signal over the sphere. Similar Tikhonov reg-
ularization procedures of unit sphere HARDI functions have been proposed in the
literature by Descoteaux et al. [104] and by Hess et al. [226]. Figure 9.3 illustrates
Eq. (9.32) on a test image.

9.3 Conclusion

We have adapted the linear scale space paradigm to the local geometry of the image
domain (base manifold) as well as to the potentially local nature of codomain gauge
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Fig. 9.3 A scalar function on the unit sphere, with intensity displayed as radial distince from the
origin, viewed at (exponentially) increasing values of the inverse angular resolution parameter ¢

(fibre bundle over the base manifold). The theory has been illustrated with two ex-
amples, viz. regularization of high angular resolution diffusion imaging (spherical
base manifold geometry), and modeling of the retino-cortical pathway in human
vision (conformal metric transform). In the latter case we have pointed at the po-
tential relevance of a fibre bundle construct, but detailed mechanisms are hitherto
unknown. Much research will be needed to understand the role of local adaptation
mechanisms in the psychophysics of human perception.
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Chapter 10
An A Priori Model of Line Propagation

Markus van Almsick

Abstract For the robust detection of lines in 2-dimensional images, it is feasible
to have a general, a priori model reflecting the properties of lines. Based on three
simple and generally applicable assumptions we introduce a stochastic line propa-
gation model with its resulting Fokker-Planck equation and Green’s function. The
line model implies a line diffusion scheme that is not simply another anisotropic
diffusion of scalar-valued luminosity functions, but a mechanism for the anisotropic
diffusion of oriented line segments in a 3-dimensional space that encodes position
and orientation.

10.1 Introduction

Diffusion schemes are well established in image processing. They constitute a
mechanism to exchange image information between pixels. A short introduction
to diffusion and diffusion-like methods is given in Chap. 1.

The main unwanted diffusion effect is the blurring of interesting features, like
contours and lines. Anisotropic and non-linear, edge-preserving diffusion schemes
help to preserve contours. Coherence enhancing diffusion conserves line structures
to a certain degree. In most cases one applies diffusion directly to the luminos-
ity function of a gray-scaled image or to the luminosity functions of several (color)
channels. Only a few diffusion schemes, so far, deal with the diffusion of more com-
plex image features, such as matrices and tensors in the contributions in Chaps. 3
and 5.

We take a quite general approach by considering the diffusion, or rather the
stochastic propagation of anisotropic filter responses. These filter responses are usu-
ally obtained by translating and rotating a filter across an image. Each filter response
is, thus, parameterized by a translation vector and a rotation angle. Consequently,
these filter responses constitute a function on the Euclidean group manifold and we
therefore turn to stochastic processes and diffusion on the Euclidean group mani-
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Fig. 10.1 The line segments in the left image are grouped in the visual system of the observer
according to the Gestalt law of good continuations as indicated in the right image

fold. Other group manifolds (e.g. translation and scaling group as in wavelet theory)
are of course possible as well, but not considered here.

In this chapter we introduce a diffusion scheme of line and contour segments by
deriving a stochastic propagation for lines and contours. Our model does not rely
on a specific line or contour generation process that may be found in nature (e.g.
branches of trees, coast lines, outlines of clouds, etc.). Instead, we rely on generally
applicable and basic first principles that apply to almost any line independent of its
source. In this sense, we introduce an a priori model for lines and contours. A more
general, encompassing diffusion scheme without an axiomatic line modeling ap-
proach is presented by Duits et al. [112-115]. A different form of line and contour
diffusion is given by Franken et al. [169].

The motivation and original application of our line propagation scheme has been
the regularization of noisy image data with faint lines as encountered in fluoroscopy
images during an electrophysiology intervention on the heart. Another field of ap-
plication is the regularization of diffusion tensor images (DTI) and high-angular
resolution diffusion images (HARDI) prior to fiber tracking.

Our approach is inspired by the human visual system in two ways. First, the
Gestalt laws [265] that are based on psychophysical experiments imply several
heuristics to group image features. These heuristics are: proximity, similarity, conti-
nuity, closure, and common fate in time. To group the detection of line segments into
lines and contours, we utilize the laws of proximity and continuity (see Fig. 10.1).

Second, the physiology of the visual system implies an orientation space. The
visual cortex V1 exhibits a cortical map of the visual field that not only encodes the
position of every visual input, but that also encodes the orientation of the receptive
fields in the retina from where anisotropic visual stimuli are conveyed to the brain.
Furthermore, lateral neural connections in V1 are orientation specific [47]. They
prefer to connect neurons that encode the same orientation and that are spatially
grouped along their orientation axes.
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We assume in our line and contour model that these lateral neural connections
mutually enforce oriented visual stimuli, which in most cases are line or contour
segments. Hence, we try to derive from first principles the probability that two line
or contour segments mutually join to a common line or contour and we attempt to
provide the most probable connection between the two segments. To achieve this,
we proceed as follows.

We begin in Sect. 10.2 with the space, in which we construct our line and contour
model. It is the Euclidean group manifold and the function space upon it. Then, in
Sect. 10.3, we utilize three axioms and determine with these a stochastic differential
equation (SDE) that governs the probabilistic propagation of lines and contours on
the Euclidean group manifold. We solve the SDE in two different ways. First, in
Sect. 10.4, we convert the SDE into a Lagrangian density and determine the extremal
path via the corresponding Euler-Lagrange equation. This way, we obtain the most
probable line or contour between two segments. Second, in Sect. 10.5, we convert
the SDE into the corresponding Fokker-Planck (or Chapman-Kolmogorov) equation
and obtain a diffusion equation for line and contour segments. The Green’s function
of this partial differential equation is the transition probability for a line that starts
at a given point and orientation and that extends to a second point and orientation.
In analogy to the Green’s function of a diffusing scalar point, which in some cases
is referred to as the point-spread-function, we refer to our Green’s function as the
line-spread-function (LSF). With regard to high energy physics, one may also call
the Green’s function the line propagator. The LSF provides us with the probability
that two line or contour segments do connect. In order to apply the LSF to all line
segment responses in an image, one has to perform a Euclidean group convolution
of the LSF with the orientation space of an image. In the last Sect. 10.6 we bring all
the results together and show how to apply these to our initial example in Fig. 10.1.

10.2 Orientation Encoding

In image analysis one usually probes an image via a filter kernel . The filter kernel
acts like a receptive field of neurons on the retina. It collects the incoming light
stimuli in an excitatory or inhibitory manner over a small region of the visual field.
These receptive fields are located everywhere in the retina, in all orientations (if
anisotropic), and also in all sizes. Hence, it is necessary to move a filter kernel ¥
to all locations in an image, to rotate it into all directions, and to resize it. If we
denote the transformations by g and the representations of g acting on the image
domain £2 by U, we obtain the linear filter responses Wy, by an inner product of
the filter kernel v with the luminosity function L over the image domain £2.

Wy (g) :=/91p*(Ug_1x)L(x)dx.

Obviously, the filter response Wy, is parameterized by transformation g. This is of-
ten overlooked, if one only considers translations of the filter kernel. The parameter
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Fig. 10.2 The outline of the

letter G is lifted into the third,
angular dimension of the 90° +
Euclidean group manifold
that encodes the receptive
field parameters location and U
orientation —

-90° 1

IR

manifold of translations is isomorphic to the image domain £2. As a consequence,
Wy (g) appears to be defined on the image domain and is often viewed as an image
Wy (x) itself, which is not quite correct.

The detection of line or contour segments is achieved by anisotropic filters .
Hence, we need to consider at least translations and rotations to move Wy, to all
locations and into all directions. In this article we omit rescaling, since we neglect
the thickness and, thus, the size/scale of lines or contours. The resulting group of
transformations for 2-dimensional images is the Euclidean group of two dimensions.
The above equation in this specific case is

Wy (b, @) := /2 U (%, (x — b)) L(x) d°x
R

with translations specified by the translation vectors b and rotations given by the
2 x 2-dimensional rotation matrices %, . The image domain is assumed to be a sub-
set of R? and we include the possibility of complex-valued filters by considering the
hermitian inner product with the complex-conjugate filter kernel *.

The linear response Wy is a complex- or real-valued function on the
3-dimensional Euclidean group manifold consisting of the continuous parameters
b that denote the 2-dimensional translation vector and the rotation angle « ranging
from O to 27r. As an example, Fig. 10.2 depicts the idealized response Wy, to the
outline of the letter G. Of course, the linear response of a filter kernel does not render
such well-defined lines in the Euclidean manifold. Figure 10.2 is only a schematic
drawing.

To detect a line or contour segment, the filter ¢ should resemble locally the
luminosity function L of a line or a contour. Hence, a good choice is a second-
order Gaussian derivative or gradient filter of appropriate scale, but other filters
are just as suitable. To obtain a measure-preserving, invertible mapping from the
luminosity function L to the linear response Wy, on the Euclidean manifold, one
can also consider, in analogy to wavelet theory, so-called admissible filters ¢ that
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fulfill the admissibility constraint fozﬂ 12/*(;0, (p)@(p, p)do = # where lﬁ(p, )
denotes the Fourier-transformed filter of ¥ in polar coordinates of the frequency
space. These admissible filters lead to the inverse mapping

2
L(x) =/ / (%, (x — b)) Wy (b, @) d*bda. (10.1)
0 R2

The linear response Wy, is only the first step in a line or contour detection scheme.
In the subsequent step, one needs to convert the linear responses Wy into a
line/contour-probability or indicator field p(g) that reflects the probability to find a
line/contour segment at the given location (translation) and orientation (rotation) g.
The main difficulty in this processing step is the fact that a linear filter ¢ renders a
response not only exactly at the location and orientation of a line/contour segment,
but also, to a lesser degree, at deviating positions and orientations. Furthermore,
other image features besides lines and contours may trigger a linear response Wy,.
Hence, it is practical to only consider the local maxima of Wy perpendicular to the
line/contour orientation as a good line or contour indication p(g). This approach re-
sembles the well-known Canny edge detector [66] without the final hysteresis step.
Another approach via so-called logical/linear operators has been introduced by Iver-
son and Zucker [234]. Here, one combines several differential properties of lines or
contours by Boolean-like logical/linear operators. The result is a non-negative, quasi
linear response to lines or contours that one can interpret as a line or contour prob-
ability function p(g).

The line and contour detection up to this point only takes local line and contour
characteristics into account. A decisive advantage of the orientation space is the
capacity to measure and encode more than one direction in a single position. Thus, it
is possible to deal with line crossings and bifurcations. Consequently, the orientation
space, thatis Wy, (g) or p(g) on the Euclidean motion group manifold, constitutes an
ideal state space for a line or contour model that incorporates the non-local, spatial
properties. We address such a line/contour model in the next section.

10.3 Stochastic Line and Contour Propagation

To cope with the spatial properties of lines and contours, we model their propagation
across an image. Initially this is a process in time ¢, but we are going to eliminate
time ¢ in due course. We commence with a drawing process as depicted in Fig. 10.3
that places the ink of a line or contour onto an image. This appears to be a rather
artificial ansatz, since most of the lines and contours in images have a completely
different cause. However, our ansatz can be based on three general and basic axioms
that qualify our line and contour model as an a priori model for any line or contour.
The three axioms of our line and contour model are:

e [nvariance under symmetry operations, such as spatial and temporal translation
and spatial rotation.
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Fig. 10.3 The stochastic
process emulates the drawing
of a line or contour y starting
at time 7o at location y (tp)
and extrapolating the line or
contour until ¢

e Smoothness for the sake of good continuation. We assume that the lines and con-
tours are continuous and differentiable at least up to first order, thereby ensuring
the notions of line direction.

e Extensibility, which implies that if a line or contour satises the model so do all
the parts of any line or contour partition.

The axiom of extensibility allows us to formulate the line propagation in an in-
finitesimal form. We formulate the line drawing process y (t) = (x(¢), «(¢)) as a
general stochastic differentiable equation.

Or (223) =a(x(t),a(t),t) +Bx®@), x(t),t)-n(). (10.2)
The term a(x(t),x(t),t) models the deterministic portion of the process and
B(x(t),a(t),t) - n(¢) stands for the probabilistic portion, where the random vari-
able 75(t) is coupled to the process via a coupling matrix B(x(¢), «(¢), t). Note,
that the functions @ and B in (10.2) are so far completely undetermined. The ran-
dom variable 5(¢) renders white noise of unit-variance as specified in the cumulant
equations (10.3) and (10.4). Hence, all probabilistic properties of the Markov pro-
cess (10.2) depend on the coupling matrix B.

{n) =0, (10.3)
(no) n(tD)) = 811 — 10). (10.4)

In order to obtain more specific functions for @ and B, we transcribe the stochas-
tic differential (10.2) into the corresponding Fokker-Planck respectively Chapman-
Kolmogorov equation. These partial differential equations determine the conditional
probabilistic distribution p(x, «, t | Xg, o, ?o), that denotes the transition probability
of a line or contour starting at time #y at location X and orientation g to end up at
time ¢ in location x with orientation o:

O p(X,a,t|Xo, g, o)

=— Y 9j(aj(x(n),a),)px a1 |Xo,a, 1))

Jj={x,y,0}
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1
+5 0 Y 9 w(Djr(x(0), alt). 1) p(x. e, t | X0, 0. 1o)).
Jok={x,y,a}

with D(x(1), a(t), ) := B(x(r), a(t), 1) - B' (x(¢), a (1), 1). (10.5)

For convenience we rewrite the above equation by introducing the differential oper-
ator . that represents all the differential terms in (10.5).

O p(X, o, 1 |Xo, oo, f0) = L (X(1), (1), 1) p(X, &, 1 | X0, to, 10). (10.6)

It is now time to discard time ¢. A line or contour in an image has been drawn.
It consists of all the ink that has been deposited in the drawing process. Hence,
we need to integrate the probability p(x, «, f | Xg, «p, f9) and Eq. (10.5) respectively
Eq. (10.6) over time ¢ from #y to infinity.

Before we do so, a few decisive considerations regarding the time-dependence
of a drawing process are due. First, the drawing process should be time-invariant,
since the shape of the resulting line or contour should not depend on the date and
time it was drawn. Hence, we can omit the explicit #-dependence of differential oper-
ator .Z. Second, the Fokker-Planck equation (10.5) conserves the conditional prob-
ability p(x, «, t | Xg, g, tp) over time ¢ as if the lines and contours go on for ever.
This scenario, however, is counter productive. If one keeps drawing, one eventually
obtains a ‘black’ image densely covered with one infinite line all over. We conse-
quently must introduce a term that models the termination of lines or the closure of
contours. Obviously, the only way to do so in a temporally and spatially invariant
manner is the addition of a constant term —A [ to operator . in Eq. (10.6), which
will lead to an exponential decay of the conditional probability p(X, «, t | Xg, o, to)
in time .

We formally solve (10.6) as follows: Any function f(¢) in time ¢ can locally be
expanded in a first order Taylor expansion (10.7).

f@+o= fO)+to fO)=U+70)f(@). (10.7)

With expansion (10.7) we can extrapolate function f(¢) by a time step 7 into the
future. However, the larger 7 gets the less accurate the linear Taylor expansion be-
comes. It is therefore better to divide the extrapolation into arbitrary small time-
steps 7/N. The concatenation of N of these arbitrary small time-steps via N linear
extrapolations renders

N
f+71) =1\}me(1 + %&) f@)y =€ f@). (10.8)

Hence, replacing 9; by .Z in (10.6) and the constant decay term —X I mentioned
above, we can formally write

(t—10) (L (x(1),a(t))—AT)

p(X, o, t|Xp, o, fo) =€ p(X, a, fo | X0, g, fo)- (10.9)
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With Eq. (10.9) we have a formal solution for the line/contour drawing process in
time. As mentioned above, the drawing process is just a mathematical construct to
derive our model. In the next step we integrate over time ¢,

oo

p(X, a|xo, ap) I=/ p(X, o, t| X0, a, to) dt, (10.10)

fo

to obtain the conditional probabilities p(x, o |Xg, ®p) of the lines and contours
themselves, which are independent of the drawing process. Placing equation (10.9)
into (10.10) we obtain

o0
P(X,alxo,ao)=/ eI EOOI=AD gt p(x a, 1o | X, o, 1)
0]

= (L&), at)) — A1)~ p(x, . 1o X0, &0, 10).  (10.11)

A fixed and well localized starting position and direction of a line or contour prop-
agation demands a Dirac §-distribution as the initial condition.

P(X, &, 19 | X0, ctg, 1) = (X — X0, & — axp), (10.12)

Thus, we finally obtain for the line and contour propagation the following partial
differential equation

— (L&), () — 11) p(x, & | X0, &g) = 8(X — X, @ — ). (10.13)

To completely determine the conditional probability p(x, « | Xg, «p), we also need to
specify the boundary conditions in x and «. The conditional line/contour probability
decays exponentially. Consequently, lines/contours are not arbitrarily long and will
vanish at infinity. And, of course, the direction angle « is periodic in 2. Hence,
natural boundary conditions are

lim  p(x,a|Xo,a0) =0, (10.14)

|x—xg|—00

P(x,0[x0, ap) = p(X, 27 | X, 20)- (10.15)

Equation (10.13) is still too general to render explicit and useful results. At this
point we recall the set of axioms that form the basis of our line/contour model.
We utilize the first axiom, the invariance under spatial translation and rotation, to
further constrain the differential operator £ (x(¢), «(¢)) — A1 in (10.13). To do so,
we express the translations and rotations, or rather the infinitesimal generators of
these symmetry transformations as differential operators:

To=—0,  F=—dy, L =—x0y+yd — (10.16)

The differential generators 7, and .7, for translation in x and y-direction are well
known. The infinitesimal generator for rotation in the orientation space needs some
explanation. The differential generator for rotation in a 2-dimensional Euclidean
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space is —xdy + yd,. However, during a rotation one changes direction. It is there-
fore necessary to also translate an orientation space in «, which is done by adding
the translation generator —d,,. We refer to this combined generator as the shift-twist-
generator ..

To achieve invariance under translation and rotation, one simply has to ensure
that the differential operator .2’ (x(¢), «(t)) — A I, the generator of line/contour prop-
agation in (10.6), commutes with the differential generators 7%, 7, and . of the
symmetry transformations. If they commute, also the corresponding rotation and
translation transformations commute with the line and contour model and, as a con-
sequence, leave the model invariant. Note, that the decay term —A[ is constant and,
thus, it commutes with any other spatial or angular differential operator. So, we are
left with the commutation relations

[T, Z]=0, (%, £1=0, [, £]=0. (10.17)

The first two commutation relations (10.17) with the translation generators .7, and
Jy are 0, if and only if the gradient of the drift term Va(x(t), «(¢)) and the gra-
dient VB(x(#), «(¢)) vanish. Obviously, this is the case when a and B are constant
and, thus, independent of x. Consequently, we continue to work with a(«(¢)) and
B(x(?)). The z- and x-dependence is obsolete.

The last commutation relation (10.17) with shift-twist-generator .’ amounts to
nine ordinary differential equations for @ and B, one for each coefficient in front of
the resulting partial differentials dy, dy, 0y, 33, 83, 82, Oxy, Oxa, and dyq.

One can explicitly solve these ODEs, but a more intuitive and more elegant ap-
proach is the use of a left-invariant tangent vector basis [113, 115]

e :=cosu ex — sinaey,
e| :=sinaey +cosaey, (10.18)
ey = €y.

With respect to this basis, the ODEs require the components of a and D to be con-
stant. As a result, we are left with nine constant parameters ay, ai, aq, Dy, . ...
Note that matrix D is symmetric. In addition, we have the constant A determining
the decay in line probability.

A model with ten parameters is not desirable, but fortunately most of these pa-
rameters turn out to be fixed. We can resort to three conditions that will reduce the
number of parameters to three.

First, note that the origin of the a-axis can be chosen freely. We determine o = 0
such, that the line propagation runs parallel to direction «. This is intuitive for line
modeling and would imply a; = 0. One could also chose « to point into the di-
rection of a contour gradient. This would imply a; = 0, but we will follow the
line convention. Furthermore, the parameterization of lines and contours by time
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variable ¢ represents and internal degree of freedom that the line/contour model
does not need. The speed of drawing is irrelevant. Hence, we set the drawing speed
to unit speed, which renders a) =1 (or a; =1 for the contour convention). Fur-
thermore, we can now replace the time-parametrization ¢ by the line/contour path-
length-parametrization s. The last component of the drift term a(s), constant a,,
remains a true parameter that cannot be fixed. It describes a drift in the line/contour
orientation, which we denote by k. i is not the actual curvature of a line or contour,
but the overall mean curvature. At unit speed, i stands for the average change of
orientation angle per unit length.

The axiom regarding the smoothness and, thus, differentiability of a line or con-
tour determines almost all constant components of D. Note that a line or contour
would become in-differentiable, if the random variable 5(s) in SDE (10.2) would
couple directly to a spatial component x(s) or y(s). Hence, all the components of
the first two rows of matrix B have to be 0 and, consequently, only Dy, is unequal 0.
Dy denotes the diffusion constant square o2 of the angular «-coordinate. Finally,
we are left with three constants: A, o, and k. It is now possible to give an explicit
form of Eq. (10.13).

2
(cosa&x +sinady — %82 + K0y + A)p(x, v, a|xo, Y0, ®0)
ZS(X_XO»)’_)’O»“_QO)- (1019)

The corresponding, explicit SDE for line and contour propagation is

x(s) cosa(s) 0 0 0
o | y@s) | =|sina(s) | +10 0 O] -ns). (10.20)
a(s) K 0 0 o

The above derivation of the line model given by Egs. (10.19) and (10.20) is not
quite stringent. Besides the three axioms smoothness, invariance, and extensibil-
ity, it contains the assumption that the line model can adequately be described in
an orientation space. This assumption entered our derivation by the ansatz that a
Markov process in x(¢), y(t), and «(¢) is sufficient. Higher derivatives, such as cur-
vature «(¢t) were not considered in the Markov process, but these more complex
line models are, in principle, possible. Nevertheless, our model is the simplest line
and contour model that satisfies the three axioms and, furthermore, it is possible to
empirically verify our ansatz as follows.

If we extract the ¢-component from the SDE (10.20), we obtain a Wiener process
for the direction variable a(s):

dsa(s) =i +on(s). (10.21)

Given the cumulants of the random variable 5(s) in (10.3) and (10.4), we can
readily deduce the stochastic properties of the curvature « (s) = d; a(s) and direc-
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tion & (s) . We should observe for the line or contour curvature « (s):
@) =%,
() =02, (10.22)
(x(s0) k(sD)) = 028 (s1 — 50),

and for the line and contour direction «(s):

fao)} = .
(e () = o7, (10.23)
((Ol(so) a(sl))) = o> min (so, s1).

One can empirically verify the variances and correlations in Egs. (10.22) and (10.23).
Most line and contours in natural images closely adhere to these equations, but it
may be prudent to verify these cumulant equations before applying the line and
contour model to a specific task.

We have derived the equations that define our line and contour model. In the next
step, we have to solve these equations. We do so in two ways. The SDE (10.20)
can be transcribed into a Lagrangian density. The extremal paths of this density
represent the optimal connecting lines or contours between two given line/contour
segments. We derive an explicit solution of the extremal path in the next section.
Furthermore, it is possible to solve (10.19). The result is the transition probabil-
ity p(x,y, a|xp, Yo, o) for a line or contour to connect two segments at (x, y, o)
and (xo, yo, o). We sketch the derivation of this transition probability in the subse-
quent section.

10.4 Extremal Path
The Fokker-Planck equation of the Wiener process (10.21) is well-known. Here we
include the decay term —A[.

2

o _
s p(a, s|ao, so) = (735 — K0y — X)p(ot, s|ao, 50). (10.24)

The corresponding solution of the transition probability is

plaji1,8; + Aslaj,s;)
1 (@jt1 —aj — i As)? )
= ——7F—¢exp| — — MAs . (10.25)
V2w Aso p( 202 As

We can approximate the directional trajectory «(s) of path y (s) by arbitrarily small,
linear steps As. The overall probability p(«o, @1, a2, ...) of such an approximate
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path is given by the probability product of all its segments.

plag,aiaz, ..y oc [T pl@jir,sj+Aslaj,s)) (10.26)
j=0,1,...

X . 2
- T] exp<—(a’“ ®j —kAS) —AAs) (10.27)

2
=01 20°As
(@j41 — o) — i As)?
= — —1As ). (1028

Taking the limit As — O, we obtain the actual probability p(«(s)) of the path. Here
we neglect the normalization factor to avoid mathematical complications:

. (“HAIS—O‘J' _ 12)2
pa(s)) OCAISIEOeXp — Z T—i—k As

j=0.1,...

=2
e~ f (P ) ) 1029
o

Lk (5)]

Our aim is to find the extremal path y (s) of a line or contour. Note that the path y (s)
is uniquely determined by the directional trajectory «(s) via integration in s. As a
consequence, the probability of p(wx(s)) is the same as p(y(s)). Hence, to maxi-
mize p(y) we have to minimize the Lagrangian .Z[«k (s)] given in Eq. (10.29). The
Lagrangian is defined for the line or contour curvature « (s):

_=\2
LIx(s)] =/<M +x> ds, (10.30)
202
with K (s) = 9, a(s). (10.31)

A look at the Lagrangian .Z’[k (s)] reveals the effects that the parameters A, o, and
i have. Parameter A determines the degree, by which the path length s is taken into
account. The larger A, the higher the cost for a long path y and the shorter paths tend
to be. Parameter k determines the average path curvature that is favored. Hence, for
k = 0, the line and contour does not have a bias to turn left or right. Parameter o
determines the cost, which a curvature deviation from « will inflict. The smaller o,
the less «(s) tends to deviate from x. Larger o values make directional changes
more likely. Thus, a line or contour behaves like an elastic rod whose stiffness is
controlled by o.
The corresponding Euler-Lagrange equation for .7 is

3 =2
82k (s) + KT(S) - <A02 + %)K(s) —0. (10.32)
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For k = 0 the above equation is in fact Euler’s elastica equation. The solution « (s)
of Euler’s elastica equation is the Jacobi elliptic sin-function with arbitrary real in-
tegration constants ¢ and sa:

k(s) =2ca/—msn(c(s —sp) | m), (10.33)

withm = —1 — Ciz(k o+ %) < —1. Twice the integration with respect to s yields
a(s) and p (s) and we obtain

ED 4 cosog — sinayg
vis)= (}’0> + c(m —1)2 (sinao cos o )
o dn?(csp |m) + ’”T_l —/—mecn(csa |m)dn(csa |m)
/—men(csa|m)dn(csa |m) dn?(csa |m) + "5

y (’”T‘lcs + E(am(c(s — s4) | m)|m) + E(am(esa | m) | m)

—/—m(sn(c(s —sp) |m) +sn(csa|m)) ) . (10.34)

In the above explicit formula for the extremal path the following elliptic integrals
and functions are used. The incomplete elliptic integral of the first kind with modu-
lus m is

(10.35)

¢ 1
F = —do.
@lm /0 \/l—msinz((p) Y

The incomplete elliptic integral of the second kind with modulus m is

¢
E(¢|m) :=/ V1 —msin®(g)de. (10.36)
0

The Jacobi amplitude am(z |m) is the inverse function of the incomplete elliptic
integral F (¢ |m) of the first kind. All the remaining Jacobi elliptic functions are
defined via the Jacobi amplitude am(z | m):

dn(z|m) := \/1 — msin®(am(z | m)) = 8, am(z | m) (10.37)
with
sn(z |m) :=sin(am(z |m)) and cn(z|m) :=cos(am(z|m)). (10.38)

Integration constants ¢, sa, g, xo and yp need to be adjusted according to the
initial and final side constraints of the extremal curve y (s). Constant ¢ affects the
scale and shape, the path length offset s4 changes the initial curvature, o is the
initial direction, and (x, yo) the initial path position. Examples with 2 = 0 and
% =1/0? are displayed in Fig. 10.4.

Given two line or contour segments, we are now able to determine the optimal
connecting line/contour. The optimal connecting line, however, does not provide
the probability, with which such a connection may occur. It is of course possible
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ml»—-

0 1 =z 0 1 T

Fig. 10.4 The figure to the left depicts the extremal curves with X := Ao 2 42 /2 = 0 running from
the origin (0, 0) with direction oy = 0° to the endpoint (1, 1/2) with angles of incidence o at the
endpoint ranging from —90° to 120° in steps of 30°. The figure on the right depicts the extremal

curves with A = 1 /o2 with angles of incidence «; ranging from —150° to 210° in steps of 30°

to take (10.29) and calculate the probability of the optimal line. But this is just
the probability of the optimal line and not the overall probability of all possible
connections between two segment. For that purpose, we need to solve Eq. (10.19).

10.5 Line Spread Function

Solving (10.19) to obtain the transition probability p(x, y, o|xg, yo, ®p) iS a non-
trivial task. A numerical method for cyclic spatial boundary condition has been pro-
posed by August Jonas [16]. Here, we provide an explicit solution in Fourier space,
that we have derived in collaboration with Remco Duits. It is beyond the scope of
this article to provide a detailed derivation, which you can find in [110, 419]. Here,
we only sketch the necessary steps.

The Fourier transformation in spatial coordinates of (10.19) and a subsequent
transformation into polar coordinates renders an ordinary differential equation in o

2
(—iwr cos (@ — wg) — %802( + iy + A)ﬁ(a)r COS Wy, Wy SiN Wy, o)

_ S(a—ap)

10.
o (10.39)

with
D(w, cos wg, o, Sinwg, )

1 ‘
=5 / / px, vy, @)]0,0, a)e @FFOY) gx dy (10.40)
T
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and polar coordinates

wyi=,/w} +®} and wy = arctan % (10.41)
X

The homogeneous part of Eq. (10.39) is, with the adequate substitutions (10.43), the
Mathieu equation, Eq. (10.42):

2
(87 +a =24 cos (22)Ga. 4,9) = = ——b(z — 20). (10.42)

1 1
with z := E(a —wy), 20:= E(Oéo —wyp),

8 4 4 10.43
a.:—;k—gx ,q.:—l;a)r, (10.43)
Ga,q,z):= ¢ o7 @m0) P(wr cOswg, wr SINwy, ).

The Mathieu ODE, the homogeneous part of (10.42), defines the following Math-
ieu functions as solutions. We denote the even elliptic cosine by Ce(a, g, z) and
the odd elliptic sine by Se(a, g, z). Ce(a,q, z) and Se(a, g, z) solve the Math-
ieu equation (10.42) for z € R and are determined up to a complex-valued nor-
malization constant. We can, thus, assemble the Fourier-transformed line spread
function p(wy, wy, o) piecewise for o < ap and & > g by a linear combination of
Ce(a,q, z) and Se(a, q, z). This, however, only renders a solution with boundary
conditions at z — £o00. To obtain a solution with a 27 -periodic boundary condition
in o, we wrap the previous solution of infinite extent around a 27 circular domain,
which results in an infinite sum that can be solved like a geometric series due to the
Floquet [150] theorem. The result is

o2 @=z0)/0”

p(@x, 0y, 0) = wo?x Se, (a,q,0)Ce(a,q,0)

(Ce(a,q,20)—x Se(a,q,z0))(Ce(a,q,2)+x Se(a,q,z))
| —e—7(2k /o2 +iv)

_ (Ce(a,q,z0)+x Se(a,q,20))(Cela,q,2) —x Se(a,q,2))
1 —e—7(2k /o2 —iv)

if z < zp,

sinh (iv)(Ce?(a,9,20)— x> Se*(a,4,20))
cosh (ivw)—cosh(2mic /o2)
(Ce(a,q,20)+x Se(a,q,20))(Ce(a,q,2)— x Se(a,q,2))
| —em (/o2 —iv)
_ (Ce(a,q,z0)—x Se(a,q,20))(Cela,q,2)+x Se(a,q,2)
| —em QR /o2+iv)

if z =z,

if z > zo.
(10.44)

A more detailed derivation can be found in [419] and [110].

To obtain the transition probability p(x, y,« |0, 0, ¢g) in position space an in-
verse Fourier transformation is needed. A typical result of the transition probability
px,y,al0,0, ap) is depicted in Fig. 10.5.
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Fig. 10.5 The equi-probability contours of the transition probability p(x,y,«|0,0, ¢p) = 0.02
in an orientation space at different levels of «, each /16 apart. The parameters are 0 = 1/2,
A=1/10,00 =0, and k =0

The transition probability p(x, y, « |0, 0, ap) provides a measure for the affinity
of two line or contour segments to connect. It is the Green’s function or propagator
kernel of line/contour propagation. At first sight it may appear to be a disadvantage
that we only provide a closed solution of the line/contour transition probability in
Fourier space and not in position space. However, in practice one needs to apply the
line/contour propagation kernel to a dense distribution of line/contour segment mea-
surements. This is achieved via a convolution, a group convolution on the Euclidean
motion group (10.45).

2
(@ *g L)(b,a) := / / &%, (b—b),a—a )L, ') d*b dd,
0o Jre
with @ (x, y, o) := p(x,y,a 0,0, ap). (10.45)

We can apply the Fourier theorem to the spatial part of the above convolution and
obtain

(@ x5 L) (0, a) = / @(%";,1 (w—0), 0 —a)L(o,a)da'. (10.46)
0

This equation can be implemented quite efficiently, utilizing the Fourier transformed
transition probability p(w,, wy,a 0,0, ap).

10.6 Application and Conclusion

Based on just three general axioms we have obtained for the orientation space an
elegant model for lines and contours. The model exhibits only three parameters
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Fig. 10.6 Applying the theory to Fig. 10.1 with different o and A values. Small values for o
favor straight lines, large values allow curves with large curvatures. Large A values lead to short
connections, small A values permit long range connections

specifying the line/contour length via A > 0, the stiffness with respect to turning or
bending via o > 0, and the bias for curving left or right via k. Given two line/contour
segments, we can determine the probability, with which these two segments may
connect, and we can provide the most probable connection. How can we apply this
knowledge to image analysis?

There are two types of application scenarios: sparse or dense line/contour data.
Figure 10.1 in the introduction is an example of sparse line or contour data. At
discrete points we are given the measurements of line or contour segments. Most
images, however, lead to a continuous and, thus, dense line/contour probability dis-
tribution in the orientation space. The application of our line model in both scenarios
is basically the same, but technically slightly different.

In the case of sparse line/contour data, one can apply to each data pair Eq. (10.34)
to render the probability for a line/contour-connection and Eq. (10.44) to draw the
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Fig. 10.7 All four completion fields have the source at the origin with an initial direction of 0°
and the sink at location (1, 1/2). The parameters are set to o = % A= ]—10 and k = 0. The final
direction at the sink varies from —30° to 60°. The completion field is stronger when the source and
sink are roughly aligned resulting in a stronger affinity between the source and sink line segment.
The logarithmic probability of p(xi, @1|Xo, o) for a connecting line is given in the top left corner.
The dashed line is the extremal path

ideal connecting line/contour. As an example, we provide the line grouping results
of the introductory Gestalt law sample for several model parameter A and o in
Fig. 10.6.

Furthermore, one can generate a so-called completion field [384, 446, 447, 468],
that represents the probability distribution for any possible connecting line/contour.
If we refer to the starting segment of a connecting line/contour as the source at
(x0, Y0, o) and if we refer to the ending segment as the sink at (x1, y1, «1), then any
intermediate segment of the connecting line at an arbitrary location and direction
(x, y, @) has to connect to both segments, to the source and the sink. The probability
of these intermediate line/contour segments is therefore proportional to the product
of p(x, y,a|x0, Y0, %0) and p(x1, y1,®1 | X, y, @), the probability to connect to the
source as well as to the sink. Hence, the distribution given by

Cx, ) := p(x1, a1]x, &) p(X, a[Xo, ap) (10.47)

is the completion field. Four examples of completion fields are shown in Fig. 10.7.
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Now we turn to the dense data scenario. In this case, it is futile to consider the
connections of all possible data point pairs. Instead we return to our initial consider-
ation regarding the diffusion of lines. The Green’s function p(x, y, o | xg, Yo, &) is
essentially the diffusion kernel of lines or contours. Recall that the convolution of a
Gaussian kernel and an image yields ordinary diffusion. Accordingly, the Euclidean
group convolution (10.45) of the Green’s function p(x, y, « | xg, Yo, &9) With an ori-
entation space of an image yields the directed diffusion of oriented line segments in
the orientation space. Hence, almost all the image analysis techniques that rely on
diffusion can now be extended to the diffusion of lines in an orientation space. This
amounts to a lot of research and engineering opportunities that await us.






Chapter 11
Local Statistics on Shape Diffeomorphisms
Using a Depth Potential Function

Maxime Boucher and Alan Evans

Abstract Shape diffeomorphisms are used along with statistical models to local-
ize shape differences within a set of similar surfaces. Diffeomorphisms in images
are found by looking at similarities within the intensity function of the image. Sur-
faces do not enjoy the availability of such an intensity function and one therefore
needs to choose which function will give the most accurate match between similar
features. Thus, it is important to choose an intensity function that faithfully repre-
sents features of the surface as accurately as possible. In this paper, we present a
fast method which uses a curvature scale space to capture surface features over a
wide range of scales. We recall the relationship between Poisson equation and scale
space representations, and we use this relationship to formulate a potential function
which integrates curvature information over a wide range of scales. The resulting
map is a global function of bending (as measured by curvature) that is used to find
diffeomorphic maps between surfaces. The potential function showed to be more
accurate than a depth map computed on the surface.

As an application of the depth potential function, we use it to analyze diffeomor-
phic maps of the human brain through a statistical analysis of surface deformation.
We used surfaces extracted from 92 subjects affected with very mild to mild de-
mentia and 97 healthy subjects. Using T 2-statistics on the diffeomorphic map be-
tween the groups of demented and non-demented subjects, we were able to detect
the atrophy of the interior and exterior temporal lobe due to the presence of mild
dementia.
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Fig. 11.1 Ridges and valleys
on a human brain cortical
surface

11.1 Introduction

In Chaps. 1 to 9 the authors explain how diffusion processes are used to find salient
features in images and tensor fields. Using these methods, a single image can be
enhanced using a diffusion model. In this chapter, we look at the situation where
multiple images of similar objects are available to build a statistical description of
that object. For example, let us suppose that we have several images of livers. A sta-
tistical description of the liver would represent the different livers observed within
the set. Moreover, let us suppose that some images come from patients with a liver-
related disease. The purpose of statistical shape analysis is then to determine which
regions of the liver are most affected by the disease.

In this chapter, the problem of building a statistical description of the cortical
surface is studied. More specifically we estimate the impact of a disease on the lo-
cal shape of the cortical surface by an appropriate diffeomorphic shape model. In
a diffeomorphic shape model, shape differences are represented as a deformation
of a template surface. In general, the parameters of the model are unknown and
can only be determined by finding accurate mappings between the shape of sev-
eral observations of diseased and healthy organs. This is the so-called registration
problem [50, 147, 296, 407, 411, 422]. In the case of images and volumes, a gray-
level intensity function is a convenient choice to find diffeomorphic maps between
different shapes. However, for some shapes like the human cerebral cortex (e.g.
Fig. 11.1), folds make volume registration prone to getting trapped in local mis-
registration minima. A fold can be described in loose terms as the juxtaposition of
a ridge and a valley, as shown on Fig. 11.1. Thus in the case of cortical surfaces,
a surface representation better describes the geometry of the features to be matched.
Surfaces do not enjoy the availability of gray-level images for registration purposes,
one therefore has to choose which “intensity” function will give an accurate dif-
feomorphic map. This chapter proposes a scalar field that can be used to register
cortical surfaces. Mean curvature is used as a local measure of bending of a surface.
A diffusion process is then applied onto the mean curvature scalar field of a surface
to capture the shape of a surface at different scales. As was explained in [156], it
is possible to integrate the output of an isotropic diffusion process very efficiently
using a screened Poisson equation. Using this method, Boucher et al. [50] proposes
a bending measure of the surface (as measured by mean-curvature) to register sur-
faces. The bending measure obtained through an integration of a diffusion process
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allows it to capture the local bending of the surface over a large range of scales.
The resulting scalar field was named a depth potential function. For surface regis-
tration, the concern is more efficient computations and accurate registration. On this
side, the screened Poisson equation is computationally fast to solve, which makes
the depth potential function a very efficient choice to find local similarities between
surfaces. Accuracy for surface registration was evaluated using surface labels, and
we found that the depth potential function outperformed the geodesic depth map of
[358].

As an application to surface registration with the depth potential function, we
studied shape similarities and differences among a group of 97 subjects with mild
cognitive impairment against a group of healthy subjects. We use the Log-Euclidean
tensor probabilistic model proposed in [14, 284] and then used in [48] to analyze
surface deformations between the two groups of surfaces (healthy control subjects
and patients with mild cognitive impairment). The statistical shape model uses T2-
statistics on the matrix logarithm of the deformation tensor. Using this framework,
we found the presence of a significant deformation in the interior temporal lobe due
to the presence of mild dementia. These deformations are mostly due to atrophy in
the temporal lobe, as is highlighted in [49].

11.2 Local Bending of the Surface

The choice of surface image is of prime importance for registration purposes,
because it has an impact on the accuracy and the quality of the alignment of
similar geometric features across surfaces. Let us put the problem formally: let
Ii: #; — R,i=1,..., N,beareal-valued function over surface ./#;; this is the so-
called surface image. We suppose each surface has a Riemannian metric g induced
by the imbedding in R3. Surface registration aims at finding a correspondence map
¢; between a surface .#; and a template surface  such that ¢; is diffeomorphic
and is a global minimum of a registration energy functional:

¢i = axgmindbl_* Egistance (I © (/J’,*7 I_) + Egnoothness (i) (11.1)

where 1 is the surface image of the template. We observe that Eq. (11.1) leaves out
almost entirely any shape information from either .#; and .# to find an optimal
map. Thus it is very important to choose /; and I such that features on .#; and .#
are well represented.

Section 11.2.1 presents the proposed surface image and Sect. 11.2.2 relates the
surface image to an approximation of a locally adapted depth map for surfaces.
Finally, we provide some validation experiments in Sect. 11.2.3.

11.2.1 Curvature Scale Space

The size of folds on different subjects varies spatially and across subject and a good
surface image I; should identify and match folds of all scales. We define a scale
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space representation of a surface shape through a curvature scale space, which we
describe shortly. Let H be the mean curvature of the surface defined as

Ay M =2Hn, (11.2)

where A_ is the Laplace-Beltrami operator for surface .#; and n is the normal vec-
tor to the surface. A positive mean curvature indicates that the sum of the principal
curvatures of the surface is positive, and thus it is locally bent outward, while a neg-
ative H indicates that the surface is locally bent inward. However, mean curvature is
a very local shape descriptor that often fails to capture more global shape character-
istic. For example, a region of positive mean curvature may either be a small bump
at the bottom of a fold or at the top of a gyrus. Thus, scale space analysis is used to
decompose mean curvature over different scales. A scale space representation of a
function f : .# — R is obtained by solving a heat-diffusion Equation of the form
A uf (11.3)
ot
with initial value condition f (A ,0) = f(A). For simpler notation, let G;; the
diffusion operator which, to each function f, associates the parametrized function
f(///,-, t) by solving Eq. (11.3). In other word, G, ;(f) is the diffusion operator
which diffuses a function f on surface .#; for an interval of time ¢.

A mean curvature scale space is given as G, ;(H;). As said previously, a good
surface image [; allows optimally to identify and match folds of all scales. In [50], it
was proposed to obtain such a surface image by summing the curvature scale space
over a broad range of scales

Lo i (A7) =/ e Gy i (Hy)dt (11.4)
R+

with o a parameter that controls how much emphasis to put on finer scales, cf.
also [156]. As such, this approach is not conceptually different from the ap-
proach of [147] where they integrate a signed traveled distance throughout an Euler
characteristic-preserving flow. However, what makes Eq. (11.4) particularly com-
pelling is that it does not need to be solved by explicitly integrating curvature over
a wide range of scale. It was shown in [156] that solving Eq. (11.4) is equivalent to
solving

1
S @I+ A )i = Hi (11.5)

where I is the identity operator. Equation (11.5) is a screened Poisson equation,
which does not need to solve any costly Euler-characteristic preserving flows and
can be solved very efficiently using numerical methods (see suggested numerical
method in [50]). We can finally observe that Eq. (11.4) does not converge for « =0
for closed surfaces. We correct this situation by adding a corrector term as

=H; — —/——

, 11.6
i [ s (11.6)
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where ds is the volume form. We see that H; integrates to O and that
lim;_, o Gy,i (H/) — 0 everywhere. The resulting equation is

1
E(odl—i—A///i)Ia,i:Hi’. (11.7)

11.2.2 Local Bending of the Surface and Depth Approximation

One of the advantages of Euler-characteristic preserving flows is that the signed
traveled distance corresponds to a geometric measure on the surface: how far inward
or outward has the surface to travel until it is considered flattened. This interpreta-
tion, along with other natural Euclidean interpretation of depth maps, is lost while
using Eq. (11.7). In this section, we want to present a variational approximation of
depth on surfaces, which will later allow us to show that Eq. (11.5) is an approx-
imation of depth on surfaces. To explain this claim, we first give the variational
formulation for depth on surfaces.

Let e;,i = 1,2, 3, be an orthonormal basis of R3. Let up denote a unit-length
vector which is used to measure depth on a surface. The up vector is unknown
apriori. Let f : .# — R be a function that describes depth on a surface. Let (11, u3)
be a coordinate system on .# for an open subset £2 C R?. The first intuition about
what should be a depth f of a surface ./ is that it should allow us to write .#
parametrically over a large §2 as a graph:

./f(ul,uz):u]e] +u2e2~|—f(u1,u2)e3. (11.8)

Suppose in Eq. (11.8) that up = e3. Let D be the differential operator D =
(0/0uy, 0/duy) and let V_, be the gradient operator on .# . For a function f, which
describes depth as in Eq. (11.8), we have

D.#(V_y f) =up — (up’.n)n. (11.9)

where n is the normal vector of the surface. Inspired by Eq. (11.9), we pose the
following variational problem for a function f representing depth on a surface:

f =argminf// IDf" — (up’ — (upt.n)nt).D///Hz,ds, (11.10)
S

with given boundary conditions on f(.#(952)) and where ds is the volume form
on .. Unless .# is a particular case, it is not possible to find a function f such that
A can be parametrically written as the graph of f for all of .#. Since the depth
function represents a distance to a projection plane with respect to the up direction,
an easy method to adapt the depth function is to penalize large deviations from zero:

E egularized( for) = argmin ;. f//{ IDf, —upD.A\*+ el fil*ds,  (11.11)
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Fig. 11.2 Depth potential function without any damping (« = 0) on example surfaces. The value
of the depth potential function is shown as a color map and the scale of the color map is with
respect to the units shown on the axis. Left: A circle relief. Right: A “T” relief

where we used the orthonormality between n and D.# to simplify the equation.
Equations (11.11) allows many solutions which mostly depend on our choice of up.
The solution to obtain a good depth map of the relief on a surface is to pose that up
is constant over .# (§2), in which case the solution is given by

(@l+ A ) fy=AyM" up (11.12)

with an extra term to describe the relationship to the boundary condition on
M (052). Looking at Egs. (11.7) and (11.9), we see that if we pose

up'n=1—0(DAN 4 f|* (11.13)

then Eq. (11.12) becomes equivalent to Eq. (11.5). This is a rough approximation
to a true depth map representation of the surface. For surface registration, we can
expect that an approximation to the true geometry will yield good result. Also, the
approximation given in Eq. (11.13) is mostly accurate for points of extremal depth
(minimum, maximum and saddle points: where n = up).

11.2.3 Illustration and Examples

We provide in this section some illustrations and examples of depth potential
functions computed using Eq. (11.7). The first two examples are relief shown in
Fig. 11.2. We solved Eq. (11.7) on both these surfaces while imposing as bound-
ary conditions f(d.#) = 0 without any damping (o = 0). The results on Fig. 11.2
shows that the depth potential function correctly identifies the presence of relief as
well as their elevation. It should be noted that the maximal height of the “T” relief
is 0.5 while the depth potential function gives a maximum difference in elevation of
0.78. Thus the depth potential function overestimates differences in height, which is
expected from Sect. 11.2.2. However, for surface registration, this is not a concern
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because we are mostly interested at how the depth potential function correlates with
the shape of the relief.

11.3 Validation of the Depth Potential Function Using Cortical
Surfaces

In this section, we present validation experiments and results that were performed
using surfaces that were extracted from in vivo magnetic resonance images (MRIs).
The CIVET pipeline [249] was used to obtain surfaces from T1-weighted MRI from
the ICBM database [304] and the OASIS brain database [307]. The MRIs from the
ICBM database were taken from healthy subjects between 20 to 28 years of age.
The OASIS database consists of MRIs of subjects of 60 years old and above. Within
the OASIS database, 87 subjects are healthy and 82 are diagnosed with very mild
or mild dementia (Clinical Dementia Ratio < 1). The CIVET pipeline extracts two
pairs of surfaces from any given MRI image, one pair for each hemisphere. One pair
being the interface between the gray matter and white matter (the White surface, one
surface per hemisphere), the other pair of surfaces being the interface between the
gray matter and the cerebro-spinal fluid (the Gray surface). The surface extraction
pipeline functions such that the Gray surface is constrained to be diffeomorphic to
the White surface through a constrained Laplacian technique [297]. In the end, each
vertex on the Gray surface corresponds to a vertex on the White surface. A mid
surface representation of the cortex is then obtained by averaging the coordinate of
corresponding vertices on the Gray and the White surface. The resulting surface is
called the mid surface.

Figure 11.3 shows an example of a mid surface along with the depth potential
function with @ = 0.0015 and o = 0. Damping o removes coarse features from the
1, asis expected from Eq. (11.4).

11.3.1 Correlation Between Fold Depth and the Depth Potential
Function

For surface registration, it is important to use a surface image that correlates well
with the surface pattern to be studied. Thus, we evaluated the correlation between
the depth potential function and fold depth on a set of surfaces where the depth
of the left central sulcus was artificially reduced (shown on Fig. 11.5). We first
asked a neuroanatomist to label the region corresponding to the left central sulcus
on 20 surfaces from the ICBM database. Let L; be the set of points labeled as being
part of the left central sulcus and x;, the indicator function on .#;. We created a
smooth transition between the labeled and non-labeled regions by smoothing x;,
using G12.5(xz;)- Each surfaces was also smoothed using an area-minimizing flow
given as
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Fig. 11.3 Examples of a depth potential function for a cortical surface. The spherical map shown
in the third column is obtained during the surface extraction process [249]. Coarse features such
as the global, ellipsoidal shape of the brain are mostly visible with « = 0 (a). However, if some
screening is added (o = 0.0015), the folding pattern is better represented (b)

3.4
at
with initial value condition %(//4, 0) = .#;. With a slight abuse of notation, let

us note //Zi(///i, 1) = G, (A;). The set of surfaces with a left central sulcus of
reduced depth is given as:

=—A/,/£ (11.14)

M smoothed (M) = (1 — Gr2.5(x 1) A + G12.5(x1;)G12.5(A;). (11.15)

The second group of surfaces consists of 20 surfaces extracted directly from the
ICBM data set, without any smoothing. All surfaces were registered onto the same
template surface.

We evaluated the impact of fold depth on the depth potential function by mea-
suring the local standard deviation of the depth potential function on each surface.
Local standard deviation o, is expressed as

02 =G,((fu — Gi(fu)?). (11.16)

For comparison purposes, we used o709 and a = 0.0015. To illustrate the ability
of the method to localize a correlation between fold depth and the depth potential
function, we first compared two identical surfaces before and after smoothing the
left central sulcus. The results are shown in the left plot of Fig. 11.4. In this figure,
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Difference in folding depth (mm)

Fig. 11.4 Correlation between fold depth and the depth potential function. Left: Difference in
local standard deviation before and after smoothing. Right: Statistical difference between the two
groups of surfaces. The left central sulcus is correctly identified as being shallower. If no smoothing
is applied to the left central sulcus, all 7-values are |T'| <3

we can see that a correlation is detected around the left central sulcus, which corre-
sponds to the labeled region. We then used the following generalized linear model
[305] to detect differences in local standard deviation

oy~ u+cSi+ ¢ (11.17)

where ¢; is a normally distributed random variable and S; is equal to 1 if surface
A; is member of the smoothed set and —1 if it isn’t. The regression coefficient ¢
was determined through linear regression and the probability that ¢ = 0 was eval-
vated through a standard T'-test. The result of the analysis is shown in the right
plot of Fig. 11.4. This figure shows that for this example and in spite of statistical
variability, the depth potential function is well correlated with fold depth.

11.4 Surface Registration Results

If the depth potential function, given in Eq. (11.7) is a good surface image, then the
mapping that minimizes Eq. (11.1) should provide quantifiably better result than an-
other surface image. The surface registration algorithm of [358] was used to quan-
tify surface registration accuracy and validate if a depth potential function offers any
improvement over a geodesic depth map based on the painting algorithm [357, 358].

First, we determined if surface registration is consistent. Let .#; and .#; be
two surfaces and ¢; ; the mapping that minimizes Eq. (11.1). We define a lack of
consistency as a difference between ¢; ; and qb;l.]. To measure this lack of consis-
tency, we approximate the geodesic distance on surfaces through a spherical map-
ping S; : .#; — S?. The distance between ¢;,j and ¢;l-1 is then measured as

dsphere(S; o M, S; o M; 0 Gijodj i), (11.18)

where dyppere (-, -) is the geodesic distance on S2.
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Fig. 11.5 Top: Accuracy (left) and consistency (right) of registration using a depth potential func-
tion with different o values. The most consistent result is obtained for & = 0.0015 and registration
of each individual fold is accurate for a wide range of « values. Botfom: Accuracy of registration
when all subjects are registered on the same target using a depth potential function (o = 0.0015)
(left) and a geodesic depth map (right). Boundary of each sulcus is better defined when using the
depth potential function

We used 40 surfaces extracted from the ICBM data set to evaluate consistency
of surface registration. Twenty pairs of surfaces were formed and registration was
performed between each pairs using a depth potential function and a depth map
based on a painting algorithm [357, 358]. Then, djppere Wwas measured for every pair
of surfaces. For the geodesic depth map of [358], we found that lack of consistency
dsphere Was on average 0.078 over the entire surface with a standard deviation of
0.076 (this is shown as thin horizontal lines in the top right of Fig. 11.5). We tested
consistency of the depth potential function for several values of o and the results
are plotted in Fig. 11.5. This figure shows that for a wide range of «, consistency of
the depth potential function is better than the geodesic depth map of [358]. Across
different pairs of surfaces, a minimum is reached around o = 0.0015. Hence, in
this case, the depth potential function improves registration consistency over a map
produced with a painting algorithm.

Accuracy of surface registration is measured with labels of major sulci. A neu-
roanatomist labeled five major sulci of the frontal lobes, which are shown in
Fig. 11.5 (Anterior Superior Frontal Sulcus, Posterior Superior Sulcus, Inferior



11  Depth Potential Functions 203

Table 11.1 Registration results for different regions of the cortical surface

Sulcus Sulcal depth map Depth potential function
Anterior sup. frontal 0.56 0.62

Inferior frontal 0.5 0.59

Central 0.73 0.8

Inferior precentral 0.59 0.67

Posterior sup. frontal 0.59 0.62

Frontal Sulcus, Inferior Precentral Sulcus, Central Sulcus). The sulci were manu-
ally labeled on 40 native MRIs and the labels were mapped onto the mid-surface
by intersecting the surface with the labeled regions. We measured accuracy as the
overlap between labels on surface .#; and .#;. Formally, let L be the set of points
which has label k and let V (L) be the volume of the set L. Then

V(M (Lri) N A (L,i) o §i,j)
V(«%]OL](’]) ’

accuracy(M;, M, k) = (11.19)

Twenty pairs of surfaces were formed and accuracy was measured for ¢; ; and ¢; ;.
The average accuracy of registration is shown in the top left plot in Fig. 11.5. Ta-
ble 11.1 compares accuracy of surface registration using a depth potential function
(e =0.0015) and a geodesic depth map. As we can see in this table, the DPF con-
stantly outperforms the sulcal depth map of [358]. On average, the improvement in
overlap is 11%.

The improvement in accuracy is illustrated in the bottom of Fig. 11.5 where all
surfaces were registered onto the same target using a depth potential function with
o = 0.015 and a geodesic depth map. On this figure, we can see that the boundary
of each sulcus (most notably of the central sulcus) is better defined for the depth
potential function.

11.5 Application: Detecting Shape Differences Through Local
Statistics on Shape Diffeomorphisms

As an application, we propose to use shape diffeomorphisms to find statistical dif-
ferences between two groups of surfaces. The framework we describe in this section
was first proposed in [14, 284] for volume diffeomorphism. It was implemented for
surfaces in [48] and we propose to use the expected Euler characteristic of random
fields [451, 454] to determine if locally a deformation is unlikely to have been gen-
erated from the shape model.

We used the unbiased surface template M of [296] to find surface diffeomor-
phisms ¢; : .# — #; between each surface. The deformation tensor is given by

A; =V¢;.DM; (No;. D M), (11.20)
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where A; is 2 x 2 symmetric positive definite matrix field. Here, we suppose that
Aj is asmooth field. Let A =} )\jrjr;. be the diagonalization of A and let Log be
the matrix log operator defined as '

Log(A) =Y "log(x,)r;r". (11.21)

The matrix logarithm is a diffeomorphism between the space of symmetric positive
matrix field and the space of symmetric matrices. Let vec(A) = (A1, A2z, \/§A12)
be the operator which maps a symmetric matrix onto a column vector. The Log-
Euclidean framework of [14] uses the matrix logarithm Log to model tensor vari-
ability as

vec(Log(A)) ~ N (u, %), (11.22)

where u is the expected value of vec(Log(A;)) and X describes the variability of
the model.

In practice, the model parameters ; and X' are unknown and need to be esti-
mated. We use a least square estimator to estimate j as

L= % Z vec(Log(A;)). (11.23)

The unbiased covariance estimator ¥ is given as
N 1 N X
£ = o7 2 tee(log(4) = ) ® ec(Log(A)) = ). (11.24)
1

Let the Mahalanobis distance be given as
dApahatanobis (Log(A))? = (vec(Log(A)) — ) £~ (vec(Log(A)) — ). (11.25)

There is a relationship between the Mahalanobis distance as expressed in Eq. (11.25)
and T2 distributed random variables:

Ndytanatanobis (LOZ(A))* ~ T3y ;. (11.26)

Equation (11.26) is a T2 random field. The probability that Eq. (11.26) goes above
a preset bound ¢, dyrahaianopis Log(A)) > c is evaluated through the expected Euler
characteristic of the random field [451, 454] at that value c.

Chapter 1, Sect. 1.5.2, and Chap. 5 discussed the problem of tensor field regular-
ization. In statistical shape analysis, regularization is used to increase the detection
power of linear models. In our case, we used a simple diffusion kernel as explained
in [49] and we diffused for up to ¢ = 50.
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Fig. 11.6 Difference between patients with mild dementia and elderly healthy subject. Color bars
show logarithmic probabilities: anything below log(0.05) = —1.3 is significant. The Sylvian fissure
and the temporal saggital lobe shows significant difference in the group with mild dementia

11.5.1 Results on a Population of Cortical Surfaces

The method described in Sect. 11.5 was applied on the OASIS database. We used
the following linear model

Y; ~ co + c1Gender; + cyAge; + c3CDR; + ¢, (11.27)

where ¥; is the measured deformation tensor on the surface for subject i, Gender; is
the gender of the subject, Age; the age, CDR; the clinical dementia ratio and ¢; is a
normally distributed random variable. We tested the null hypothesis that c3 &~ 0 us-
ing the expected Euler characteristic of the 7> random field [451, 454]. The results
are shown in Fig. 11.6. The color bar on these figures shows logarithmic proba-
bilities to emphasize regions of low probability. On this scale, log(0.01) = —2 and
anything smaller than 1log(0.05) = —1.3 is significant. In Fig. 11.6, we can see the
Sylvian fissure and the temporal saggital lobe show significant difference in the
group with mild dementia. Other differences between the healthy subjects and pa-
tients with mild dementia are observed on the right hemisphere. It is known in the
literature that there is an atrophy in the temporal lobe of patients with Alzheimer’s
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disease [408]. However, in our results, we found that the atrophy is spread over
wider regions in the right hemisphere. This is in opposition to other results, which
have shown a larger atrophy of the cortical thickness in the left hemisphere. It should
be noted that our study does not look at cortical thickness but rather cortical shape
differences.

11.6 Conclusion

We presented in this chapter a surface image to register surfaces. The surface image
integrates mean curvature information over a wide range of scale, thus creating a
faithful representation of the surface. The use of our surface image showed to im-
prove surface registration (Sect. 11.4). We then presented a statistical shape model
for surface morphometry in Sect. 11.5. We used the shape model on the OASIS
database, which contains patients with Alzheimer’s Disease and elderly subjects.
We used this shape model on the OASIS database and found that the presence of
Alzheimer’s disease was correlated with several shape differences in the temporal
lobe of both hemispheres. Results look promising, and we are investigating their
exact biological meaning.



Chapter 12
Preserving Time Structures While Denoising
a Dynamical Image

Yves Rozenholc and Markus Reif3

Abstract In restoration or denoising of a movie, the classical procedures often do
not take into account the full information provided by the movie. These procedures
are either applied spatially “image per image” or locally on some neighborhood
combining both closeness in one image and closeness in time. The local informa-
tion is then combined homogeneously in order to realize the treatment. There is one
type of movie where both approaches fail to provide a relevant treatment. Such a
movie, called dynamical image, represents the same scene along the time with only
variations, not in the positions of the objects in the scene but, in their gray levels,
colors or contrasts. Hence, at each point of the image, one observes some regular
temporal dynamics. This is the typical output using Dynamic Contrast Enhanced
Computed Tomography (DCE-CT) or Dynamic Contrast Enhanced Magnetic Res-
onance Imaging (DCE-MRI) where at each spatial location (called voxel) of the
image a time series is recorded.

In such a case, in order to preserve the full temporal information in the image,
a proper denoising procedure should be based on averaging over spatial neighbor-
hoods, but using the full dynamics of all pixels (or voxels) within the neighborhood.
It is thus necessary to search homogeneous spatial neighborhoods with respect to
the full dynamical information.

We introduce a new algorithm which meets these requirements. It is based on
two main tools: a multiple hypothesis testing for the zero mean of a vector and
an adaptive construction of homogeneous neighborhoods. For both tools, results of
mathematical statistics ensure the quality of the global procedure. Illustrations from
medical image sequences show a very good practical performance.
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12.1 Introduction

Classically, the restoration or the denoising of a movie involve 2D techniques for
smoothing [56, 287], enhancing (see contributions on structure enhancement and
use of line diffusion), filtering (see contribution of Michael Felsberg and references
within), partitioning (see [339] or contributions of J. Polzehl and K. Tabelow), etc.
applied image per image. If some methods use instead of one image a small number
of images to take into account the time domain, all methods ignore the full time
structure. A natural mathematical reason, outside the computational cost, is that the
information contained in one image is considered to be less and less connected to
the next images as the time increases. In some sense, the time regular structures
existing in a movie do not have a long range effect and disappear quickly as the
time distance between two images increases. One exception to this last rule is given
by movies made from one dynamical image where at each 2D location (pixel or
voxel) one observes not only a gray level or a color, but a full dynamical process
represented by a time series or a vector. This is typically the case when the objects
in the picture do not have changes in their position, but have changes only in their
brightness, contrast or color. Medical examples of interest are sequences like DCE-
CT or DCE-MRI which register the variations of a contrast medium in the internal
tissues of the body in response to a dynamical injection.

Our aim is to develop a new technique, adapted to these dynamical images, where
each pixel presents a time series. In order to denoise by local averaging, we com-
bine two approaches: statistical multiple hypothesis testing in the spirit of the works
[22, 120] to compare the time series between two pixels, together with a spatial
growth of locally homogeneous neighborhoods closely related to [285, 287]. The
originality of our method is not only to use the full dynamics to compare pixels, but
also the way of sequentially growing the neighborhood. While usual paradigms to
grow such neighborhoods compare the estimates built on the nested neighborhoods
as in [287], our method compares, at each step, independent estimates to stop or not
the recursive growth. In the context of noise with heavy tails like Laplace noise for
example, this comparison using independent estimates and robust statistics like the
median offers a clear benefit in reducing the error.

Because the test procedure is based on the comparison to zero of the difference
between two noisy vectors, i.e. two noisy time series, no modeling assumption is
used. As we use an adaptive multiple hypothesis testing procedure, neither regular-
ization in time is needed nor made. From a theoretical point of view, we only need
the dynamics to be not too wild in the sense that the enhancement differences—
viewed as a function of time—should remain in some Holder regularity ball.

The article is organized as follows: In Sect. 12.2, we introduce the statistical
framework of dynamical images and summarize our method. The two main statis-
tical tools used to construct this method, multiple testing and neighborhood/ring
growth, are respectively studied in Sects. 12.3 and in 12.4. In these sections, results
from mathematical statistics are provided to guarantee the behavior of our method.
Section 12.5 is devoted to the comparison of our estimation technique with esti-
mates introduced in [287] and in [339]. Finally in Sect. 12.6, we briefly describe an



12 Preserving Time Structures While Denoising a Dynamical Image 209

application to DCE-CT of renal metastasis in the liver, an extract from the specific
work [363].

12.2 Denoising a Dynamical Image

We consider the following model called dynamical image indexed by the two quan-
tities ¢ and x representing time and spatial location, respectively:

I={I,0t),xe X, te{, t,..., tx}}

Here I () denotes a noisy time series at location x. The notation 7, will denote the
vector

(I (t1), - .., I (1K),

of the discrete observation at times 1, ..., tx of this time series. In our setting, 2~
denotes the finite grid of pixels.
We assume that the noisy observations I, (fx) may be written as

L(n) =ix () +oey, (12.1)

where i, (t) denotes an unobservable true gray level at time ¢, where &; denotes a
standardized noise with fixed distribution and where o denotes the level of noise. We
assume that the noise variables &; are independent and identically distributed with
respect to both spatial location x and (time index) k. It is not necessary to assume
that o and the distribution of &* are known, but we will illustrate our construction
using the simple setting o known and ¢* having a Gaussian distribution.

In order to compare the full time series, we use multiple hypothesis tests to decide
whenever the vectors I, and I, at spatial locations x and y are statistically similar
or not. For this purpose, we ask if the expectation of difference vector I, — I, is the
zero vector or not at a given level o which could be considered as a natural tuning
parameter. Such a test is presented in Sect. 12.3.

Given a set V of pixels, let us define the estimated dynamics using V' as the
coordinate-wise empirical mean

L
fv=—>S"1,. (12.2)
P>

yeVv

where |A| denotes the cardinality of a set A. Our aim is to construct at each spatial
location x, a spatial neighborhood %#; of x made from voxels y such that the differ-
ence I, — I, does not deviate significantly from the zero vector and such that the
bias of the estimated dynamics obtained by replacing V in (12.2) by ¥; remains un-
der control. Controlling the statistical bias means that we aim at using a procedure
which ensures that the principal goal of nonparametric statistics, which is the trade-
off between bias and variance, is achieved. This method is introduced in Sect. 12.4
and can be summarized as follows:
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Let a geometrically increasing sequence (n;) of positive integers be given with
n1 = 1. For a fixed location x € 2Z°, we consider the set % of all pixels y such that,
atalevel a € (0, 1), I, — I, is accepted to have a zero mean by the previous test. We
seti =0 as well as Vy =@ and Wy = {x}. Our method repeats the following steps
until one test, at least, rejects the null hypothesis:

e Increment i.

e Define V; = V;_1 U W;_; and build the set W; of the n; closest yin #:\ V.

e For j=1,...,i, test the i — 1 null hypotheses E(IW - IV )=0for j=1,.
i—1 against a non-zero expectation.

The final estimate is / v._,- The algorithm realizes a pointwise adaptive selection of
homogeneous dynamics. Because the last step involves a multiple hypothesis test,
in order to ensure that its level is «, each individual test has to be calibrated with
respect to @ and i by a Bonferroni correction.

12.3 Multiple Testing

Given two spatial locations x and y, we present the statistical test used to compare
to the zero vector the expectation of the difference vector Z with components

Zip:=1,(t) — Iy (%), k=1...K.

Such a test of comparison to the zero vector derives from the theoretical works [22,
120] which consider a more general framework where o is unknown and/or where
¢ is not necessarily assumed to be Gaussian. The theoretical study relies on large K
asymptotics, which in our case means that we observe the continuous time signal
more and more frequently. For the sake of simplicity, we write Z = f 4+ +/20°¢ and
we introduce these tests in their simplified version which is the Gaussian case with
o known. We aim to test that the mean vector f is zero or not and hence consider
the hypotheses

J6:“f =0 versus JA4 :“f £0”.
To enlighten the notations, we suppose that K, the number of time indices, is of the
form K =24 and we consider the regular dyadic decomposition of the observation
times ¢ ...ta.For j =0,...,d —1, we denote by le . szj the 2/ intervals of time
indexes

T =t k=270 = 1)+ (1...2%7)).

The set le contains 297/ time indices. Given jin0,...,d — 1, let us introduce the
projection of the observation Z onto the space spanned by the vectors with same
coordinates on each time index T/ :

J J J J
Hsz(ml,...,ml,...,mzj,...,m )

2d=J times 24=J times
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with the local mean over le

; 1
j_
my = 2d—j Z Zt.

J
tel;

The test is based on the size of the squared Euclidean norm || /1;Z ||%< which is:

2d— jZ( I = TE ]Z<Zzt)

= ter/

Under 77, the difference vector Z = I, — I, is a centered Gaussian vector with
covariance matrix 20 2Idg, where Idg denotes the identity matrix in RX . Hence,
under %),

I11;Z113 /207 ~ x*(27)

which defines a distribution-free test statistic. Let us denote by ¥, ! the inverse
cumulative distribution function of a x> with D degrees of freedom, using a Bon-
ferroni correction, our test procedure works as follows:

Reject 79 at level « if forany j =0,...,d — 1, ||1'I]-Z||%(/2c72 > lllzjl(o(/d).

If o is unknown, instead of a y2-test based procedure, [22] proposes a Fisher like
construction and considers the following procedure:

Reject 74 at level « if forany j =0,...,d — 1,

75 Z 1% /2] -
- > F . (a/d),
12—,z /2 T

where % denotes the inverse cumulative distribution function of a Fisher dis-

27, 2K Y
tribution with 2/ and 25~/ degrees of freedom. Moreover, if the distribution of the
noise variables &7 is unknown, as & := (¢* — &”)/ V2 is by construction standard-
ized and symmetrical, under the weak condition that the common distribution of the
& does not put mass in 0, we can follow the construction proposed in [120]:
Consider p Rademacher vectors Ry, ..., R, of length K. Rademacher vectors
have independent coordinates R; with P(R; = +1) = P(R; = —1) = 1/2. Intro-
duce the vectors N; = Z ® R; where ® denotes the coordinate-wise product. The
previous constructions can be generalized by considering the following procedure:

Reject 7 at level « if forany j =0,...,d — 1,
IT;ZI% > Q"I Z® Rillk, -, 1T, Z® R, 3 1(e/d),

where Q~1[X1, ..., Xk ] denotes the inverse cumulative distribution of the empiri-
cal distribution of the X;,i =1, ..., K.
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Introducing the continuous-time signal F defined by F(¢) :=i,(t) — i,(¢), the
difference vector Z = I, — I, follows the fixed-design regression model

Zi = fi + V2 = F(t) + V20 ¢;.

In this framework, the introduced multiple hypothesis tests are known to have a
power which may be controlled on balls of the form || f||x > p(K) where p(K) is a
radius decreasing with K, the number of components of f (= number of observation
times in the dynamical image). Moreover, these multiple hypothesis tests are adap-
tive with respect to the unknown Holder regularity s of the unknown function F: at
a fixed level « and for a given fixed power 1 — B, this test automatically achieves
(up to logarithmic factors) the minimax rate of testing p;(K) obtained in [180] for
all regularities s > 1/4. More precisely, we can derive following [22, Theorem 1]
and [120, Theorem 4]) the following control of the power:

Theorem 12.1 If the distribution of &1 does not put mass on 0, assuming that:
(Bernstein’s conditions) maxj<j<n E(el.zl’) < yp\uP=? holds for all integers p > 1
and some positive y and |1, then there are Ay, ..., As > 0 such that the multi-test
procedure is of power 1 — B outside the ball defined by

I£1% firjlfA(Jj, £ AL, ..., As)

where

A(Jj, f, A1, ..., As)

Y A(i—
=A ||f — ijf”%( + Az\/gz(l 1)/2

jlog2+log<1/ﬁ>}log<g>

+A3(\/7+u+kr=n]z}.xl((f,3))[l + 2 Bo

2\~ (i—1)/2 Jlog2 +log(1/B) 2d
+A4(\/7+M+krzflﬁ?(l((fk))2j \/[l—i- 3 log 5a )

Corollary 12.1 If fix = F(t) then the test is adaptative w.r.t. the Holder regularity
s of F and achieves the optimal minimax rate for s > 1/4.

This theorem is the exact translation of [120, Theorem 4], using our simple set-
ting with K = 2¢ and dyadic partitions. It ensures a good power of the test (up to
logarithmic terms) if the true unknown function to be tested is, at least for one dyadic
partition, at a squared distance from 0 large enough to ensure that a noisy version
has also its squared distance from O large enough. Let us recall that the squared
distance of a noisy version is of the order of the sum of the variance term given by
the number of pieces of the partition and the bias term || f — I1;; f ||%< which mea-
sures how well f can be approximated by a piecewise constant vector on the index
partition.
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We have now at hand the tool to compare dynamics at two locations x and y with
respect to the known noise level o. We denote “/, =7, I” when the enhancement
difference average vector iy — iy is accepted to be the zero vector at level o with
respect to a noise variance 20> following the above construction.

12.4 Spatial Neighborhood Growth

We now present the construction of the spatial neighborhood ¥ for a fixed loca-
tion x. In all that follows, the distance between spatial locations x in 2~ can be
measured by any metric; usually the Euclidean metric will be taken.

The main idea of the sequential neighborhood growth can be explained in terms
of testing. Suppose that neighborhoods V| C Vo C --- C Vjy of x are given. Then the
stochastic fluctuations in the mean 7 v, of the observed signal over V;, as measured
by the variances, decrease with i. On the other hand, the bias terms usually increase
with i (we smooth with a larger bandwidth). We can assume that the bias in I 2
is negligible (or we just set V| = {x}). Considering next the empirical mean I Va\V,
over the observations in the set difference V; \ V1, a test is constructed to decide on
the hypothesis that E(/, Va\Vi — I v;) = 0 (recall that EZ denotes the coordinate-wise
expectation of a vector Z). If the test rejects, we conclude that the bias of the new
observations is already too large and we take V| as neighborhood, thus keeping I v,
as estimator. Otherwise, we accept V» as new neighborhood and consider V3 \ V5.
If I vs\v, does not deviate significantly from I v, and from I v,, we continue. Other-

wise, we stop and select V5 as neighborhood, I v, as estimator. This way we continue
growing the neighborhoods until the first time the new observations differ statisti-
cally significantly from any of the estimators on the previously built neighborhoods
or until we reach the last index M.

This simple idea is reminiscent of Lepski’s method [286, 287] in mathematical
statistics with the important difference that at the ith step we do not test whether
the new estimator IV, is statlstlcally homogeneous with all previous IV j=<i,
but we compare only the average I Vi.1\v; over the new observations with the pre-
vious estimates. This has the clear advantage that the underlying test statistics are
based on independent quantities and that in practice the number of too large grown
neighborhoods is reduced because changes in the signal are detected earlier.

In order to correctly define our method, it is, of course, of great importance how
to define precisely the tests and how to preselect the potential neighborhoods (V).
In the static case (i.e. we only observe a scalar, not a time series at each point)
this is described in full detail in [356], here we describe the main points. Let us first
indicate how two averages Iy and [ v+ over disjoint sets V and V' are compared. The
test statistic is always based on the size of the difference Zy v = i y — Iz y’. In the
static case and for Gaussian noise, we can standardize Z? V.V by its expectation under
the null, which is p(V, V') = |[V|~! 4+ |V’|~!, and compare it with some critical
value zy y+. This critical value can be specified by a Bonferroni correction of the
corresponding x 2-quantile, taking into account the multiple testing. A more refined
and powerful, but also computationally more demanding calibration of the quantiles
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in this case is proposed in [356]. Together with the prescription of geometrically
growing neighborhoods (V;), it is proved there that this results in estimators that
optimally adapt to the local regularity of the signal (in the asymptotic minimax
sense over Holder balls). We thus achieve an unsupervised estimation procedure
which is pointwise adaptive.

Here, the focus is on dynamic images and we need to compare the mean of time
series over different spatial locations V and V’. For this we use exactly the adap-
tive multiple testing procedure presented in the preceding section. A second feature
is that an a priori prescription of potentially good neighborhoods (V;) around each
pixel or voxel x is not feasible. The potential neighborhoods should rather be pres-
elected based on the data observed in order to adapt to possibly heterogeneous ge-
ometric structures like borders or bands where a priori defined balls or squares are
obviously not adequate. In a first preprocessing step we therefore exclude pixels that
carry with high probability a significantly different time series. On the pixels kept
after preprocessing we apply our neighborhood growth, which eventually results in
the following algorithm.

We consider the set

Wy={yeZ st.y#xandy=,, x}

of the spatial locations for which the time series are statistically similar to those of x
with respect to the multi-test introduced in Sect. 12.3 above. Let us emphasize that
W, is neither necessarily contiguous with {x} nor connected.

Our algorithm works as follows:

1. Start with i = 0 and set Vo = {x} and fo = I, as the first neighborhood and its
associated denoised time series.

2. Find W; the subset of the Cy2! closest points to V; in %, \ V;. We call this set
the “ring” around V;, alluding to the case #; = 2 with the Euclidean distance.

3. Compute J; the estimated time series using locations in the ring W;.

4. Testif J is statistically not to be distinguished from all previously constructed
estimates j for j =0,...,i. See hereafter for precision on this test.

5. If equality is accepted, consider

Vipi=ViuW,;

and define the estimate fi+1 using locations in V; 4. Return to (2) withi =i + 1.

6. Else stop, define #; = V; and use I, = I; as denoised time series in x.
To compare JA, with the previously constructed estimates fo, e, I:-, we test the
hypothesis
Ay “B(J; —1}) =0, forall j=0,...,i",
against

H :“E(J; — 1;) #0, for at least one 7,
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using a generalization of our test introduced in Sect. 12.3. We accept 77 if

7 o_a/@+1) 7
Ji “aZp(VilIWil) I

The use of «/(i + 1) is a Bonferroni correction due to multiple hypothesis tests. It
would be possible to use more clever corrections as proposed in [30] for example.
The correction factor p in the noise level takes into account that the estimates come

from independent samples with respective size | V| and |W;|, which in the Gaussian
case is just the variance p(|V;|, |[W;|) = |V.,~|_1 +|w;~ L

12.5 Static Toy Examples

Not yet exploring the full scope of the method for treating dynamical images, we
present first how the denoising is accomplished for one- and two-dimensional sig-
nals (images) without an attached time series structure.

12.5.1 1D Example

We propose a simple 1D example to compare the use of rings combined with balls
with the algorithm introduced in [287] based only on balls. Given an increasing
sequence of neighborhoods V;, indexed by j =1, ..., jmax, the selected index in
[287] is defined by

7 T 2
Iy, — Iy, |

j:inf{ijs.t.Eﬁfj,f
[l Iy, — Iv,|1?]

2 .
> Zz} A Jmax

while for our method the index is selected as follows:

v, = Tv, I
"Ellvy\v, — v, 1121

j:inf{jaOs.t. < >z%}/\jmax-

Both methods achieve the same rate of convergence for «-Holder classes of signals
in R?:

logn 20/ (2a+d)
n b

Emﬂ@—iW15c<

where n is the size of the neighborhood. This rate is known to be optimal in a mini-
max sense over classes of Holder functions, already in the classical mean regression
model with known errors (see [286]). The logarithmic term has to be paid in order
to be adaptive. Note that the dimension d, driven by the dimension of the neigh-
borhood, is two for classical images, the length K of the time series itself does not
change the rate, but will certainly influence the finite sample performance: more
data in time increases the signal to noise ratio.
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Fig.12.1 A simple example with a parabolic signal. Estimation point is x = 0 and noise is Laplace
distributed. Errors from 1000 Monte Carlo replications

In the left part of Fig. 12.1 the true signal is presented together with a typical sam-
ple of 200 data points obtained by adding iid Laplace distributed noise. The estima-
tion point is at x = 0 in the center. As possible balls, i.e. intervals, around x we take
Vi :=[—aj, +a;] witha; =4 - (5/4) /200 with j = 1,2, ... We compare the fol-
lowing methods: (1) balls as in Lepski [287] using the local mean; (2) balls/ring us-
ing the local mean; (3) balls as in Lepski [287] using the local median; (4) balls/ring
using the local median; all these methods are compared to the (5) oracle where
the median is taken over the (a posteriori optimal) interval [—0.39, 4-0.39], which
is slightly larger than Vj9. We have used the empirical median in addition to the
empirical mean (12.2) since for Laplace distributed noise the median is more effi-
cient and robust. The calibration of the methods follows always the same algorithm
as recommended in [356]. The boxplots present the errors computed for the same
1000 samples with each method. The boxplots in Fig. 12.1 show a comparable per-
formance for our method in the mean case with the benchmark Lepski approach
while in the median case a clear advantage for our ball/ring method can be seen. It
is remarkable that the oracle error is almost achieved.

12.5.2 2D Example

Figure 12.2 compares our method to AWS introduced in [339]. The left subfigure
shows a noisy image obtained using a pattern with two values and a Laplace noise
with noise level equal to the difference of these two values. The middle subfigure
shows the denoised version using AWS, a typical benchmark procedure for off-the-
shelf spatially adaptive denoising. We have used the R package AWS version 1.3—
3.1 developed by the authors of [339] available on the web site of the CRAN using
the default 2D settings to produce this subfigure. Finally, the right subfigure shows
the denoised image obtained by our method. While, at the used default setting, AWS
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Fig. 12.3 Examples of neighborhood (pink crosses) found for 4 selected points of interest (red
circle)

offers a very clean picture in the right lower corner, all details are lost in the upper
left corner. Using our method, the signal is less smoothed out, but allows to recover
details even in the last part of the upper corner. Clearly more details can be found in
this last image even if one could complain about the remaining noise due the noise
level used.

In Fig. 12.3, four examples of selected neighborhoods are presented. One can re-
mark the special effect of the first selection of the set %, in the presented examples:
the neighborhood follows the borders and can even be not connected, allowing for
rich geometrical structures in the signal.

12.6 Practical Results

A complete study, using our technique in the framework of DCE-CT, has been con-
ducted with radiologists at the European George Pompidou Hospital (HEGP), Paris,
and the complete results are reported in [363]. In order to provide a flavor of how
our method works on real data, we have extracted from this study a few illustra-
tions. The precise setting of the medical experiments as well as the way the tuning
parameters like o and « are fixed is left to that work.

Due to the limited irradiation dose used during the sequential acquisition, the
dynamical images in this study suffer from a poor signal-to-noise ratio. Figure 12.4
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Fig. 12.4 Typical curves (time, enhancement) of individual voxels in ROI manually drawn within
the Aorta (left) and the tumor (right)
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Fig. 12.5 Voxel within the aorta
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Fig. 12.6 Voxel within the tumor

shows typical time series obtained from voxels in manually selected Regions of In-
terest (of size ~~15 voxels) within the Aorta (left curves) and a tumor (right curves).

The Figs. 12.5 and 12.6 present the result of our method applied at two different
voxels, one inside the aorta and the other inside the tumor.

Each figure is divided into 3 sub-figures. Left: the denoised slice at a specific
time, with the selected voxel x (black cross) and the voxels from its neighborhood
¥, (pink dots). Center: the original enhancement vector I, (red thick curve) and
the associated enhancement vectors I, for y € #; (background curves). Right: the
estimated enhancement using a generalized median as a robust center of the selected
neighborhood (see Sect. 12.4).



12 Preserving Time Structures While Denoising a Dynamical Image 219
12.7 Conclusion

Using a two-step procedure, each step based on multiple hypothesis testing, we have
introduced a novel algorithm to denoise dynamical images where each point of the
picture exhibits a complete time series. Based on a comparison of the time series
dynamics, this algorithm preserves the full structure of the time series by averaging
spatially over adaptively grown neighborhoods. The efficiency of our algorithm is
shown on artificial examples and on real medical images. The quality of the denoised
dynamical image is shown by the remarkable reconstruction of the details in these
spatially heterogeneous images.
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Chapter 13
Interacting Adaptive Filters for Multiple
Objects Detection

Xavier Descombes

Abstract In this chapter, we consider a marked point process framework for an-
alyzing high resolution images, which can be interpreted as an extension of the
Markov random field modelling (see Chaps. 14 and 15). The targeted applications
concern object detection. Similarly to Chap. 10, we assume that the information
embedded in the image consists of a configuration of objects rather than a set of
pixels. We focus on a collection of objects having similar shapes in the image. We
define a model applied in a configuration space consisting of an unknown number
of parametric objects. A density, composed of a prior and a data term, is described.
The prior contains information on the object shape and relative position in the im-
age. The data term is constructed from local filters matching the object shape. Two
algorithms for optimizing such a model are described. Finally, two applications,
concerning counting of a given population, are detailed. The first application con-
cerns small lesions in the brain whereas the second aims at counting individuals in
a flamingo colony.

13.1 Introduction

Statistical physics and probabilistic approaches have been brought in image anal-
ysis starting with the seminal paper by Besag in 1974 [33]. Ten years later, the
papers, based on Gibbs modeling, either in texture analysis [86] or in image restora-
tion [183], mark the beginning of a new field in image processing: the Markov Ran-
dom Field (MRF) modeling. Since then, Gibbs fields methods have been intensively
developed in the Bayesian framework. These early works generated an explosion of
applications of Gibbs fields for modeling high-dimensional inverse problems of im-
age processing such as restoration, denoising, deblurring, classification, segmenta-
tion, feature extraction, surface reconstruction, stereo matching, etc. Some examples
of advanced Markovian modeling are given in Chaps. 14 and 15.
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The basic characteristic of the Gibss distributions is their decomposition as a
product of factors depending only on few variables. Moreover, the distributions in-
volve usually only few types of factors. One of them arises from the observable im-
age (the data term) and has the form of an external field term. Other factors are due
to generic or prior knowledge on the structure of images. Prior terms in the distri-
bution function are specified by potentials associated with local interactions defined
on finite sets of neighboring variables. Thus, each variable directly depends only on
its neighborhood, although from a global point of view, all variables are mutually
dependent through the combination of successive local interactions. Therefore, the
defined prior permits to include constraints on the regularity or the smoothness of
the solution. However, the MRF machinery is not well suited for introducing geo-
metric constraints. The actual shape of objects or segments in the image are hardly
modeled by local interactions between neighboring pixels. For example, as shown
in Chap. 10, a Gestalt law promotes good continuation in linear structures based on
object interactions rather than on pixel values. This limit becomes a major drawback
when dealing with high resolution images. In such images, the geometry of objects
is well described and actually represents the most relevant information. To analyze
these images, it is therefore necessary to generalize MRFs. We present in this chap-
ter such a generalization by considering marked point processes [89, 90, 423]. The
main idea is to define a probabilistic model on a configuration space defined by
objects instead of pixels. We do not consider general shapes, such as described in
Chap. 11, but parametric objects, such as discs, ellipses, rectangles, or segments,
allowing optimization of the model within reasonable computation time. The point
process theory offers the possibility to work with an unknown number of variables,
which is particulary adapted to our context as we do not know the number of objects
in the image.

In this chapter, we focus on the different terms involved in the definition of a
marked point process. We propose a general model based on local filters to extract
the information from the data at an object level. We then describe two optimization
algorithms and present two applications.

13.2 Point Processes of Local Filters

In this section, we define a general model for detecting a configuration of objects,
geometrically specified, in an image. After having very briefly reviewed the marked
point process approach in image processing, we present a general model based on
the definition of spatially adaptative local filters.

13.2.1 Marked Point Processes in Image Processing

Marked point processes have been introduced in image processing in the early
nineties [18, 365]. These models can be interprated as a generalization of Markov
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Random Fields (MRFs), widely spread in the image processing community, cf.
Chaps. 14 and 15. The main idea is to mix information estimated on the data and
prior knowledge on the solution. MRFs hardly embed geometric information, such
as features on object shapes. One can address this problem by considering a MRF
on a graph, where the nodes represent an underlying object [418]. However, the
approach requires the specification of the graph, which means the knowledge of
the objects and their spatial relations. During last years, the increasing number of
high resolution data, especially in satellite imagery, has motivated the development
of new algorithms for analyzing images by taking into account the geometrical in-
formation. In this context, marked point processes have proven their efficiency to
solve real applications such as road detection [269, 393] or building footprint ex-
traction [270, 323]. We now give the main definitions and ingredients to define a
marked point process. For a detailed construction of point processes, the reader can
refer to [423].

Let K C R” be a subset of Euclidean space and L C ZP N K the corresponding
discrete lattice. Usually p = 2 or 3 for image processing applications. The image is
denoted by I = (is)ser, Where is € A is the grey level (or color) of pixel s. Consider
2, ={x={x1,...,x,},x1,...,x, € K} the set of unordered configurations of n
points in K. We define the configuration space as £2 = | J, oy $2,. We consider a
reference measure 7 on §2 defined as follows:

ne

dn(x) = f(x)dv(x), (13.1)

where v(x) is the measure of the Poisson process of intensity A(u), u € K and f(x)
is a density (Radon-Nykodim derivative of = with respect to v).

Let us consider now a space of marks M = C x N, where C € R and N € N,
A mark m € M is associated to each point in the configuration x. These marks
can be continous, for example the radius of a disk, or discrete, for example a label
selecting a shape (disk, rectangle, ...). An object is then associated to the couple
0; = (xj,m;) € K x M. We consider the Lebesgue measure 1+, on C and the count-
ing measure p on N.

A marked point process is then defined by a density i(-) with respect to the
product measure 7w ()t () p(-):

Yo = {(x1,m1),..., (xy,my)} € (K x M)",

1 5 (13.2)

dp(0) = h(o)dm (X)du.(m" )dp(m-),
where x = {x1, ..., x,}, m! = {m%, e, m,ll} corresponds to the continuous marks,
defined in C and m? = {m%, m%} corresponds to the discrete marks, defined

in N.

The density A (.) is usually written as a product of a prior term, reflecting prior
knowledge on the solution, and a data term, reflecting the radiometric properties of
the image. By writing 4 as a Gibbs density, we obtain:

1
h(o) = Z exp—[Up(0) + Uy(0)], (13.3)
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where Ug4(0) depends on the data I and U (0) is a prior energy, Z is the partition
function which is usually unknown.
Once the model is defined, the solution is obtained by maximizing the density:

0 = argmax h (o). (13.4)

To estimate this solution, we consider a simulated annealing scheme, which consists
in iteratively simulating:
1
(h(0))Tdr(0), (13.5)

where T is a temperature parameter slowly decreasing to zero during iterations.

13.2.2 Prior Energy

The goal of the prior energy is to model some constraints on the object configuration.
These constraints aim at favoring or penalizing some local configurations depending
on the knowledge we have on the solution apart from the data themselves. We only
consider, in this subsection, pairwise interactions. Let us consider a set of symmetric
relations ~; in K x M. We consider that two objects o and o’ interact if and only
if there exists a relation such that o ~; o’. Two classical examples of such relations
are given by:

Proximity:

Vio=(x,m),0' = (x',m")} e (K x M)>, o~,0 & dx,x')<R.
(13.6)
Overlapping:

Yio=(x,m), o' =’ ,m)}e (K x M)?, o~,0 < ond#@. (13.7)
The prior energy is then decomposed on the different relations as follows:
Up(0)=Y_ Y  Vi(o.0). (13.8)
i {o,0'}Co:0~;0
For example, penalizing close or overlapping objects can be obtained by:
Proximity:
V{o,0'} € (K x M)*:0~,0, Vy(0,0)=C>0. (13.9)
Overlapping:
V{0,0'Y € (K x M)?:0~, 0,

Yo = it o 7

where 1 (x) is the surface of x.

More sophisticated interactions will be described in Sect. 13.4.
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13.2.3 Local Filters Versus Likelihood
The data term Uy (o) is classically obtained by modeling the likelihood of the data:

1
p(Ifo) = ZGXP(— [Ua(0)]). (13.11)

This leads to the Bayesian approach which consists in modeling the posterior:
p(o|l) x p(o)p(I]o), (13.12)

where p(0) = ZLP exp(—[U,(0)]) is the prior.

Let consider that the image is composed of a background, where the pixel grey
levels follow a Gaussian distribution A" (up, abz) and some objects, for which the
pixel grey levels follow a Gaussian distribution 4" (u,, 002). Consider a configura-
tion of objects 0. The silhouette S(0) of o is defined as follows:

S0)={seL:3ueco,s €u}. (13.13)

In other words, the silhouette of o is the projection of the union of the objects com-
posing o on the lattice L. The likelihood of the image I given the object configura-
tion is then given by:

1 (is — po)?
pillo)= 1_[ V2mo? exp(—[ 2002 ])

s€S(0)

1 [y — 1p)?
x exp(— [M]) (13.14)
5¢S(0) /2T 0} 20;,

Defining such a likelihood requires a model of the pixel radiometry for both ob-
jects and background. In this chapter, we consider an object approach, specially
adapted for high resolution images. In this case, a radiometric model is usually not
available, at least at the pixel level. One can imagine to specify the radiometry of
the targeted objects, but the background is usually composed of different structures
having highly variable radiometry. For example, let us consider the problem of tree
detection. The background may be composed of roads, buildings, lakes, ... There-
fore, a background radiometric model does not make sense. The object class is also
not always completely specified by the radiometry. Some vegetation index can be
computed allowing the definition of the likelihood term for trees. However, vegeta-
tion is not restricted to trees. Therefore, using a likelihood to define the data term in
the detection model will lead to false alarms in meadows. To overcome this draw-
back, we address an object based approach to define the data term. We consider an
energy, written as a sum on the objects in the configuration:

1
pi1(0) = EGXP(— [Up(0) + Uq(0)]), (13.15)
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where

Ua(0) =Y u4(0). (13.16)
0€o0
The term u,4 (o) is the output of a local filter, assessing, from the data point of view,
the relevance of object 0. Note that the object contains information both on its lo-
cation and on its shape. The data term can thus be interpreted as an adaptative local
filter by selecting, or more precisely favoring, a specific shape of the object depend-
ing locally on the data.
Consider an example, based on a distance between pixels inside and outside
the object. Let o be an object and S(0) C L its silhouette. We define the discrete
p-neighborhood of o as follows:

p0)={leL/{S(0)},At € S(0):d(,t) <p}, (13.17)

where d(.,.) is the Euclidean distance. The local filter is based on a distance be-
tween the radiometries inside and outside the object as follows:

(Win — ,bLout)2 _ 1 2Giznaozul

f(o) = oMl " jog in_our (13.18)

2 2
4, /o*izn +02, 2 707t Ot

where i, and oj, (resp. (ou: and o,y;) are the mean and the standard deviation
of pixels inside S(o) (resp. in the p-neighborhood of o). This local filter is then
mapped to [—1, 1], to get the data term, as follows:

hs(o) — 1- Lo if f(0) < do,
T exp(-1L20Y) — 1 it £(0) = do.

(13.19)

do can be interpreted as a threshold, above which the filter output tends to favor the
considered object in the configuration.

Figure 13.1 shows the detection of disks on a synthetical image. Data are taken
at the object level, inducing some robustness of the solution with respect to noise.
When using the likelihood as a data term, we can notice than the band, with some
radiometric properties similar to the disks, is paved with disks. The fully object
approach, considering local filters to define the data term, avoids these false alarms.

13.2.4 Reference Measure

The considered reference measure is usually the Poisson process measure. However,
some information can also be embedded into this measure. When computing a sim-
ulated annealing scheme, the process converges to the configuration of objects that
maximizes the density (see (13.5)). The result is not affected by the reference mea-

sure. At low temperature, when simulating (h(x))%dn (x), the density A(-) brings
the main contribution on the different sampled configurations. On the contrary, at
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Fig. 13.1 Synthetical data (left), disks detection using the likelihood (middle) and the local filter
approach (right)

high temperature, (h (x))% tends to an uniform density. In this case, the main charac-
teristics of the sampled configuration reflect the reference measure properties. The
reference measure does not influence the final result but can be crucial for reducing
the computation time. When modeling a given property, we then have the choice to
include it in the density or in the reference measure. To make this decision, we have
to answer to the following question: do I want to constraint the solution to match
this property or do I only expect the solution to satisfy this property? In the former
case, the property should be included in the density, but in the reference measure in
the latter. A first example is to consider a Poisson measure as reference measure but
with a non homogeneous intensity. The location of the objects in the final configu-
ration will not be affected but, during the optimization, the objects will be searched
preferably in areas with a high intensity. One such example is given in [335] for trees
detection. The application concerns tree crown extraction in order to count individ-
uals in a stand. A vegetation index is computed on the whole image. The intensity of
the reference Poisson measure is proportional to this index. During the optimization
process, new objects are then preferably proposed on pixels having a high value of
vegetation, which saves time by avoiding to search trees in areas without vegetation.
But the final result does not depend on this vegetation index, as it could introduce
false alarms in meadows for instance.

A density, embedding some interaction, can also be included in the reference
measure. Consider the example of tree crown extraction but in the case of a planta-
tion. There is a periodicity in the tree location. We would like to favor the configu-
rations which are consistent with this periodicity. This can be done by introducing
some attractive property in the density by defining pairwise interaction between ob-
jects satisfying the periodicity constraint. On the other hand, if there is a lack in
the plantation, we do not want to favor an object where the tree is missing. In this
case, the periodicity interaction should not be included in the density 4 (-) but in the
density of the reference measure f(-).

13.3 Optimization

Once the model is defined, the solution is obtained by optimizing the density. The
partition function, or normalization constant, of the model, is unknown and cannot
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be estimated numerically. Therefore, we have to perform the optimization by an it-
erative algorithm converging toward the solution. This is done by using a simulated
annealing scheme, which consists in sampling the model at a given temperature,
as defined in (13.5). The different algorithms are characterized by the sampling
scheme they employ. Basically, we can distinguish two main approaches. The first
one is discrete and is based on a Metropolis-Hastings dynamics. It consists in ran-
domly perturbing the current configuration. At each step, a new configuration is
proposed and is accepted or not depending on a specific acceptation rate ensuring
the convergence to the target distribution. The second class of algorithms is based
on a continuous process which consists in randomly adding and removing objects
in the current configuration. They are referred to as birth and death processes. Some
hybrid approaches, combining both aspect, are called jump and diffusion processes.
In this section, we present the classical RIMCMC scheme, belonging to the first cat-
egory, and a recently proposed birth and death process, which allows adding several
objects at the same time (after discretization).

13.3.1 Reversible Jump MCMC

One of the most common ways to simulate a point process is to define a Markov
chain allowing two types of transitions: the addition of a point to the configura-
tion (birth) and the deletion of a point from the configuration (death). The mixing
properties of the chain can be increased by means of a Metropolis-Hastings (MH)
dynamics [185]. This dynamics enables us to add moves that modify the character-
istics of an object. Moves, such as translation, rotation, dilation, are important for
speeding up the convergence in practice [190]. This class of algorithms is known
under the name “Reversible Jump Monte Carlo Markov Chains” (RIMCMC), and
has been widely applied to several image analysis problems in [269, 323, 365].

Suppose the Markov chain is in state 0. We randomly choose a move of type i,
which transforms o to o' with probability y;(0 — do’). The new state o’ is then
accepted with probability:

, { h(o’)y,-(o’—>do)dn(0)}
(0 — o) =minj 1 .

; (13.20)
h(0)y;(0 — do')dm (o)

Green presented in [190] the RIMCMC method for jumping between states in
spaces of different dimensions. It is necessary to match the dimension of state o
to o’. This is done by sampling a vector u of continuous random variables indepen-
dently of 0. 0’ is obtained by using an invertible deterministic function ¢ (0, «). The
acceptance probability is modified by the Jacobian of the transformation:

h(o') 3
"h(0)y m®)|d(0, u)

ai(0—>0’)=min{l

p(proposing the reverse jump) }

p(proposing the fowards jump)
(13.21)

where y (u!) is the density of the random vector u.
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If the dimension of the configuration space is fixed, we obtain the classical
Metropolis-Hastings dynamics.

13.3.2 Births and Deaths

We now describe an algorithm consisting of a multiple births and deaths process.
The main point is that, at each iteration, a configuration of objects, and not only one
object, is first added randomly, and then each object in the current configuration is
killed with a given probability. Therefore, during the birth step several objects are
involved. Besides, the birth of objects depends neither on the energy nor on the tem-
perature. This algorithm has been recently proposed in [102] and appears to be an
interesting alternative to RIMCMC algorithms. This process is a discretization of a
continuous process defined by a stochastic differential equation. The convergence
of the continuous process toward the stationary measure and the convergence of
the discretization scheme toward the continuous process have been proved in [102,
349]. In this chapter, we only describe the discrete process, which provides the opti-
mization algorithm, parameter é being the time discretization step. At each iteration,
a configuration o is transformed into a configuration o’ = 0; Uo,, where 0; < o, and,
07 is a configuration such that o; N0y = ¢ and is distributed following a Poisson law
of intensity z.

This transformation thus contains a birth part, given by 0, and a death part given
by o\ o;.

The transition associated with the birth of an object 0 = (x, m) in a small volume
Ax C K is given by:

zAXS, ifo— oU {0},
qs(0) = . { }, (13.22)
1—zAx68, if 0o — o (no birth),

where § is the time discretization step of the corresponding stochastic differential
equation.
The death probability of an object o from configuration o is given by:

B4l ir g s 0\ u
ps(o) = 1+81a(0) T \ : ' . (13.23)
TFat)’ if 0 — o (object o is not killed)

with a(o) = (%)ﬁ, where B is interpreted as the inverse temperature.
Moreover, all new objects are added independently, and configurations o and o;
are independent.
The algorithm simulating the process is defined as follows:

e Main program: initialize the inverse temperature parameter 8 = fy and the dis-
cretization step § = § and alternate birth and death steps
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— Birth step: Select randomly a number of new objects following a Poisson law
of average §.

— Death step: for each object o in the current configuration 0, compute the death
rate as follows:

d(0) = dag (o)

= bar o) (13.24)

where a(0) = (“9492)8 then the object o dies with probability d (o).

— Convergence test: if the process has not converged, decrease the temperature
and the discretization step by a given factor and go back to the birth step. In
practice, the convergence is obtained when all the objects added during the
birth step, and only these ones, have been killed during the death step.

13.4 Applications

In this section, we describe some real applications to show the relevance of marked
point processes for analyzing high resolution images. We only describe simple prior
models consisting only in local attractive or repulsive constraints between different
objects. More sophisticated priors, such as alignment or paving, can be found to
address more complex structural patterns such as road networks or building footprint
detection [269, 323].

13.4.1 Segments

In this subsection we describe a first model based on segments (see [101] for full
details), for detecting small lesions in the brain. Different types of small focal le-
sions are typically found in MRI scans of elderly subjects. Their neuropathological
substrate and their influence on cognitive abilities is still under debate [220]. The
neurobiological background of this work is to aid in discriminating healthy from
pathological aging as revealed by MRI brain data sets. Estimating the lesion count
and describing their position is tedious due to their multitude. So typically, these
lesions are evaluated visually in the acquired data sets and rated by semiquantita-
tive scales [373]. One such lesion type is called “enlarged Virchow-Robin space”
(VRS) that corresponds to a small gap around a deep penetrating artery supplying
the white matter. Such lesions appear as small tubular structures filled with cerebro-
spinal fluid (CSF) that are perpendicular to the brain surface. Typically, they are
close to the spatial resolution limit of current MRI methods (1-3 mm in diame-
ter and 3—-15 mm long), and a single brain may contain hundreds of such lesions.
We define a marked point process approach for detecting these small lesions, that
are non-uniformly distributed in space, by modeling their relative position. Struc-
ture and distribution of VRS have motivated the following approach. A VRS can
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be modelled by a tube containing several voxels (Descombes et al. [101]). Thus, an
approach based on a geometrical object appears suited for this problem. Secondly,
VRS are not uniformly localized and some clustering property can be observed (De-
scombes et al. [101]). We define a prior which favors clustering of segments while
penalizing overlapping between segments.

Prior The prior model takes the geometry of a detected object and its interac-
tions into account. Each object is represented by a point with attributes (or marks)
that define its geometry. The resulting configuration is a set of marked points
o={o; =(x1,m1),...,0, = (x,my)} where x; € K C R3 and m; = (pi,0i, Vi) €
[Omins Pmax] X [0, 2] x [—m, w] (length and orientations of a segment). We restrict
the volume K to the space of points that satisfy max(F, (0;), Fy,(0;), Fyy(0;)) = 0,
where F,, F, and F,, are the filters defining the data term (see below).

We define a density with respect to the Poisson measure of intensity A. For a given

configuration 0 = {0} = (x1,m1), ..., 0n = (Xp, my)}, the density (o) is written as
follows:
oo [T gt [] a0 00, (13.25)
ke(l,n) k,k'e(1,n):k~k'

where ~ defines a neighborhood relation. The term g (ox) represents a prior on the
segment length and is defined as follows:

2
71(p0) = exp<— [A(%) D (13.26)

In our experiments, we have chosen pmin = 2 and pmax = 15, according to the
length of VRS observed in our datasets and reported in the literature [220]. The
term g» (o, oy’) defines interactions between neighboring segments. We consider
three kinds of interactions (see Fig. 13.2): (i) an explicit term which penalizes in-
tersecting segments, (ii) a clustering term which favors neighboring segments with
similar orientation and (iii) a repulsive term which penalizes neighboring segments
with different orientations. To define the different interactions, we consider a dis-
cretization S(o) = [0V, 0?1, of the segment o, where oM = (0(1) 5,1), ow)) and
0® = (0(2) 01()2), ow)) are the extremity voxels of S(0). We use the following ex-
plicit interaction to penalize intersecting segments:

q2(or, o) = exp[—B] if S(ox) N S(ox) # B. (13.27)

The vessels are distributed perpendiculary to the brain surface. Therefore, we define
a local clustering interaction between segments of similar direction. Two segments
o and o’ have a similar u-direction if and only if:

2 (1 2 (1 2 (1
{|o“—ou>|>max(|o” o, 1o — ol)’)),

13.28
7(2) 12) _ /(1)| |0/(2) /Eul)'). ( )

lo ’(])| > max(|o
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—

Fig. 13.2 Explicit (left), clustering (middle) and repulsive (right) interactions

If o = (x,m) and o’ = (x’,m’) have a similar u-direction, we have a clustering
interaction:

. 2 1
g5 (0, 0") = exp[+C min(|o{? — oV, o' — o} )|)]
if v — x| <. (13.29)

This interaction is easily extended to segments having similar v- or w-directions.
Finally if two segments have no similar directions, we define a repulsive interaction
as follows:

¢, (0,0) =exp[-D] if |x —x'|| <d. (13.30)

Note that 5" (0, 0') and g5, (0, o) are mutually excluding.

Data Term  We first define a local filter which can be interpreted as a VRS in-
dicator. This filter extracts the information provided by the radiometry (grey level
of voxels). In a first approach, VRS can been modeled as small tubular structures,
with a diameter close to the data resolution (typically 1-3 mm). Their length varies
with an average of 3—4 mm but can reach up to 15 mm in exceptional cases. The
data representation of these structures is discrete due to the discrete nature of the
image lattice. The induced discretization is far from being isotropic. Therefore, we
can only consider the three main directions (u, v, w) defined by the data without
loosing significant information. For these three directions we design filters that take
the diameter variability and the partial volume effect into account. A filter lies in
the plane perpendicular to the considered direction, say u. It consists of a central
voxel s, the eight surrounding neighbors #; € Jﬁ{tl(s), and the next 16 neighbors
n e Ji{f(s) (see Fig. 13.3). A VRS is characterized by three properties: (i) VRS
contain CSF that should appear as low intensity voxels in 77-weighted datasets.
Surrounding tissue (i.e., white matter or grey matter voxels) may increase lesion in-
tensities due to the partial volume effect. Thus, neighboring voxels will have higher
intensity (ii) and are contrasted with the VRS voxels (iii). We define three filters
corresponding to these three properties F black ; y, Fwhite(min(i,, 1 € J{lz (s))) and
peontrast (3~ A2s) U /16), where i, represents the grey level of voxel s in the data.

Note that these three properties are not equivalent. Considering only one of them
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Fig. 13.3 VRS indicator
filter: central voxel s in black,
first neighborhood %1 (s) in
white and second
neighborhood %2 (s) in grey

leads to false alarms in the CSF compartment for property (i), in the white matter
for property (ii) and in the thin grey matter structures for property (iii). The three
defined functions depend on the data statistics and are defined on Fig. 13.4. We
combine these three properties as follows:

. 205y 1
fu (S) ZImn(FblaCk(is), thlte(min(it,t c %Z(S))), Fcontrast(ztef/g (s) t))

(13.31)
To avoid multiple detections of the same VRS, the final filter is written as follows:

Fls) [fu(s) itV e N(s), is <, (1332)

min(0, f,(s)) otherwise.

We now define the data term Uy (0). Assuming that data are independent condi-
tionally to the segments we can write:

Ug(0) = Z ug (0p). (13.33)

ke(l,n)

The data term corresponding to an object o consists of two parts. The first is pro-
portional to the filter values along the segment. In the second part, we assume that
voxels at the segment end have a high intensity as they do not belong to the VRS.
The data term is then written as follows:

uq(0) = —E( N ACE: WF:”(()))
teS(0)

i 1of? — o1 = max(1of? — o110 ~ {1,
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Fig. 13.4 Top and bottom left: The three filters characterizing VRS data, ucrs, uom and pwy
represent the mean of CSF, grey matter and white matter, o, being the associated standard devi-
ations. Bottom right: The prolongating filter, icrs, gy and pwy represent the mean of CSF,
grey matter and white matter, o, correspond to the associated standard deviations

ug)=—E( Y Fuo)+ wﬂfﬂd@
teS(o)

if [0{? — 0{"| > max (|0 — oV, |02 — 0{}]), (13.34)

card(S(0)) _.n
ug(0) =—E tg(:u) Fu() + ————F (0)

i 1o = o1 = max((0? = o1, lo — {1,

where card(S(0)) is the number of voxel in S(0) and:
Fond " (min(ioe) 1 0,0y it 1 € A g2 4.1,0,00))
+ F;;Z”E(min(io(lu(q,0,0)1 it, 1 € «/‘{4] (o 4(<1,0,00)))

if 05,2) > 0,(41),

hi Iy , .
F:,),d”e (mln(10(1>+(1,0’0), I, 1 € %1(10(1>+(1,0,0))))

hi o e . s
+ Feu,),d”e(mln(lo(b_,_(_1,0,0), I, I e %1 (l0(2)+(_1,o,o))))

if ol? <o,

where Fe",’lzi’e(-) is defined on Fig. 13.4 bottom right. Similar definitions are used
for F"4(0) and F&" (0).
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Fig. 13.5 An example of VRS detection: Original axial slice (/eft) and detected VRS (right)

Optimization We consider an RIMCMC algorithm embedded into a simulated
annealing scheme. In this context, defining relevant moves to speed up the conver-
gence is a crucial issue. We first consider a birth and death move. This move is
essential to establish the real number of segments in the configuration. Besides, it
guaranties the irreducibility property. This move is chosen with probability p;. It
consists in adding a new segment with probability P, or removing a segment from
the configuration with probability P; = 1 — Pp. In the case of a death move, the seg-
ment is chosen uniformly among the segments of the current configuration. For the
birth move, we propose a new segment uniformly in the parameter space. To speed
up the convergence, we also consider some moves which modify one segment in the
configuration. We choose a segment uniformly within the configuration and select
a new location and new marks uniformly within the parameter space. The move is
made with probability p,. With this move, we can change the segments having a
low probability. To allow a local improvement of the segments location with respect
to the data we consider the move of end points. This move is made with probabil-
ity p3. We choose a new location of the end point uniformly in a neighborhood of
its current position. This move may also extend segments in partially detected VRS.
A VRS can be covered by several non-overlapping segments during optimization.
Extending segments has a very low acceptance ratio in this configuration because it
may induce overlapping, which is penalized by the explicit interaction term. A death
move followed by an extension has also a low acceptance ratio because all the seg-
ments within this local configuration fit the data well. Therefore, we have introduced
a move which merges neighboring segments. The reverse move corresponds to split-
ting a segment in two parts. This move is made with probability ps. A merging is
proposed with probability P,, and a splitting with probability Py =1 — P,,.

Results  We present results on a particular dataset. This dataset has been selected
among cases with a high prevalence of VRS. Figure 13.5 shows the result on a
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Fig. 13.6 Detected VRS in relation to the brain surface in the example dataset of Fig. 13.5, views
from top and top-frontal

sample axial slice and the detected lesions on Fig. 13.5b. A 3D vizualization of
the result is shown on Fig. 13.6. To validate the approach, we classify the datasets
into three classes depending on the number of detected VRS. This classification has
been compared with the one obtained by an expert. We obtained a correlation of
0.84 between the two classifications.

13.4.2 Ellipses

In this subsection, we consider an ellipses based on model for detecting and counting
breeding Greater Flamingos (Phoenicopterus Roseus) on aerial photographs of their
colonies [239].

The 2D model, used to extract flamingos, consists of a marked point process of
ellipses. The associated state space is:

K x M =10, Xp] % [0, Yp] X [am,am] X [bm, bu] x [0, 7w,

where X s and Y), are respectively the width and the length of the image I, (a,,, apy)
and (by,, byy) respectively the minimum and the maximum semimajor axis and
semiminor axis, and 6 € [0, 7 [ the orientation of the objects.

Prior As we aim at detecting individuals in dense populations, we model flamin-
gos as possibly slightly overlapping ellipses 0; ~, 0;. Then, the prior energy U, (0)
that introduces interactions, penalizes configurations according to the overlapping
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Fig. 13.7 Overlapping Overlapping
ellipses coefficient
1
o}
objects area (see Fig. 13.7), see [100] for more details:
Upy(0) =7y, Z max. o (0i,0;), (13.36)

0; €0

where 7 (0;,0;) € [0, 1] is an overlapping coefficient, as defined in (13.10) and
¥p is a weight which ponders the repulsion between the objects of the process.
Each object is penalized depending on the maximal overlapping it exhibits with
neighboring ellipses.

Data Term In flamingo populations, each flamingo can be modeled as a bright
ellipse surrounded by a darker background. Thus, we define the boundary of an
ellipse .% (0) as the subset of K contained between the given ellipse o = (x, m),
where m = (a, b, 9) are the marks, and a concentric one o’ = (x, m’), with m’ =
(a+p, b+ p,0). This boundary will stand for the background. To evaluate the con-
trast between the ellipses and the background, we calculate the distance d (o, .% (0))
given in (13.18) and consider the corresponding data term given in (13.19).

Optimization For optimizing the model, we consider a simulated annealing
based on a multiple birth and death process as described in Sect. 13.3.2. An ex-
tension of this first scheme, speeding up the convergence, is employed:

e Main program: initialize the inverse temperature parameter 8 = o = 50 and the
discretization step § = o = 20000 and alternate birth and death steps
— Birth step: for each s € L, if no object is already alive, we add an object in s
with probability § B(s) where B(s) is proportional to the data term obtained
with a disk of fixed radius:

zb(s)

VSGI, B(S)Im,
tel

(13.37)

where z is a parameter of the process.
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— Sorting step: once the birth step is finished, we compute the data term u,4(0;)
of the current configuration objects o;. Then, we sort them, in the decreasing
order, according to their data energy.

— Death step: for each object u in the current configuration X, taken in the previ-
ous order, compute the death rate as follows:

d(u) = dag(u)

= a0 (13.38)

where ag(u) = exp(—[B(U (x/{u}) — U (x))]), then the object u dies with prob-
ability d(u).

— Convergence test: if the process has not converged, decrease the temperature
and the discretization step by a given factor and go back to the birth step. The
convergence is obtained when all the objects added during the birth step, and
only these ones, have been killed during the death step.

Note that the birth consists in adding a sample of a Poisson process with an intensity
proportional to a birth map, depending on the data term. Therefore, objects are added
preferably in locations corresponding to a high response of the local filter obtained
for a predefined object. Secondly, the death step is performed after having sorted the
objects. We first propose to eliminate objects corresponding to a low response of the
associated local filter, which helps to escape from local minima of the energy. These
heuristics do not change the convergence properties but allow a smarter scanning of
the configuration space.

Results We present in Descamps et al. [100] some result on a real aerial image.
This image represents a colony in Camargue, the unique place in France, called
Fangassier island, where flamingos are grouped for reproduction. The image, taken
in 2002, is slightly blurred and flamingos are very close to each other. The obtained
result, shown in Descamps et al. [100] is nevertheless satisfactory. We estimate the
size of the colony as 10894 individuals. The computation time is 40 mn on a 2 GHz
processor (image size: 5028 x 3408, resolution: 5 cm). The expert needs 5 hours
and counts 10182 flamingos. The slight over-detections of the proposed method are
due to either heads or wings of some flamingos.

To quantify the results, we consider samples extracted from different images,
taken in different places (France, Turkey, Mauritania) and presenting different levels
of difficulty. To evaluate the difficulty the counts have been performed by one expert
and by five non specialists. Depending on the consistency between the counts of
the expert and the non specialists, we have classified the samples in three levels:
easy, middle and hard. In all cases, the automatic count obtained with the proposed
approach is closer to the expert count than those obtained by the non specialists.

The Table 13.1 summarizes the obtained results in terms of good detections and
false alarms. For studying the dynamic of the population, an error rate of 5% is
acceptable. The obtained results globally reach this goal. However, higher resolution
images should allow reducing the false alarms rate.
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Table 13.1 Good detection rate and false alarms on several samples

Image Difficulty Good detection False alarms
Fangassier 02 Hard, Middle, Easy 93%, 98%, 97% 7%, 3%, 2%
Fangassier 05 Middle, Middle, Middle 98%, 97%, 97% 9%, 8%, 16%
Kione 05 Hard, Hard, Hard 95%, 93%, 87% 12%, 12%, 15%
Tuz Lake 04 Easy, Easy, Easy 98%, 100%, 92% 4%, 0%, 0%
Tuz Lake 06 Easy, Middle, Middle 100%, 99%, 99% 1%, 2%, 0%

13.5 Conclusion

In this chapter, we have presented a general framework, based on marked point pro-
cesses, to extract a collection of objects from images. We have shown how to model
known information on the result either in a prior term or in the reference measure.
The data term is based on the output of a locally adaptive filter. Two algorithms
for optimizing the model, the RIMCMC scheme and the multiple birth and death
process, have been detailed. Finally, two applications, concerning object counting,
in MRI brain scan and in aerial images, have been detailed. This modeling, by con-
sidering an object level, appears to be well suited for high resolution images. It
overcomes the limits of random fields when addressing geometrical information.

We do believe that this framework can find numerous applications in image anal-
ysis in different fields such as medical images, biological images or remote sensing.
A last point that should be addressed concerns the parameters estimation. In the ap-
plications proposed in this chapter, the different parameters, involved in the model
or in the optimization process, have been calibrated. Estimating them, with an ac-
ceptable algorithmic complexity, is still a challenge.






Chapter 14
Visual Data Recognition and Modeling Based
on Local Markovian Models

Michal Haindl

Abstract An exceptional 3D wide-sense Markov model which can be completely
solved analytically and easily synthesized is presented. The model can be modified
to faithfully represent complex local data by adaptive numerically robust recursive
estimators of all its statistics. Illumination invariants can be derived from some of
its recursive statistics and exploited in content based image retrieval, supervised or
unsupervised image recognition. Its modeling efficiency is demonstrated on several
analytical and modeling image applications, in particular on unsupervised image or
range data segmentation, bidirectional texture function (BTF) synthesis and com-
pression, dynamic texture synthesis and adaptive multispectral and multichannel
image and video restoration.

14.1 Introduction

Recognition and processing of multi-dimensional data (or set of spatially related ob-
jects) is more accurate and efficient if we take into account all interdependencies be-
tween single objects. Objects to be processed like for example multi-spectral pixels
in a digitized image, are often mutually dependent (e.g., correlated) with a depen-
dency degree related to a distance between two objects in their corresponding data
space. These relations can be incorporated into a pattern recognition process through
appropriate multi-dimensional data model. If such a model is probabilistic we can
use consistent Bayesian framework for solving many pattern recognition tasks.
Features derived from multi-dimensional data models are information preserv-
ing in the sense that they can be used to synthesise data spaces closely resembling
original measurement data space as can be illustrated on the recent best visual rep-
resentation of real material surfaces in the form of bidirectional texture function
[206]. Virtual or augmented reality systems require object surfaces covered with re-
alistic nature-like color textures to enhance realism in virtual scenes. Similarly, re-
alistic textures are used in computer games, CAD systems and some other computer
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graphics applications. Such textures can be either digitized natural textures or tex-
tures synthesized from an appropriate mathematical model. However digitized 3D
multispectral or even 7D BTF textures are far less convenient alternatives, because
of extreme virtual system memory demands, visible discontinuities and several other
drawbacks [200].

Mathematical multi-dimensional data models, see also Chaps. 13 and 15, are use-
ful for describing many of the multi-dimensional data types provided that we can
assume some data homogeneity so some data characteristics are translation invari-
ant. While the 1D models like time series are relatively well researched and they
have rich application history in control theory, econometric, medicine and many
other recognition applications, multi-dimensional models are much less known and
their applications are still limited. The reason is not only unsolved theory difficulties
but mainly their huge computing power demands which prevented their wider use
until recently.

We introduced in [207] a fast multiresolution Markov random field (MRF) based
model and the simultaneous causal autoregressive random field model [208], re-
spectively. Although the former method avoids the time consuming Markov chain
Monte Carlo simulation so typical for applications of Markov models, cf. Chaps. 13
and 15, it requires several approximations. The latter method is very efficient for
multispectral image representation not only because it does not suffer from some
problems of alternative options (see [200, 203] for details) but it is also easy to ana-
lyze as well as to synthesise and last but not least it is still flexible enough to imitate
a large set of natural and artificial textures or other spatial data.

It is possible to divide data models applications into two broad categories: analy-
sis (Fig. 14.1) and synthesis (Figs. 14.2, 14.3, 14.4 and 14.5). Analytical applications
include data classifications or unsupervised segmentation (cf. Chaps. 13 and 15),
data space directionality analysis, motion detection and some others. Frequent syn-
thesis applications are missing data reconstruction, restoration (for deterministic al-
ternatives see also Chaps. 2, 3, 4 and 16), image compression and static or dynamic
texture synthesis.

In the application Sect. 14.4 and further we demonstrate advantages and weak
points of the studied Markovian model on several multispectral image recognition
and modeling examples.

14.2 3D Causal Simultaneous Autoregressive Model

Modeling visual data requires non-standard multi-dimensional (three-dimensional
for static color textures, 4D for videos or even 7D for static BTFs) models. However
if such a n D data space can be factorized then these data can be also approximated
using a set of lower-dimensional probabilistic models. Although full n D models al-
low unrestricted spatial-spectral-temporal-angular correlation modeling their main
drawback is large amount of parameters to be estimated, and in the case of some
models (e.g. Markov models) also the necessity to estimate all these parameters
simultaneously. The 3D causal simultaneous autoregressive model (3DCAR) is an
exceptional model which can be utilized to build much more complex n D data mod-
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els. For example, the 7D BTF models illustrated in Fig. 14.5 are composed from up
to one hundred 3DCARs.

A digitized image Y is assumed to be defined on a finite rectangular N x M x d
lattice I, r = {rq, 2, r3} € I denotes a pixel multiindex with the row, columns and
spectral indices, respectively. The notation e has the meaning of all possible values
of the corresponding index and I C [ is a causal or unilateral neighbourhood of
pixel r, i.e.

IrCCIrcz{szl§s1§r1,1§S2§r2,S75r}-

The 3D causal simultaneous autoregressive model (3DCAR) is the wide-sense
Markov model which can be written in the following regression equation form:

fc:ZAs?,,erer vrel, (14.1)
self

where Ay are matrices (14.2) and the zero mean white Gaussian noise vector ¢, has
uncorrelated components with data indexed from /S but noise vector components
can be mutually correlated.

851,52 S1,82
(11’1 alyd
e (14.2)
81,82 51,52
ad,l ad’d

are d x d parameter matrices. The model can be expressed in the matrix form (14.31)
where

X, =[VY :Vsel], (14.3)
X, isadn x 1 vector, n = card(I) and y
Yy =I[A1,..., Ayl (14.4)

is a d x dn parameter matrix. To simplify notation the multiindexes r, s, ... have
only two components further on in this section.
An optimal support can be selected as the most probable model given past data

Y(r_l) Z{erhYr729"'7Y1’Xr’erls -”9X1}7

ie., maxj{p(Mj|Y(’_1))}.
p(Y(’*‘>|Mj>=//p(y<r*‘>|y,2*‘>p<y, £ Mpdydzt (145)
and for implemented uniform priors start we get a decision rule [213]:

Theorem 14.1 The most probable AR model given past data Y=V, the normal-
Wishart parameter prior and the uniform model prior is the model M; for which

i = argmax{D;},
J
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2

ry—dn+d+1 d
A il ln|k(r_1)|+7nlnn

d
D= _Eln|vx(r—l)| -

2
d
B(r)—dn+d+2—i
+§|:ln1“< 5 )
_1nr(ﬂ(0)_d”;d+2_i>}, (14.6)

where Vy_1) = Vx(r,]) + V(o) with Vx(r,]) defined in (14.12), Vy (o) is an appro-
priate part of Vo (14.13), B(r) is defined in (14.7), (14.8) and A¢-—1) is (14.9).

Proof [199]

Br)=BO)+r—1=B>Gr—1)+1, (14.7)
BO) >n—2, (14.8)
and
-1
2y = Vo) = Vi Ve Vo) (14.9)
Vi_i=V,_1 + Vo, (14.10)
% T
v = Yoo Vaen), (14.11)
rViye—1)  Vxe—1
r—1
Vo = Y _%Y[, (14.12)
k=1
r—1
Veyer—n = Y Xi¥[, (14.13)
k=1
r—1
Vet = »_ Xi X[ . (14.14)
k=1

Marginal densities p(y | Y=y and p(X~1Y"=D) can be evaluated from (14.15),
(14.16), respectively.

pylY=1) = /p()/, s yr-Yyaxt, (14.15)

p(Z Ny by = /p(y, Ny =Dyay. (14.16)
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The marginal density p(X~!|Y~D) is the Wishart distribution density [199]

di—d) | B0)=dn
7 |72

p(Z'*l | Y(rfl)) T | X " |/3(r)*d2n+d+1
= N —[A@(r—1)
Zd(ﬁ() 121n+d+|> 1_[?:] I_,(ﬁ(r)—dn2+2+d—l)
1
x eXp{—Etr{E‘lf\@_n}} (14.17)
with
E(z YT D) = (B —dn+d+Digl,,, (14.18)

E{(z7 = Bz YOIz — Bz iy v )
_2B0) —dn+1)

T
AMr=DA(-1)

(14.19)

The marginal density p(y | Y " ~1) is matrix t distribution density [199]:

d +d+2—i
[T, rEEEe
l_[;izl F(ﬂ(r)fdn2+d+27l )

_ _d%*y _dy d
py YD) = T2 Ao 2 [Vag—p?

)+d+

_ B 1
[T+, =D Vi = 20|77 (14.20)
with the mean value
E{y1Y" Dy=9p._, (14.21)

and covariance matrix

-1
Veg—nre-1

E{y =3 DTy =9 Y V= 14.22
(=9 v =9I } B0 —dn ( )
Similar statistics can be easily derived [199] for the alternative Jeffreys non-
informative parameter prior. O

Theorem 14.2 The one-step-ahead predictive posterior density for the normal-
Wishart parameter prior has the form of d-dimensional Student’s probability density
(14.23)

p(¥, YD)
F(ﬂ(")—dzﬂ-‘rd-l-z)

- _ a , a I
rEOSIR) 75 (14 XT V) X)) 2 Ao

x(r—1)
N _ A B(r)—dn+d+2
Y= e X)) A (G =P X\~
x(1+ A T(’_i) i ’) . (14.23)
1+ XTIV X,
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with B(r) —dn+2 degrees of freedom, if B(r) > dn then the conditional mean value
is
E{Y, YDy =9,_1X,, (14.24)

and

1 T
1+ X,V 1)x

(B(r) —dn)
Proof [199]. O

E{(Y, = Do X)) (Y — P X)) YD) = Ae—). (14.25)

14.2.1 Adaptivity

The 3DCAR model can be made adaptive if we modify its recursive statistics using
exponential forgetting factor, i.e. a constant ¢ ~ 0.99. This forgetting factor smaller
than 1 is used to weigh the influence of older data:

)’/\rT = J;,?;I + ((02 + XTVX(: I)Xr)7 V (rl I)Xr(yr - );r—er)Ty
Vil = |Vx(t—1)|¢2n(l +X; Vx(t] I)X’)’

=kt (L+ (Y = 95 X0 (=9 X0 + XV xo™h.

14.2.2 Numerical Stability

The numerical stability of 3DCAR can be quaranteed if all its recursive statistics
use the square-root factor updating applying either the Cholesky or LDL” decom-
position [202], respectively. Let us denote a lower triangular matrix L, and a matrix
B; as

B, =V, =LL] (14.26)
= (B £did)7", (14.27)
B = (B ¢ * +do?did")7, (14.28)

where d; is an updating vector with exponential forgetting ¢ and data normaliza-
tion «. The square-root updating factor of the inversion data gathering matrix B,
can be computed recursively:

fij -
L= ' |:Lz Li,j F = é‘ tj gt(l])+1 , (14.29)
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where f, = LtTfld, and

~t(l;+1— Z L ltkftk

k=j+1

and

14.2.3 3DCAR Model Properties

The 3DCAR (analogously also the 2DCAR model) model has advantages in ana-
lytical solutions (Bayes, ML, or LS estimates) for I, 7, 62 Y statistics. It allows
extremely simple fast synthesis, adaptivity and building efﬁ(nent recursive appli-
cation algorithms. Its major drawback in some image representation applications
might be its mostly artificial causality which can introduce a directional bias into
modelled image data.

14.3 Illumination Invariants

Textures are important clues to specify objects present in a visual scene. However,
the appearance of natural textures is highly illumination and view angle dependent.
As a consequence, most recent realistic texture based classification or segmentation
methods require multiple training images [425] captured under all possible illumi-
nation and viewing conditions for each class. Such learning is obviously clumsy,
probably expensive and very often even impossible if required measurements are
not available.

If we assume fixed positions of viewpoint and illumination sources, uniform il-
lumination sources and Lambertian surface reflectance, than two images 17, Y ac-
quired with different illumination spectra can be linearly transformed to each other:

Y, = BY, Vr. (14.30)

It is possible to show that assuming (14.30) the following features are illumina-
tion invariant:

1. trace: trace Ay, m=1,...,nK,
. eigenvalues: vy, j of A, m=1,...,nK, j=1,...,C,
1+ xTvlx,,

2

3

40 = XA, - X,

5. \/Zr(Yr —w)TA=1(Y, — ), u is the mean value of vector Y.
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Above textural features derived from the 3DCAR model are robust to illumination
direction changes, invariant to illumination brightness and spectrum changes, and
simultaneously also robust to Gaussian noise degradation. This property was ex-
tensively verified on University of Bonn BTF texture measurements [310], where
illumination sources are spanned over 75% of possible illumination half-sphere.

14.4 Unsupervised Image Recognition

Unsupervised or supervised texture segmentation is the prerequisite for successful
content-based image retrieval, scene analysis, automatic acquisition of virtual mod-
els, quality control, security, medical applications and many others. Although more
than 1000 different methods were already published [461], this problem is still far
from being solved. This is among others due to missing reliable performance com-
parison between different techniques because very limited effort was spent [212]
to develop suitable quantitative measures of segmentation quality that can be used
to evaluate and compare segmentation algorithms. Spatial interaction models and
especially Markov random field-based models are increasingly popular for texture
representation [200, 248, 355], etc. Several researchers dealt with the difficult prob-
lem of unsupervised segmentation using these models, see for example [9, 201,
209-211, 299, 328], or Chap. 15.

Our unsupervised segmenter is illustrated on a multiscale unsupervised automatic
detection of potentially cancerous regions of interest containing fibroglandular tis-
sue in digital screening mammography. The mammogram tissue textures are locally
represented by four causal multispectral random field models recursively evaluated
for each pixel and several scales. The segmentation part of the algorithm is based
on the underlying Gaussian mixture model and starts with an over segmented initial
estimation which is adaptively modified until the optimal number of homogeneous
mammogram segments is reached.

Our method segments pseudo-color multiresolution mammograms each created
from the original grey scale mammogram and its two nonlinear gamma transforma-
tions. We assume to down-sample input image Y into M = 3 different resolutions
y m =\ Y with sampling factors (,,, m =1, ..., M identical for both directions
and Y =Y. Local texture for each pixel Y,(m) is represented using the 3D CAR
model parameter space @r(m). The concept of decision fusion for high-performance
pattern recognition is well known and widely accepted in the area of supervised
classification where (often very diverse) classification technologies, each providing
complementary sources of information about class membership, can be integrated
to provide more accurate, robust and reliable classification decisions than the single
classifier applications. The proposed method circumvents the problem of multiple
unsupervised segmenters combination [211] by fusing multiple-processed measure-
ments into a single segmenter feature vector.

Smooth pseudo-color mammogram textures require three dimensional models
for adequate representation. We assume that single multi spectral texture can be
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B-3056-1 left MLO segmentation ground truth

C-0016-1 right CC segmentation ground truth

Fig. 14.1 Cancerous mammograms (patients age 58 (fop) and 80 (bortom)), radiologist associated
ground truth and detected regions of interest using the multiple segmenter approach, respectively

locally modelled using a 3D simultaneous causal autoregressive random field model
(3DCAR). This model can be expressed as a stationary causal uncorrelated noise
driven 3D autoregressive process [213]:

Y, =yvX, +e, (14.31)

where y =[Ay, ..., Ay]is the 3 x 3n parameter matrix, e, is a white Gaussian noise
vector with zero mean and a constant but unknown variance, X, is a corresponding
vector of the contextual neighbors Y,_; and r,r — 1, ... is a chosen direction of
movement on the image index lattice /. The optimal neighborhood (/) as well
as the Bayesian parameters estimation of a 3DCAR model can be found analyti-
cally under few additional and acceptable assumptions using the Bayesian approach
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(14.6). The recursive Bayesian parameter estimation of the 3DCAR model is [213]:

Vx(: r ](Yr I_J;V 2Xr71)T
<1+XT Vi Xr-1)

r—1"x@r—

=0+ , (14.32)

where V,_1) = 22: XkaT + Vy(0). Each matrix contains local estimations of
the 3DCAR model parameters. These models have identical contextual neighbor-
hood /¢ but they differ in their major movement direction (top-down, bottom-up,
rightward, leftward). The local texture for each pixel and M resolutions «1, ..., oy
is represented by four parametric matrices ¢, b, r, [ e.g. )7,1’0[" fori e{t,b,r 1}, j=
1,..., M which are subsequently compressed using the local PCA (for computa-
tional efficiency) into 7 o, Single resolution compressed parameters are composed
into M parametric matrices:

taj boaj .roj l(xj

_{y » Vr 17/}’ s Vr ]:1,,M

The parametric space Y%/ is subsequently smoothed out, rearranged into a vector
and its dimensionality is reduced using the PCA feature extraction (y%/). Finally
we add the average local spectral values {;1 ’ to the resulting feature vector:

O, =[70. ¢, ...y cem]T (14.33)

Rough scale pixels parameters are simply mapped to the corresponding fine scale
locations.

Multi-spectral, multiresolution texture segmentation is done by clustering in the
combined 3DCAR models parameter space ©@ defined on the lattice I where ®,
is the modified parameter vector (14.33) computed for the lattice location r. We
assume that this parametric space can be represented using the Gaussian mixture
model (GM) with diagonal covariance matrices due to the previous 3DCAR para-
metric space decorrelation. The Gaussian mixture model for 3DCAR parametric
representation is as follows:

K
p(©r) = ZP[P(@r |vi, i), (14.34)
i=1

1 _
|72 @l Orw
e 2

Q)%

POy |vi, X)) = (14.35)

The mixture model equations (14.34), (14.35) are solved using a modified EM algo-
rithm. The algorithm is initialized using v;, X; statistics estimated from the corre-
sponding regions obtained by regular division of the input detected breast area. An
alternative initialisation can be random choice of these statistics. For each possible
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couple of regions the Kullback Leibler divergence

D(p(©O; |vi, X)) || p(O |vj, X))

(O v, X})
= @y |vi, Xi)lo <— de (14.36)
/9” e VTCHTT T Y AR

is evaluated and the most similar regions, i.e.,
{i,j}= argn]r(liln D(p(©O; |vi, XD || p(Or | vk, Zk))

are merged together in each step. This initialisation results in K;,; subimages and
recomputed statistics v;, X;. K;p; > K where K is the optimal number of textured
segments to be found by the algorithm. Two steps of the EM algorithm are repeating
after the initialisation. The components with smaller weights than a fixed threshold
(pj < %) are eliminated. For every pair of components we estimate their Kullback

Leibler divergence (14.36). From the most similar couple, the component with the
weight smaller than the threshold is merged to its stronger partner and all statistics
are actualized using the EM algorithm. The algorithm stops when either the likeli-
hood function has negligible increase (.Z; — .%,—1 < 0.01) or the maximum iteration
number threshold is reached.

The parametric vectors representing texture mosaic pixels are assigned to the
clusters according to the highest component probabilities, i.e., Y, is assigned to the
cluster wj« if

e =max »_ wyp(Or_ |vj, T)),

sel,

where w; are fixed distance-based weights, I, is a rectangular neighbourhood and
7Ty, j* > Tyhre (Otherwise the pixel is unclassified). The area of single cluster blobs is
evaluated in the post-processing thematic map filtration step. Regions with similar
statistics are merged. Thematic map blobs with area smaller than a given threshold
are attached to its neighbour with the highest similarity value. Finally, regions which
have grey level mean value difference from the median mean value (over the same
type of digitized mammograms) of cancerous ground truth regions larger than a
specified threshold are eliminated.

14.5 Multispectral Image Restoration

Physical imaging systems and a recording medium are imperfect and thus a recorded
image represents a degraded version of the original scene. Similarly an image is
usually further corrupted during its processing, transmission or storage. The image
restoration task is to recover an unobservable image given the observed corrupted
image with respect to some statistical criterion. Image restoration is the busy re-
search area for already several decades and many restoration algorithms have been
proposed [3, 8, 183], see also Chaps. 2, 3,4 and 16.
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Fig. 14.2 Original, corrupted, and reconstructed Cymbidium image

The image degradation is supposed to be approximated by the linear degradation
model:

Xr=) fi¥res+er, (14.37)
sel,

where f is a discrete representation of the unknown point-spread function. The
point-spread function can be non-homogeneous but we assume that it changes
slowly relative to the size of an image. I, is some contextual support set, and the
degradation noise e is uncorrelated with the unobservable image, i.e.,

E{Ye} =0. (14.38)

The point-spread function is unknown but such that we can assume the unobservable
image Y to be reasonably well approximated by the expectation of the corrupted
image

Y =E{X)} (14.39)

in regions with gradual pixel value changes. Pixels with steep step discontinuities
are left unrestored to avoid excessive blurring, i.e.,

. E{X,} if|E{X,}—X,| <L E{X,_s} — X,_l,
n:{{ POIEG) = Xl < X ) = Xl

X, otherwise.

The expectation (14.39) can be expressed as follows:

E{X}= / Xp(X)dX

X1 p.0) o Xp

Xm+1 Xpyo - Xoy | MM
= f : S U T e 1 XDy d X - dX v,

r=1
XNM-M+1 XNM-M+2 --- XNM

(14.41)
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where
XD =(x,_1,..., X1} (14.42)

is a set of noisy pixels in some chosen but fixed ordering. For single matrix elements
in (14.41) it holds

NM
E{X;}= f X; [Tpxr 1X""Dyax, - -dXyu

r=1

j
=/Xj []px 10"y ax,---ax;
r=1

j—1
= [ B XN T pO XD dx

r=1

= E{E{X;| XY™y} (14.43)

Let us approximate after having observed XU =1 the mean value ¥; = E{X,} by
the E{X; | XU=D = xU=D) where xU~1 are known past realisation for j. Thus
we suppose that all other possible realisations x/ =1 than the true past pixel val-
ues have negligible probabilities. This assumption implies conditional expectations
approximately equal to unconditional ones, i.e.,

E{X;}~E{X;| XY™}, (14.44)
and
E{X,| X} E{X,| X1}
. E{Xy41 | XM} E{Xp42 | XMHD}
Y =E{X}~ . )

E{XNM-rm1 | XNM=MV (X yar_prin | XVM-M+D)y

E{Xpy | XM=D}
E{Xoy | XPM=D)

E{Xyy | XNM=Dy

Suppose also that the noisy image X can be represented by a causal simultaneous
autoregressive model (14.1), then the conditional mean (14.44) values needed for
the estimation Y is (14.52) if we replace in above equations X — Y, Z — X. The
estimator (14.44) can be efficiently computed using the following recursion

= nl A+ 2V Z0 TV 2 X = 2T (14.45)
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The selection of an appropriate model support (/) is important to obtain good
restoration results. The optimal Bayesian decision rule for this selection is either
(14.6) or analogous statistics depending on the parameter prior.

14.5.1 Local Estimation of the Point-Spread Function

If we assume a non-homogeneous slowly changing point-spread function, we can
estimate its local value using the local least square estimate

U = ng”in{ > K= Wr)z}. (14.46)

" Yyred,

The locally optimal estimate is

ST _ =1 .
W=Vl Vixe (14.47)

where Vi, 0. Vig v

to (14.14), (14.12), but using only data from local sub-lattice J C I, r € J,.. This
estimator can be efficiently evaluated using the fast recursive square-root filter intro-
duced in Sect. 14.2.2. If the point-spread function is constant for all lattice positions
both PSF estimators (local and global) are equivalent.

are corresponding local data gathering matrices analogous

14.6 Multichannel Image Restoration

The major degradation of a ground-based telescope is caused by random fluctua-
tions originating mostly in the Earth’s atmosphere (seeing) along the optical path
between the object space and the image formation device. The image degradation
by seeing is a very complicated process due to blurring, motion, and distortion.
The image degradation is described by the changing complex point-spread-function
(PSF) of the telescope, which embodies all the important behaviour of the optical
image formation system. For the restoration we assume one unknown degradation
function involving all degradation aspects.

Suppose Y represents a true but unobservable monospectral image defined on the
finite rectangular N x M underlying lattice /. Suppose further that we have a set of
d observable images 2~ where each X, ; € 2" is the ith version of Y distorted by
the unknown PSF and noise independent of the signal. The notation e designates of
all possible values of the corresponding multiindex (e.g. the multiindex r = {ry, r2}
which has the row and columns indices, respectively). We assume knowledge of all
pixels from the reconstructed scene. For the treatment of the more difficult problem
when some data are missing see [214, 215]. The image degradation is supposed to
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be approximated by the linear discrete spatial domain degradation model

Xre=) Hi¥ros+éra. (14.48)

sel,

where H is a discrete representation of the unknown point-spread function, X, o is
the d x 1 vector of the rth pixel in different distortions and Y, _; are ideal (unobserv-
able) image pixels. The point-spread function is assumed to be either homogeneous
or it can be non-homogeneous but in this case we assume it slowly changes relative
to the size of an image. I, is some contextual support set, and a noise vector ¢ is
uncorrelated with the true image, i.e., E{Y e, ;} = 0. The point-spread function is
unknown but such that we can assume the unobservable image Y to be reasonably
well approximated by the expectation of the corrupted image

Y = E{X.,} (14.49)

in regions with gradual pixel value changes, and the ith degraded image X, ; € 2 is
the least degraded image from the set .Z". The index i of the least degraded image is
excluded from the following equations (14.50)—(14.52) to simplify the correspond-
ing notation. The above method (14.49) changes all pixels in the restored image and
thus blurs discontinuities present in the scene although to much less extent than the
classical restoration methods due to our restoration model (14.31) adaptivity. This
excessive blurring can be avoided if pixels with steep step discontinuities are left
unrestored, i.e.,

r =

R . r—1)
p iE{X,} if p(X; | XU7D) >k, (14.50)

X, otherwise,

where « is a probabilistic threshold based on the prediction density. Single matrix
elements in the expectation E{X} are approximated [216] by the conditional ex-
pectation E{X;|XV~=D =xU=D} where xU~1 are known past realisation for ;.
Thus we suppose that all other possible realisation xU~1 than the true past pixel
values have negligible probabilities. This assumption implies conditional expec-
tations approximately equal to unconditional ones, i.e., then the expectation is
E{X;}~ E{X;|XU~D}.

Suppose further that a noisy image can be represented by an adaptive 2.5D causal
simultaneous autoregressive model

Xpi=yZ +ér, (14.51)

where y = [Ay,..., Ayl, n =card(I]) is a 1 x dn parameter matrix, Z, is a cor-
responding vector of X,_g, ¢, is a white Gaussian noise vector with zero mean,
and a constant but unknown covariance matrix X'. The noise vector is uncorrelated
with data from a causal neighbourhood If. A; = [ay,1, ..., as4] Vs are parameter
vectors. The model adaptivity is introduced using the exponential forgetting factor
technique in parameter learning part of the algorithm. The conditional mean value
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P "g‘::-g s -;
R

Fig. 14.3 The measured degraded (left), reconstructed sunspot image using our method, and its
corresponding prediction probability image

can be derived under few acceptable conditions [216] in the following form:

EX x""Ny=vI, v z (14.52)

Zz(r_l) T
where V,_| = Vr_l + I and

-1 T -1 T - ST
‘"} | = ( Z:l Xka Z}Z:] Xka) _ (Vxx(r—l) zx(r—l))
r— - - ~ .

Z;r;% Zix]! erc;% ozl Vero—1y  Vezr—1)

<

An appropriate model support (/) can be found using the Bayesian decision rule
(cf. [216]).

The proposed recursive multitemporal blur minimizing reconstruction method is
very fast (approximately five times faster than the median filter) robust and its recon-
struction results surpass some standard reconstruction methods, which we were able
to implement for the verification. Our causal model has the advantage to have the an-
alytical solution for all needed model statistics. Possible artifacts introduced by this
type of models are diminished by introducing adaptivity into the model. This novel
formulation allows us to obtain extremely fast adaptive multichannel/multitemporal
restoration and it can be easily parallellized as well as generalized for multispectral
(e.g. color, multispectral satellite images) or registered images, which is seldom the
case for alternative methods.

14.7 Video Restoration

Every movie deteriorates with usage and time irrespective of any care it gets. Movies
(on both optical and magnetic materials) suffer with blotches, dirt, sparkles and
noise, scratches, missing or heavily corrupted frames, mold, flickering, jittering,
image vibrations and some other problems. For each kind of the defect usually a
different kind of restoration algorithm is needed. The scratch notion in this sec-
tion means every coherent region with missing data (simultaneously in all spectral
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Fig. 14.4 A car frame restoration (original, scratch, quadratic interpolation method, 3D CAR,
3.5D CAR)

bands) in a color movie frame. Our method [204] reconstructs missing multispec-
tral (e.g., color) pixels from available data in neighboring frames and pixels from
the corrupted frame as well. A digitized color movie is supposed to be represented
with the 3.5D causal AR model (see Sect. 14.2):

Yrirners =V Xrirsors +€rimers Vrel. (14.53)

The missing scratch data are reconstructed from the topologically nearest known
data in the lattice I using temporal and spatial correlation in the neighbourhood.
Scratch pixels are computed from the set of one-step-ahead predictions using the
conditional mean predictor

Yr = E{Y) ry,0ry | Y(ril)} = );r—erl,rz,o,m’ (14.54)

where
Y(r_l) = {Y -1, Yr—2’ sty Yl}

is the known process history and y,_1 is the estimator of unknown model parameter
matrix y (see Sect. 14.2).

A model movement towards the scratch is assumed. When the model reaches
the scratch, the corrupted pixel prediction is evaluated. This is performed for each
line in the scratch from top and bottom edge of the scratch using two symmetrical
downwards and upwards moving models and their results are averaged. This helps to
counterbalance artificial restriction on the contextual neighbourhood which has to be
causal. Similarly another couple of models is moving in the opposite direction. Two
computed predictions for each missing pixel have to be combined. Simple averaging
is not appropriate, because each of both predictors has different distance from the
last known original data and consequently it has also a different precision. Hence
the exponential interleaving was used to weight the data influence from each side of
the scratch as a function of the horizontal position of the predicted pixel on a scratch
line to be reconstructed.
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Fig. 14.5 BTF measurements mapped on part of a car gearbox. Original BTF data (enlarged using
image tiling) (left) compared with synthesized BTF (right) for four distinct materials: wood01,
foil01, wood02, foil02 (3D model courtesy of DaimlerChrysler)

14.8 Texture Synthesis and Compression

Texture synthesis methods may be divided primarily into intelligent sampling and
model-based methods. Sampling approaches [94, 107, 124, 125, 219, 456, 459] rely
on sophisticated sampling from real texture measurements while the model-based
techniques [31, 32, 186, 200, 207, 208, 326, 466] describe texture data using mul-
tidimensional mathematical models and their synthesis is based on the estimated
model parameters only.

There are several texture modeling approaches published [207, 208, 247] and
some survey articles are also available [200, 203]. Most published texture models
are restricted only to monospectral textures for few models developed for multispec-
tral (mostly color) textures refer [31, 32, 207, 208].

The Bidirectional Texture Function (BTF) [143, 205, 206, 217] is the most ad-
vanced representation of visual properties for realistic real-world materials. BTF de-
scribes rough texture appearance for varying illumination and viewing conditions.
Such a function can be represented by thousands of measurements (images) per
material sample. The resulting BTF size excludes its direct rendering in graphical
applications and some compression of these huge BTF data spaces is obviously in-
evitable. The BTF modeling ultimate aim is to create a visual impression of the
same material without a pixel-wise correspondence to the original measurements.
The cornerstone of our BTF compression and modeling method is the replacement
of a huge number of original BTF measurements by their efficient parametric es-
timates derived from an underlying set of 2DCAR or 3DCAR spatial probabilistic
models.

The off-line part of the algorithm [206] starts with the BTF illumination/view
(6, @i /6y, ¢y) space segmentation into several subspace images using the K-means
algorithm on color cumulative histograms features. Thus we trade off between an
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extreme compression ratio and the visual quality by using several probabilistic BTF
subspace dedicated models. The overall roughness of a textured surface significantly
influences the BTF texture appearance. Such a surface can be specified using its
range map, which is estimated by the photometric stereo approach. The subspace
2DCAR texture model starts with a spectral PCA-based decorrelation of subspace
image (result of BTF segmentation) into mono-spectral factors. The 3DCAR model
does not need this decorrelation step. Each of these factors is subsequently de-
composed into sub-band components using the multi-resolution Gaussian-Laplacian
pyramid. This allows to use simpler 2D/3D CAR models to model wide range of tex-
tures. Each such sub-band component is analyzed by a dedicated CAR factor model
to obtain a compact set of model parameters.

The 3DCAR model [143, 206] offers a huge BTF compression ratio unattain-
able by any alternative sampling-based BTF synthesis method. Simultaneously this
model can be used to reconstruct missing parts of the BTF measurement space. Dy-
namic textures [144] can be modelled using this model as well. The method [144]
is based on eigen-analysis of dynamic texture images and subsequent preprocessing
and modelling of temporal interpolation eigen-coefficients using a 3DCAR model.
This method compresses significantly the original data and enables extremely fast
synthesis of artificial sequences, which can be easily performed by means of con-
temporary graphics hardware.

14.9 Conclusion

The 3DCAR models are among rare exceptions in the Markovian model family that
allow to derive extremely efficient and fast data processing algorithms. All their
statistics can be evaluated recursively and they do not need any Monte Carlo sam-
pling typical for other Markovian models. The 3DCAR models have the advantage
over non causal (3DAR) ones that they can be treated analytically. It is possible to
find analytical solution of model parameters, optimal model support, model predic-
tor, etc. Similarly the 3DCAR model synthesis is very simple and a causal SAR
RF can be directly generated from model equation. The disadvantage on the other
hand is the causality which is usually rather artificially imposed on image data for
algorithmic reasons and it is seldom supported by real image data. A causal model
introduces an arbitrary directional bias, which depends on the orientation of a causal
neighbourhood used. The CAR model can represent only wide-sense stationary data
and data which have linear mutual relationships.
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Chapter 15
Locally Specified Polygonal Markov Fields
for Image Segmentation

Michal Matuszak and Tomasz Schreiber

Abstract We introduce a class of polygonal Markov fields driven by local activ-
ity functions. Whereas the local rather than global nature of the field specification
ensures substantial additional flexibility for statistical applications in comparison
to classical polygonal fields, we show that a number of simulation algorithms and
graphical constructions, as developed in our previous joint work with M.N.M. van
Lieshout and R. Kluszczynski, carry over to this more general framework. More-
over, we provide explicit formulae for the partition function of the model, which
directly implies the availability of closed form expressions for the corresponding
likelihood functions. Within the framework of this theory we develop an image
segmentation algorithm based on Markovian optimization dynamics combining the
simulated annealing ideas with those of Chen-style stochastic optimization, in which
successive segmentation updates are carried out simultaneously with adaptive opti-
mization of the local activity functions.

15.1 Introduction

The polygonal Markov fields, originally introduced by Arak and Surgailis [10-12]
and then studied by a number of authors [13, 319, 377-379, 395], arise as con-
tinuum ensembles of non-intersecting polygonal contours in the plane. One of the
sources of theoretical interest in these processes lies in that they share a number of
salient features with the two-dimensional Ising model, including the geometry of
phase transitions and phase separation phenomenon [319, 377, 378] as well as the
availability of explicit formulae for important numerical characteristics [11, 12, 379]
yielding in particular closed form expressions for the likelihood functions. The idea
that the polygonal Markov fields can carry out image processing tasks traditionally
reserved for lattice-indexed Markov fields (see [448] for a comprehensive survey, cf.
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also Chap. 14 and the references therein for new developments) has emerged quite
early and originates from Clifford, Middleton and Nicholls [79] who formulated it
in a Bayesian setting. The obvious crucial advantage of polygonal fields in this con-
text is their continuum nature which makes them completely free of lattice artifacts
in image processing applications. The significant problem which slowed down the
progress of this early work was the lack of efficient samplers and simulation algo-
rithms for polygonal fields. These were introduced a decade later in a series of our
joint papers with M.N.M. van Lieshout and R. Kluszczynski [256, 257, 377, 380,
424] where a polygonal field optimization approach for image segmentation was ad-
vocated. Although these methods were quite succesful in global shape recognition,
the problem we faced in that work was related to the lack of local parametrization
tools designed to deal with intermediate scale image characteristics—even though
the applied simulated annealing algorithm would eventually converge to the target
polygonal segmentation, we were looking for a more efficient explicit mechanism
to drive the local search. Introducing such mechanisms and applying them to image
segmentation is the principal purpose of the present paper. We construct a class of
polygonal Markov fields with local activity functions (Sect. 15.2) and discuss their
properties and graphical representations (Sect. 15.3). Next, in Sects. 15.4 and 15.5
we develop a Markovian optimization dynamics for image segmentation, under
which both the polygonal configuration and the underlying local activity function
are subject to optimization—whereas the polygonal configuration evolves accord-
ing to a simulated annealing scheme in the spirit of [256, 257], the local activity
function is initially chosen to reflect the image gradient information, whereupon it
undergoes adaptive updates in the spirit of the celebrated Chen algorithm, see [73]
and 10.2.4.c. in [333], with the activity profile reinforced along polygonal paths
contributing to the improvement of the overall segmentation quality and faded along
paths which deteriorate the segmentation quality. The sample results of our software
are presented in the final Sect. 15.6.

15.2 Locally Specified Polygonal Markov Fields

Fix an open bounded convex set D in the plane R?, referred to as the field domain in
the sequel, and define the family I'p of admissible polygonal configurations in D,
by taking all the finite planar graphs y in D U d D, with straight-line segments as
edges, such that

e The edges of y do not intersect,

e All the interior vertices of y (lying in D) are of degree 2,

e All the boundary vertices of y (lying in d D) are of degree 1,
e No two edges of y are colinear.

In other words, y consists of a finite number of disjoint polygons, possibly nested
and chopped off by the boundary. We shall write I'p[k] C I'p for the set of all
admissible polygonal configurations in D with precisely k edges.
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For a Borel subset of A € R? by [A] we shall denote the family of all straight
lines hitting A so that in particular [R?] stands for the collection of all straight lines
in R?. Further, we let u be the standard isometry-invariant Haar-Lebesgue measure
on the space [R?] of straight lines in R?. Recall that one possible construction of
u goes by identifying a straight line / with the pair (¢, p) € [0,7) x R, where
(psin(¢), p cos(¢)) is the vector orthogonal to /, and joining it to the origin, and
then by endowing the parameter space [0, ) x R with the usual Lebesgue measure.
Note that the above parametrisation of [R?] with [0, 7) x R endows [R?] with a
natural metric, topology and Borel o -field which will be used in this paper.

On [D] x D we consider a non-negative bounded local activity function # (- ; -)
which will determine the local activity structure of the polygonal field. Define the
formal Hamiltonian L% : I'y — R, given by

L%y)y= Y ZH,//l(l;lﬁe)u(dl), y erlp. (15.1)

ecEdges(y)
We note that the energy function L should be regarded as an anisotropic environ-
ment-specific version of the length functional. Indeed, for a line / hitting a graph
edge e € Edges(y) at their intersection point x = [ N e, the local activity .Z (I; 1N e)
shall be interpreted as the likelihood of a new edge being created along / inter-
secting and hence fracturing at x the edge e in y. Under this interpretation we see
that, roughly speaking, the value of fl ele] A (1; 1N e)u(dl) determines how likely
the edge e is to be fractured by another edge present in the environment. In other
words, L/ (y) determines how difficult it is to maintain the whole graph y € I'p
without fractures in the environment whose local activity profile is characterised by
M (- ; -)—note that due to the anisotropy of the environment there may be graphs of
a higher (lower) total edge length than y and yet of lower (higher) energy and thus
easier (more difficult) to maintain and to keep unfractured due to the lack (presence)
of high local activity lines likely to fracture their edges. In the particular case where
M is constant, L7 is readily verified to be a multiple of the usual length functional,
see e.g. p. 554 in [11].

We assume that a measurable anchor mapping A : [D] — D is given on the set
of lines crossing D, assigning to each of them its anchor point, also interpreted as
the initial point of the line. This allows us to define for each bounded linear seg-
ment/graph edge e in D its initial point ¢[e] which is the point of e closest to the an-
chor A(/[e]), where [[e] is the straight line extending e. In particular, if A(/[e]) € e
then ([e] = A(I[e]), otherwise t[e] is the endpoint of e closest to A(/[e]).

The polygonal Markov field <7, D/[ with local activity function .# in D is defined
by

Py €dy)

oexp(—L7(y)) ] [4lel:ideDudlleD]. yelp. (152)
ecEdges(y)

In other words, the probability of having szb/// € dy is proportional to the Boltz-
mann factor exp(—L/// (y)) times the product of local edge activities .# (I[e];
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tle])(dlle]), e € Edges(y). Observe that this construction should be regarded as
a specific version of the general polygonal model given by Arak and Surgailis
[11, 2.11] and an extension of the non-homogeneous polygonal fields considered
in Schreiber [379] at their consistent regime (inverse temperature parameter fixed
to 1). It should be also noted at this point that if the typical edge length for ,be//[
is much smaller than the characteristic scale for oscillations of .#, which is of-
ten the case in our applications below, then .# (I[e]; -) is usually approximately
constant along the corresponding edge e and the formal dependency of the factor
A (I[e]; tle])u(dl[e]) on the choice of initial segment for e becomes negligible in
large systems. The finiteness of the partition function

1
L7 ::];E fr D[k]exp(—L“”(y» [1 rtaierdenuiien] (15.3)

ecEdges(y)

is not difficult to verify, see [379], and in fact it will be explicitly calculated in the
sequel.

The so-defined locally specified polygonal fields enjoy a number of striking fea-
tures inherited from the previously developed polygonal models, see [11, 379]. One
of these is the two-dimensional germ-Markov property stating that the conditional
behaviour of the field szb/// inside a smooth closed curve € depends on the outside
field configuration only through the trace it leaves on 6, consisting of intersection
points and the respective line directions, see [11] for details. This is where the term
polygonal Markov field comes from. Further properties of the locally defined polyg-
onal fields are going to be discussed in the next section, where their algorithmic
construction is provided.

15.3 Dynamic Representation for Locally Specified Polygonal
Fields

The present section is meant to extend the so-called generalised dynamic repre-
sentation for consistent polygonal fields as developed in Schreiber [379] to cover
the more general class of locally specified polygonal fields defined in Sect. 15.2
above. The name generalised representation comes from the fact that it generalises
the original construction of homogeneous polygonal fields introduced by Arak and
Surgailis [11]. In the sequel we will often omit the qualifier generalised for the sake
of terminological brevity. To describe the generalised representation, fix the convex
field domain D and let (D;)¢[0,1] be a time-indexed increasing family of compact
convex subsets of D, eventually covering the entire D and interpreted as a growing
window gradually revealing increasing portions of the polygonal field under con-
struction in the course of the time flow. In other words, under this interpretation, the
portion of a polygonal field in a bounded open convex domain D uncovered by time
t is precisely its intersection with D;. To put it in formal terms, consider (D;);¢[0,1]
satisfying
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(D1) (Dr)iefo,1; 1s a strictly increasing family of compact convex subsets of D=
DUJD.

(D2) Dy is a single point x in D =D U 3D.

(D3) D coincides with D.

(D4) Dy is continuous in the usual Hausdorff metric on compacts.

Clearly, under these conditions, for u-almost each / € [D] the intersection / N Dy,
consists of precisely one point A(l), where 7; = inf{r € [0, 1], D; N[ # #}. The
point A(/) is chosen to be the anchor point for [, which induces the anchor mapping
A : [D] — D as required for our construction in Sect. 15.2. Note that this choice
of the anchor mapping implies that at each point of a line / the direction away
from its anchor point A(/) coincides with the outwards direction with respect to
the growing window (D;). Consider now the following dynamics in time ¢ € [0, 1],
with all updates, given by the rules below, performed independently of each other,
see Fig. 15.1.

(GE:Initialise) Begin with empty field at the time 0.

(GE:Unfold) Between critical moments listed below, during the time interval
[t,t 4+ dt] the unfolding field edges in D; reaching dD; extend straight to
Dt yar \ Dy

(GE:BoundaryHit) When a field edge hits the boundary 9D, it stops growing in
this direction (note that p-almost everywhere the intersection of a line with 9D
consists of at most two points).

(GE:Collision) When two unfolding field edges intersect in D, 4; \ D;, they are not
extended any further beyond the intersection point (stop growing in the direction
marked by the intersection point).

(GE:DirectionalUpdate) A field edge extending along / € [D;] updates its di-
rection during [¢, + dt] and starts unfolding along I’ € [I""/+4]], extending
away from the anchor point A(/"), with probability .# (I';1 N 1")u(dl’), where
[114d1 .= |\ (D;1q; \ D;). Directional updates of this type are all performed
independently.

(GE:LineBirth) Whenever the anchor point A(/) of a line / falls into D;y4; \ Dy,
the line / is born at the time ¢ at its anchor point with probability .Z (I; A())u(dl),
whereupon it begins extending in both directions with the growth of D; (recall that
[ is p-almost always tangential to d D, here).

(GE:VertexBirth) For each intersection point of lines /1 and I, falling into D44, \
Dy, the pair of field lines /; and /[ is born at [ N [y with probability .Z (I1;
Iy N L) (I; 1) N ) (dl)u(dly), whereupon both lines begin unfolding in the
directions away from their respective anchor points A(/;) and A(l>).

Observe that the evolution rule (GE: VertexBirth) means that pairs of lines are born
at birth sites distributed according to a Poisson point process in D with intensity
measure given by the intersection measure (M )) of A

1
(A (A) = 5/ MU 1 O ) (s 1y O ) u(dl) (dl). (15.4)
{(1,12), 1N, CA}
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directional updates

vertex
birth
events

line
birth
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death in
collisions

death in
collisions

growing window D _t

Fig. 15.1 Dynamic representation

Likewise, the evolution rule (GE:LineBirth) implies that individual lines are born
at their anchor points according to a Poisson point process in [D] with intensity
measure given by the anchor measure (') of 4 -

(A)(B) :=/ A, AD))p(dl). (15.5)
{l, A)eB)

The main theorem of this section is the following extension of Theorem 3 in [379].

Theorem 15.1 The random contour ensemble resulting from the above construction
(GE) coincides in law with Mb//[ . Moreover, we have

log 23 = (M )(D) + (.4)([D]. (15.6)

Proof We pick some y € I'p and calculate the probability that the outcome of the
above dynamic construction falls into dy. To this end, we note that:

e Each edge e € Edges(y) containing the anchor point A(/[e]) and hence resulting
from a line birth event due to the rule (GE:LineBirth), contributes to the con-
sidered probability the factor .# (I[e]; A(I[e]))u(dl[e]) (line birth probability for
[[e]) times exp[— f [e] A (1; 1N e)u(dl)] (no directional updates along e).

e Each of the two edges e, e; € Edges(y) stemming from a common interior birth
vertex [[e;] N[ez] = t[e1] = t[en] yields the factor .Z (I[e;]; t[e; D (dle;]), i =
1, 2, (coming from the vertex birth probability due to the rule (GE: VertexBirth))
times exp[— f[[ei}] A (1; 1N ej)u(dl)] (no directional updates along e;).
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e Each of the edges e € Edges(y) arising in (GE:DirectionalUpdate) yields
the factor .# (I[e]; [e]) (directional update probability) times exp[— f [] W ACE
[ Ne)u(dl)] (no directional updates along e).

e The absence of interior birth sites in D \ y yields the factor exp[— (. )) (D)].

e Finally, the absence of line birth events for all lines in [D] except for the fi-
nite collection {/[e], e € Edges(y), A(l[e]) € e} yields the additional factor
expl{—.)([D])].

Putting these observations together we conclude that the probability element of y
resulting from the generalized construction above is
exp(—L (1)) [T ,cpages(y) [-# (Ulel; e u(dlle])]
exp[(.#))(D)]expl (-4 )([D])]

and thus, upon comparing with (15.2) and (15.3), the field obtained by this con-
struction coincides in law with ;sz//( as required and (15.6) follows as well. This
completes the proof of the theorem. g

15.4 Disagreement Loop Dynamics

In this section we discuss a random dynamics on the space I'p of admissible polyg-
onal configurations which leaves the law of the field ,;sz//[ invariant and reversible.
This dynamics will be used in the sequel as a mechanism for update proposal gen-
eration in stochastic optimization schemes for image segmentation. We build upon
[377, 379] in our presentation of the dynamics based on an important concept of a
disagreement loop.

To proceed we place ourselves within the context of the dynamic representation
discussed in Sect. 15.3 above and suppose that we observe a particular realisation
y € I'p of the polygonal field sz/b/// and that we modify the configuration by adding
an extra (GE:VertexBirth) vertex birth site at xo € D to the existing collection of
vertex births for y, while keeping unchanged the remaining evolution rules (GE)
for all the edges, including the two newly added ones. Denote the resulting new
(random) polygonal configuration by y @ xo. A simple yet crucial observation is
that for xo € D the symmetric difference y A[y @ xo] is almost surely a single loop
(a closed polygonal curve), possibly self-intersecting and possibly chopped off by
the boundary (becoming a path then). Indeed, this is seen as follows. Each point in
x € D can be attributed its time coordinate which is just the time moment at which
x is first hit by d D;. Then the chronologically initial point of the loop y A[y @ x¢]
is of course xg. Each of the two new polygonal curves pp, py initiated by edges
e1, ey emitted from xo unfold independently, according to (GE), each giving rise to
a disagreement path. The initial segments of such a disagreement path correspond
to the growth of the curve, say pi, before its annihilation in the first collision. If
this is a collision with the boundary, the disagreement path gets chopped off and
terminates there. If this is a collision with a segment of the original configuration y
corresponding to a certain old polygonal curve p3 emitted from a prior vertex birth
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site, the new curve p; dies but the disagreement path continues along the part of
the trajectory of p3 which is contained in y but not in y @ x¢. At some further mo-
ment p3 dies itself in y, touching the boundary or killing another polygonal curve
p4 in y. In the second case, however, this collision only happens for y and not for
y @ xp so the polygonal curve p4 survives (for some time) in y @ xo yielding a fur-
ther connected portion of the disagreement path initiated by p1, which is contained
in y @ xo but not in y etc. A recursive continuation of this construction shows that
the disagreement path initiated by p; at xo consists alternately of connected polyg-
onal sub-paths contained in [y @ xo] \ y (call these creation phase sub-paths) and in
¥ \ [y @ xo] (call these annihilation phase sub-paths). Note that this disagreement
path is self-avoiding and, in fact, it can be represented as the graph of some piece-
wise linear function 7 — x(¢) € d D;. Clearly, the same applies for the disagreement
path initiated by p» at xo. An important observation is that whenever two creation
phase or two annihilation phase sub-paths of the two disagreement paths hit each
other, both disagreement paths die at this point and the disagreement loop closes
(as opposed to intersections of segments of different phases which do not have this
effect). Obviously, if the disagreement loop does not close in the above way, it gets
eventually chopped off by the boundary. We shall write A®[x0; v]1 =y Aly ® xo]
to denote the (random) disagreement loop constructed above. A similar argument
shows that an extra (GE:LineBirth) line birth event added for / € [D] at its an-
chor point A(/), while keeping the remaining evolution rules unchanged, also gives
rise to a disagreement loop A®[/; 3] which coincides with the symmetric difference
y Aly @1], where y @1 is the polygonal configuration resulting from y upon adding
the line birth site at A(/).

Likewise, a disagreement loop arises if we remove one vertex birth site xo € D
from the collection of vertex birth sites of an admissible polygonal configuration
y € I'p, while keeping the remaining evolution rules. We write y © xp for the
configuration obtained from y by removing xo from the list of vertex birth sites,
while the resulting random disagreement loop is denoted by A®[x¢; y] so that
AP[xo; y] = yAly © x0]l. In full analogy, we define y © [ and A®[l; y] where
[ =1[e] is the field line extending an edge e € Edges(y) with A(l) ee and y &1 is
the configuration obtained from y upon killing the line [ at its anchor A (/) whereas
AP[xo; y] is the resulting disagreement loop. We refer the reader to Sect. 2.1
in [377] for further discussion.

With the above terminology we are in a position to describe a random dynam-
ics on the configuration space I'p, which leaves invariant the law of the polygonal
process szD/// . Particular care is needed, however, to distinguish between the notion
of time considered in the dynamic representation of the field as well as throughout
the construction of the disagreement loops above, and the notion of time to be intro-
duced for the random dynamics on I'p constructed below. To make this distinction
clear we shall refer to the former as to the representation time (r-time for short) and
shall reserve for it the notation ¢, while the latter will be called the simulation time
(s-time for short) and will be consequently denoted by s in the sequel.

Consider the following pure jump birth and death type Markovian dynamics
on I'p, with y; = . standing for the current configuration
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(DL:Birth) With intensity {(.#))(dx)ds for x € D and with intensity (.Z)(dl)ds
for I € [ D] set ysids := ys @ x and Y5445 := ys D [ respectively.

(DL:Death) For each vertex birth site x in y; with intensity ds set ys4g5 1= ¥5s O X.
For each line birth site A(I[e]) € e, e € Edges(y) with intensity ds set yy4q45 :=
vs ©lle].

If none of the above updates occurs we keep ys4+45 = V5. It is convenient to perceive
the above dynamics in terms of generating random disagreement loops A and set-
ting ysias := ys AL, with the loops of the type A®[., ] corresponding to the rule
(DL:Birth) and A®[-, -] to the rule (DL:Death).

As a direct consequence of the dynamic representation of the field 4275/{ as de-
veloped in Sect. 15.3, we obtain

Theorem 15.2 The distribution of the polygonal field sz'b//f is the unique invariant
law of the dynamics given by (DL:Birth) and (DL:Death). The resulting s-time sta-
tionary process is reversible. Moreover, for any initial distribution of yy the laws
of the polygonal fields ys; converge in variational distance to the law of szb/// as
5 — 00.

The uniqueness and convergence statements in the above theorem require a short
justification. They both follow by the observation that, in finite volume, regardless
of the initial state, the process y; spends a non-null fraction of time in the empty
state (no polygonal contours). Indeed, this observation allows us to conclude the
required uniqueness and convergence by a standard coupling argument, e.g. along
the lines of the proof of Theorem 1.2 in [289].

15.5 Adaptive Optimization Scheme for Image Processing

To provide a formal description of our image segmentation procedure we repre-
sent the image processed by a continuously differentiable function ¢ : D — [—1, 1]
defined on an open bounded convex image domain D. By segmentations of ¢ we
shall understand admissible polygonal configurations y € I'p. Interpreting the con-
tours of y as curves separating regions of different signs in D we associate with
y two natural sign-functions s; :D—{-1,+1}and s, = —s;j. The quality of a
segmentation is quantified in terms of an energy function [y := [y |¢] which
in our case is a positive linear combination of a L;-type distance (multiple of pixel
misclassification ratio), the length element and the number of edges, that is to say

Hy] :=azmin</D I¢(X)—Sy*(X)Idx,/DW(S)—Sy(X)IdX>
+ o1 length(y) + oo card(Edges(y)), «; >0, i=0,1,2, (15.7)

although clearly many other natural options are also possible, such as L ,-type met-
rics or various weighed versions thereof. Our optimization scheme (OPT) presented
below is based on the (DL) evolution as described in Sect. 15.4 above, combined
with the following ideas.
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e The initial local activity function encodes the gradient information for ¢.

e In the course of the dynamics, the local activity function undergoes adaptive up-
dates in the spirit of the celebrated Chen algorithm, see [73] and 10.2.4.c in [333].

e The segmentation update proposals are accepted or rejected depending on the
energy changes they induce, conforming to the simulated annealing scheme, see
[1] for a general reference.

At each time moment s > 0 in the course of the (OPT) dynamics the local activity
function .Z (-; -) is given by

M (1 x) = le[l] x Gy(x)], (15.8)

where e[/] is a unit vector along / and x stands for the usual vector cross product.
The vector field G, evolves in (OPT) time together with the polygonal configuration
ys as specified below, with the initial condition

Go(x) := Vo (x), (15.9)

for practical reasons possibly modified by convolving ¢ with a small variance Gaus-
sian kernel at the pre-processing stage. When combined, the relations (15.8) and
(15.9) mean that we promote edges in directions perpendicular to local gradients
and proportionally to the gradient lengths. In precise terms, our algorithm admits
a description in terms of the following (non-homogeneous) pure-jump Markovian
dynamics (OPT) unfolding in time s > 0.

(OPT:Initialise) At time O set the initial activity function .#(-; -) as specified by
(15.8) and (15.9) and generate yy according to db/”o.

(OPT:Birth) For .#, given as in (15.8), with intensity {(.#))(dx)ds for x € D and
with intensity (.#;)(dl) for [ € [D] do

[GenerateDisagreementLoop] Set § := y; @ x and § := y; @ [ respectively, with A
standing for the respective disagreement loop A®[x; y] or A®[I; y] and with AT
and A~ denoting its respective creation and annihilation phase sub-paths. Note
that the disagreement loop is generated according to the current activity mea-
sure ;. Let A := J(8) — 7 (ys) be the energy difference between the current
configuration y; and its update proposal §.

[ActivityUpdate] Put

Gypas (x) :=Gy(x)

—K,A) —1 dist?(x,
+eXP( sA) ist”(x y))dy

/ nlyl(nlyl, Gy () exp(—
AT

2no? 2072
exp(K;4) — 1 dis(x, y)
+p2s—2/ n[yl(n[y], Gs(x))exp<_—2y dy.
jTO’s - ZUY

where n[y] stands for the unit normal to A at y € A, defined almost everywhere;
whereas K and oy are positive deterministic parameter functions discussed in
more detail below.
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[ConfigurationUpdate] If A < 0 then set y445 := 8. Otherwise set Ysyg5 1= 6
with probability exp(—Bs A) (accept update) and keep ys4qs = ys With the com-
plementary probability (reject update). The parameter function S, referred to
as the inverse temperature according to the usual terminology, increases in time
following the cooling protocol of our simulated annealing.

(OPT:Death) With . as given by (15.8), for each vertex birth site x in y; with
activity ds, and for each line birth site A(I[e]) € e, e € Edges(y) with intensity
ds, do

[GenerateDisagreementLoop] Seté := y; ©x and 6 := y; ©1[e] respectively, with
) standing for the respective disagreement loop A®[x;y] or A®[l[e]; ¥] and
with AT and A~ denoting its respective creation and annihilation phase sub-paths.
Note that the disagreement loop is generated according to the current activity
measure .#. Let A := 5 (8) — F(ys) be the energy difference between the
current configuration y; and its update proposal §.

[ActivityUpdate] Put

Gs—i—ds (x) =Gy (x)

N exp(—K A) — 1 _dist2(x, y))d

f n[y](n[y],Gsu»exp(
.

2702 202
exp(K,4) 1 dis®(x., y)
_,_st—z/ n[)’](n[)’],Gs(X))exp(—fy d
s At 20

[ConfigurationUpdate] If A < 0 then set ys445 := §. Otherwise set Ysygqs := 6
with probability exp(—Bs A) (accept update) and keep ys4q45 = ys with the com-
plementary probability (reject update).

Roughly speaking, our optimization dynamics (OPT) generates successive updates
according to the disagreement loop dynamics (DL) driven by the current local ac-
tivity function ., whereupon it updates the activity function in the spirit of the
Chen algorithm in [ActivityUpdate] phase, and then accepts or rejects the config-
uration update proposal for y; in [ConfigurationUpdate] conforming to the simu-
lated annealing paradigm. Note that the activity update is carried out regardless of
whether the configuration update proposal has been accepted or not. This is natural
because in the activity update step the original and new configuration are compared
for quality and then, along the disagreement segments present in the better of the two
configurations, the normal component of the local gradient field is reinforced and,
likewise, the normal component is subject to fading along the disagreement seg-
ments present in the worse configuration. The strength of this reinforcement/fading
depends exponentially on the energy difference between the original configuration
and its update, with rate controlled by time-dependent parameter K, which should
increase over time starting from a low level to avoid erratic reinforcements induced
by the initially chaotic nature of the early stage polygonal configurations y;. To
keep the local activity function smooth we smear the activity updates over the do-
main by convolving them with a Gaussian kernel of time-dependent standard de-
viation parameter o, as made precise in the [ActivityUpdate] formulae above. The
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Fig. 15.2 Segmented
handwritten A (30000
updates)

parameter o should decrease over time to pass from global shape approximation to
fine detail tuning at the later stages of the (OPT) dynamics. The update proposals
for the polygonal configurations are accepted or rejected according to the standard
simulated annealing scheme with time-dependent inverse temperature parameter S
which increases over time—to be precise, our software employs a linear cooling
schedule 8y = Bs for some constant 8 > 0.

15.6 Results and Discussion

In this final section we present applications of our algorithm on sample images. The
software, implemented in D programming language, is in a rather early stage of
development and will be further optimised. The segmentations shown in Figs. 15.2,
15.3 and 15.4 have been obtained after about 30000 (accepted) updates under a
linear cooling schedule, with mean execution time 0.05 sec per single update on
Intel Pentium M 2 GHz CPU and 2 GB RAM memory.

A large number of segmentation techniques are available in the literature. But,
there does not exist a general algorithm that can perform the segmentation task
for all images. Classification of image segmentation methods can be divided into
several categories. Starting with the simplest one, the thresholding method, that uses
a global property of the image, usually intensity, to classify individual pixels from
the image as object pixels, if the value of the pixels property exceeds threshold value,
or as background pixels otherwise. The main disadvantage of the method is a narrow
range of application, because it works only for a subclass of images in which objects
are distinct from background in intensity. The adjustment of the threshold parameter
is also a nontrivial task and often requires human interaction. Another well known
method is the K-means algorithm [293]. It is an unsupervised clustering algorithm
that classifies the pixels from the image into multiple classes based on their inherent
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Fig. 15.3 Segmented
handwritten B (30000
updates)

Fig. 15.4 Segmented
gingerbread-man (30000
updates)

distance from each other. For small values of k the algorithm gives good results, but
for larger values of k, the segmentation is very coarse, many clusters appear in the
images at discrete places. Selection of parameter k is crucial in that algorithm and
inappropriate choice may yield wrong results.

One of the most popular methods in segmentation uses morphological approach:
the watershed transformation. That approach was introduced in [34] and consists of
placing a spring of water in each selected region, the water will relief from sources,
and construct barriers when water from different sources meet. The resulting bar-
riers are the segmentation of the image. The main disadvantage of the algorithm is
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the need of human interaction to locate points where flooding should start. Another
group of algorithms: the Markov random fields (MRF)-based methods are of great
importance, for their ability to model a prior belief about the continuity of image
features such as textures, edges or region labels [457], but obtain unsatisfied results
when the prior knowledge is taken seriously.

The approach described here uses models that operate on the pixel level. Alter-
native intermediate level methods focus on the partition of the image that is the out-
come of a segmentation. Green [190] and Mgller and Skare [313] propose Voronoi-
based models, and [318] suggests triangulations. One of the main advantage of our
method is a higher conceptual level than most of listed algorithms i.e. the real world
is not a collection of pixels and as we do not know what is in the image we cannot
model the objects. The algorithm achieves reasonable global behaviour. Another
benefit from our algorithm is easy and fast implementation. The drawbacks of our
method can be seen around the edges, which will require more finetuning in the
future.

Acknowledgements We gratefully acknowledge the support from the Polish Minister of Science
and Higher Education grant N N201 385234 (2008-2010).



Chapter 16
Regularization with Approximated 1>
Maximum Entropy Method

Jean-Michel Loubes and Paul Rochet

Abstract We tackle the inverse problem of reconstructing an unknown finite mea-
sure  from a noisy observation of a generalized moment of  defined as the integral
of a continuous and bounded operator @ with respect to ;. When only a quadratic
approximation @,, of the operator is known, we introduce the L? approximate max-
imum entropy solution as a minimizer of a convex functional subject to a sequence
of convex constraints. Under several assumptions on the convex functional, the con-
vergence of the approximate solution is established and rates of convergence are
provided.

16.1 Introduction

A number of inverse problems may be stated in the form of reconstructing an un-
known measure p from observations of generalized moments of w, i.e., moments y
of the form

y= / D),
Z

where @ : 2~ — R is a given map. Such problems are encountered in various fields
of sciences, time-series analysis, speech processing, spectroscopy, geophysical sci-
ences, image reconstruction, crystallography, see for example [95, 197, 225, 387].
This approach also enables to deal with image denoising issues, which are treated
in Chaps. 1 and 4, as well as tomography problems discussed in Chaps. 5 and 11.
Recovering the unknown measure p is generally an ill-posed problem, which turns
out to be difficult to solve in the presence of noise, i.e., one observes y°”* given by

yobs = /J @ (x)dp(x) +e. (16.1)
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For inverse problems with known operator @, regularization techniques allow the
solution to be stabilized by giving favor to those solutions which minimize a regu-
larizing functional J, i.e., one minimizes J (i) over p subject to the constraint that
S @(x)dju(x) =y when y is observed, or [, ®(x)du(x) € Ky in the presence of
noise, for some convex set Ky containing y°”*. Several types of regularizing func-
tionals have been introduced in the literature. In this general setting, the inversion
procedure is deterministic, i.e., the noise distribution is not used in the definition
of the regularized solution. Bayesian approaches to inverse problems allow one to
handle the noise distribution, provided it is known, yet in general, a distribution
like the normal distribution is postulated (see [129] for a survey). However in many
real-world inverse problems, the noise distribution is unknown, and only the output
y is easily observable, contrary to the input to the operator. Consequently very few
paired data is available to reliably estimate the noise distribution, thereby causing
robustness deficiencies on the retrieved parameters. Nonetheless, even if the noise
distribution is unavailable to the practitioner, she often knows the noise level, i.e.,
the maximal magnitude of the disturbance term, say p > 0, and this information
may be reflected by taking a constraint set Ky of diameter 2p.

As an alternative to standard regularizations such as Tikhonov or Galerkin, see
for instance [127], we focus on a regularization functional with grounding in in-
formation theory, generally expressed as a negative entropy, leading to maximum
entropy solutions to the inverse problem. In a deterministic framework, maximum
entropy solutions have been studied in [45] and [46], while some others studies ex-
ist in a Bayesian setting [178, 179], in seismic tomography [141], in image analysis
[197, 387]. Regularization with maximum entropy also provides one with a very
simple and natural manner to incorporate constraints on the support and the range
of the solution (see e.g. the discussion in [179]).

In many actual situations, however, the map @ is unknown and only an approxi-
mation to it is available, say @,,, which converges in quadratic norm to @ as m goes
to infinity. In this paper, following lines devised in [178, 179, 294], we introduce an
approximate maximum entropy on the mean (AMEM) estimate (i, ,, of the measure
x to be reconstructed. This estimate is expressed in the form of a discrete measure
concentrated on n points of 2. In our main result, we prove that fi,, , converges
to the solution of the initial inverse problem as m — oo and n — oo and provide a
rate of convergence for this estimate.

The paper is organized as follows. Section 16.2 introduces some notation and
the definition of the AMEM estimate. In Sect. 16.3, we state our main result (Theo-
rem 16.2). Section 16.4 is devoted to the proofs of our results.

16.2 Notation and Definitions

16.2.1 Problem Position

Let @ be a continuous and bounded map defined on a subset .2~ of R and taking
values in R¥. The set of finite measures on (2, Z(.2")) will be denoted by .# (Z),
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where Z(%") denotes the Borel o-field of 2. Let ux € .#(Z") be an unknown
finite measure on 2~ and consider the following equation:

y= /] D (x)dpux(x). (16.2)

obs

Suppose that we observe a perturbed version y°”* of the response y:

yo = / O (x)dpx(x) + ¢,
KA

where ¢ is an error term supposed bounded in norm from above by some positive
constant 7, representing the maximal noise level. Based on the data y°’S, we aim at
reconstructing the measure py with a maximum entropy procedure. As explained
in the introduction, the true map @ is unknown and we assume knowledge of an
approximating sequence @, to the map @, such that

19 = Pl = EUG (X) = DOIP) - 0,

at a rate ¢y, .

Let us first introduce some notation. For all probability measures v on R”, we
shall denote by .Z),, A,, and A} the Laplace, log-Laplace, and Cramer transforms
of v, respectively defined for all s € R” by:

,Z”U(s)zf exp(s, x)dv(x),
Rn

Ay(s) =10gfv(s),
A5 (s) = sup {(s,u) — A, (w)}.

ueR”
Define the set
Ky ={y eR": |y —y*™|| < n}.

i.e., Ky is the closed ball centered at the observation y””‘Y and of radius 7.

Let 2 be a set, and let F2(Z") be the set of probability measures on .2". For
v, e P(XL), the relative entropy of v with respect to u is defined by

o log(E)dy  if v < p,
o = /7 |
+ otherwise.

Given a set € € Z (%) and a probability measure yu € £ (%), an element u* of
% is called an I-projection of  on % if

H(u*|pw) = inf H(v|w).
ve?

Now we let 2 be a locally convex topological vector space of finite dimension.
The dual of 2 will be denoted by 2. The following two Theorems, due to [87],
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characterize the entropic projection of a given probability measure on a convex set.
For their proofs, see Theorem 3 and Lemma 3.3 in [87], respectively.

Theorem 16.1 Let 1 be a probability measure on 2. Let € be a convex subset of
X whose interior has a non-empty intersection with the convex hull of the support
of u. Let
(%) = {P e A2(X) :/ xdP(x) e%}.
Z

Then the I-projection u* of u on I1(%) is given by the relation

exp A*(x) dux)

() = [ exparwydu() "

where \* € 2 is given by
A* = arg max |:inf Alx) — log/ exp)»(x)du(x)}.
reZ | x€¥ @

Now let vz be a probability measure on R.. Let Py be a probability measure on
Z having full support, and define the convex functional /,, (1| Px) by:

o AY (US)dPy  if i< Py,
Ivz(,u|PX)= fl vz dPx .
+o00 otherwise.
Within this framework, we consider as a solution of the inverse problem (16.2) a
minimizer of the functional I,, (| Px) subject to the constraint

uweSKy)= {,u, e%(%):/y@(x)d,u(x) € Ky}.

16.2.1.1 The AMEM Estimate

We introduce the approximate maximum entropy on the mean (AMEM) estimate as
a sequence fi,, , of discrete measures on 2. In all of the following, the integer m
indexes the approximating sequence @,, to @, while the integer n indexes a random
discretization of the space 2. For the construction of the AMEM estimate, we
proceed as follows.

Let (X1, ..., X,) be an i.i.d sample drawn from Px. Thus the empirical measure

1 n

& 2_i—1 Ox; converges weakly to Px.

Let L, be the discrete measure with random weights defined by

1 n
Ln=-— Zl Z:i8x,,
1=

where (Z;); is a sequence of i.i.d. random variables on R.
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For . a set we denote by co.¥ its convex hull. Let £2,, ,, be the probability event
defined by

20 = [Ky NcoSupp Fuvg" # 0], (16.3)

where F : R” — R* is the linear operator associated with the matrix Apn =
%(@ﬁn(Xj))(,-,j)e[l,k]x[],n] and where F*v?" denotes the image measure of v?"
by F. For ease of notation, the dependence of F on m and n will not be explic-
itly written throughout.

Denote by Z(R") the set of probability measures on R". For any map
W : 2 — RF define the set

IT, (¥, Ky) = {v e 2ZR":E, |:/ l,I/(x)dLn(x):| IS Ky}.
KA

Let vy, , be the I-projection of v?” on IT,(®,,, Ky).
Then, on the event §2,, ,, we define the AMEM estimate fi,, , by

//:Lm,n = Ev;’,n [Ln], (16.4)

and we extend the definition of f[i,, , to the whole probability space by setting
it to the null measure on the complement £2¢, , of £2,, ,. In other words, letting

m,n
(z1,-..,2zn) be the expectation of the measure v,‘;l’n, the AMEM estimate may be
rewritten more conveniently as
1 n
fomn =~ X}:Zﬂsxi (16.5)
=

with z; =K,z (Z;) on £y, 5, and as fAmn=0on 27 . Itis shown in [294] that
P(£2,,,,) = 1 asm — oo and n — oo. Hence for m and n large enough, the AMEM
estimate fi,, , may be expressed as in (16.5) with high probability, and asymptoti-

cally with probability 1.

Remark 16.1 The construction of the AMEM estimate relies on a discretization of
the space 2~ according to the probability Px. Therefore by varying the support
of Py, the practitioner may easily incorporate some a-priori knowledge concern-
ing the support of the solution. Similarly, the AMEM estimate also depends on the
measure vz, which determines the domain of A,”jZ , and so the range of the solution.
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16.3 Convergence of the AMEM Estimate

16.3.1 Main Result

Assumption 16.1 The minimization problem admits at least one solution, i.e., there
exists a continuous function go : 2~ — co Supp vz such that

/%_ @ (x)go(x)d Px(x) € Ky.

Assumption 16.2

(i) dom A,, :={s:]A,,(s)| < o0} =R;
(ii) A:)z is bounded.

Assumption 16.3 The approximating sequence ®,, converges to @ in L>(.Z, Px).
Its rate of convergence is given by

|Pm = P2 = O(g,, ).
Assumption 16.4 A, is a convex function.
Assumption 16.5 For all m, the components of @,, are linearly independent.
Assumption 16.6 A and A7 are continuous functions.
We define 6, = {g : Z" — R, g continuous and bounded}.

We are now in a position to state our main result.

Theorem 16.2 (Convergence of the AMEM estimate) Suppose that Assump-
tions 16.1 and 16.2 hold. Let 1* be the minimizer of the functional

du
I, (4l Py) = /% AL (m)dpx

subject to the constraint u € S(Ky) ={u € A (Z): f;{ @ (x)du(x) € Ky}

e Then the AMEM estimate iy, , is given by

. ¢ A
fimn =~ 3 AL, (s P (X)),
i=1
where Oy, , minimizes on R¥

] n
Hy (@) = -3 Avy (v, @ (X)) = inf (v, ).
i=1 :
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o Moreover, under Assumptions 16.4, 16.2, and 16.3, it converges weakly to u™* as
m — oo and n — 00. Its rate of convergence is given by

1
=Kmn + Op (ﬁ)s

where Ky, , = Op (gp;l), uniformly for all n € N.

Vg € €, V g(dfimp —du®)
Z

Remark 16.2 Assumption 16.2(i) ensures that the function H(®,v) in Theo-
rem 16.2 attains its minimum at a unique point v* belonging to the interior of its
domain. If this assumption is not met, [45, 179] have shown that the minimizers of
I,, (1| Px) over S(Ky) may have a singular part with respect to Py.

Proof The first part of the theorem is proved in Theorem 3.1 in [294] using Theo-
rem 16.1. We here focus on the proof of the second part. The rate of convergence
of the AMEM estimate depends both on the discretization n and the convergence of
the approximated operator m. Hence we consider

Um.0o = argmin H (D, v) = argrnin{/ Ay, (P (x),v))dPx — inf (v,y) },
X yeKy

veRFK veRk
ﬂm,n = A:)Z((ﬁm,nv cDm(’)))Pm
llm,oo = A;Z((@m('), ﬁm,oo))PXo

For a given g € %}, we have the following upper bound

=

‘/ g(d/lm,n - dﬂ*) f g(dllm,n - d/lm,oo)‘ + ‘/ g(dllm,oo - dﬂ*) ,
z FA z

where each term must be tackled separately.
First, let us consider | [, g(dftm.n — dflm,c0)!-

‘/ g(d/lm,n _dllm,oo)‘
z

= ’/ g(A:;Z(<¢mv ﬁm,n))dpn - A(;Z(<¢mv ﬁm,oo))dPX)
z

=

/;”{' g(A:;Z (<(pm7 ﬁm,n>) - A:/Z (((Pm, ﬁm,oo>))dPn

+ '/‘%g(ALZ((CDm, Om,00))d Py — A, (@, Om,00))d Px)

To bound the first term |f% &AL (P, Dnn)) — A, ((Prs Dim,00)))d Py, write

v
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g(A;Z«@m» ﬁm,n)) - A;Z(((pm’ i)m,oo)))dpn
ra

n

1 . .
= ”g”oo”A:;/Z”oo; E (D (Xi)s Umn — Um,o0)
i=1

R R 1 &
< lIgllooll A%, lloo | Dm.n = Drm,col - E 1D (X,
i=1

where we have used Cauchy-Schwarz inequality. Since (@,,),, converges in
L2(Py), it is bounded in L?(Px)-norm, yielding that 1 37_ [|®,,(X;)|| converges
almost surely to E||®,,(X)|| < oo. Hence, there exists K1 > 0 such that

‘/3{ g(A:;Z(“Dmv ﬁm,n)) - A;Z(((Dm, ﬁm,oo)))dpn <K ”{)m,n - ﬁm,oo”

For the second term, we obtain by Assumption 16.2

N N 1
[, |-}

uniformly for all n € N. Hence we get

~ N 1
=< Kl“”m,n - Um,oo” + OP(_)

Jn

The second step is to consider | f 9 8(dfim,00 —dp*)| and to follow the same guide-
lines. So, we get

‘/ _g(dllm,n _dﬂ*)
A

’ / g(dﬁm,oo—dm‘:‘ [ 84, @n b — 41, (@0 Py
A KA

=

fy g(A, (P, Do) — Al (D, v*)))d Py

+ '/9/ g(AL, (P, v™)) — Ay, (@, v7)))d Px
We can write still using Cauchy-Schwarz inequality that
/%v (AL, (P (X), Bn,00)) — A, (P (), v™)))d Px (x)

< /% GO (E) (@ (x). B o0 — v)d Py (x)

< 1AL, ooy E@ X2 EU @ (X)) 30 — ¥l
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Hence there exists K> > 0 such that

= K2||ﬁm,oo —v*l.

‘ /I g(A, (B, Do) — A (P, v*)))d Py

Finally, the last term |f% g(AL, ((@m, v¥)) — A}, ((@,v%)))d Px| can be bounded.
Indeed,

‘/} g (AL, (P (x),v7) — A}, (@ (x), v7)))d Px (x)

= ‘/J )AL, (E) (P (x) — P (x), v*)d Px (x)

<

/g[ GO (E0) | By (1) — D () [0l Py (x)

< IV I, ooy EG (02 E(1 @ (X) — 2 (X) ).

Hence there exists K3 > 0 such that

‘/yg(A’vZu@m, v")) = A, (@, v)dPx| < K3]|Pp — Pl
We finally obtain the following bound
<K ||ﬁm,n - ﬁm,oo” + K2||i>m,oo - U*” + K3 D — (p”]L2
+ 0 !
P NaA
Using Lemmas 16.1 and 16.2, we obtain that

R R 1
10m,n — Um,ooll = Op (ﬁ),

N -1
[0m.00 — V¥l = Op (g, "),

‘/ g(d/lm,n —du®)
Z

uniformly for all n € N. Finally, we get

5 1
e

where k, , = Op (¢, 1) uniformly for all n € N, which proves the result. O
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16.3.2 Application to Remote Sensing

In remote sensing of aerosol vertical profiles, one wishes to recover the concentra-
tion of aerosol particles from noisy observations of the radiance field (i.e., a radio-
metric quantity), in several spectral bands (see e.g. [175, 176]). More specifically,
at a given level of modeling, the noisy observation y°” may be expressed as

yors =/ @ (x; 1) dpx (x) + e, (16.6)
P3

where @ : 2" x .7 — RF is a given operator, and where #°?* is a vector of angu-
lar parameters observed simultaneously with y°?S. The aerosol vertical profile is a
function of the altitude x and is associated with the measure wx to be recovered,
i.e., the aerosol vertical profile is the Radon-Nikodym derivative of uy with respect
to a given reference measure (e.g., the Lebesgue measure on R). The analytical ex-
pression of @ is fairly complex as it sums up several models at the microphysical
scale, so that basically @ is available in the form of a computer code. So this prob-
lem motivates the introduction of an efficient numerical procedure for recovering
the unknown gy from y°”* and arbitrary %% .

More generally, the remote sensing of the aerosol vertical profile is in the form
of an inverse problem where some of the inputs (namely 7°”*) are observed simulta-
neously with the noisy output y°”*. Suppose that random points X1, ..., X,, of 2
have been generated. Then, applying the maximum entropy approach would require
the evaluations of @ (X;, 1°?) each time r°* is observed. If one wishes to pro-
cess a large number of observations, say (yi‘)bs , ti"bs ), for different values tl."bs, the
computational cost may become prohibitive. So we propose to replace @ by an ap-
proximation @,,, the evaluation of which is faster in execution. To this aim, suppose
first that .7 is a subset of R”. Let Ty, ..., T, be random points of .7, independent
of X1,..., X,, and drawn from some probability measure ur on .7 admitting a
density f7 with respect to the Lebesgue measure on R? such that f7(¢) > 0 for all
t € 7. Next, consider the operator

I 1

P D=

m
> K, (t = TP (x, T)),
i=1

where K, (-) is a symmetric kernel on .7 of smoothing sequence ,,. It is a classical
result to prove that @, converges to @ in quadratic norm provided #,, tends to O
at a suitable rate, which ensures that Assumption 16.3 of Theorem 16.2 is satisfied.
Since the T;’s are independent from the X;, one may see that Theorem 16.2 applies,

and so the solution to the approximate inverse problem

yo = /J @ (x5 1°P)d pux (x) + &,

will converge to the solution to the original inverse problem in Eq. (16.6). In terms of
computational complexity, the advantage of this approach is that the construction of
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the AMEM estimate requires, for each new observation (yObS | tobs ), the evaluation
of the m kernels at °%, i.e., Kp,, (t”bs —T3), the m x n outputs @ (X;, T;) fori =
1,...,nand j =1,..., m having evaluated once and for all.

16.3.3 Application to Deconvolution Type Problems in Optical
Nanoscopy

The Maximum Entropy provides also a natural frame for image denoising for in-
verse problems, when little is known about the operator. For instance, in optical
nanoscopy, the number of photons counted can be expressed using a convolution of
p(x —y,y) the probability of recording a photon emission at point y when illumi-
nating point x, with du(y) = f(y)dy the measure of the fluorescent markers.

g(x)=fp(x—y,x)f(y)dy-

Here p(x — v, y) = p(x, y, ¢(x)). Reconstruction of & can be achieved using L?-
AMEM technics.

16.4 Technical Lemmas

Recall the following definitions

Um.0o = argmin H (D, v) = argmin{/ Ay, (D (x),v))dPx — inf (v,y) }
A yEKy

veRK veRk

R . N .
Om.n = argmin Hy (P, v) = argmm{ =Y Ay, (v, Dp(Xp)) — inf (v, ) }
n izl yeKy

veRk veRk

v* = argmin H (P, v) = argmin{/ Ay, (D (x),v))dPx(x) — inf (v, y)}.
veRK veRK zx Y€Ky

Lemma 16.1 (Uniform Convergence at a Given Approximation Level m) Forallm,
we get
n . 1
lVm,n — Um,coll = Op ﬁ .

Proof Uy, is defined as the minimizer of an empirical contrast function H, (P, .).
Indeed, set

hm (v, x) = Ay, (P (x), v)) — inf (v, y),
YEKY
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hence
H(qjmv U) = PXhm(U» )

Using a classical theorem from the theory of M-estimation, we get the convergence
in probability of 0, , towards 9, ~ provided that the contrast converges uniformly
over every compact set of R* towards H(®,,,-) when n — 0o. More precisely
Corollary 5.53 in [421] states that if we consider x — h,, (v, x) a measurable func-

tion and h'm a function in L2(P), such that for all v; and v, in a neighbourhood
of v*

1 (01, %) = By (02, X)| < B (X) [[01 — 02

Moreover if v = Phy,, (v, -) has a Taylor expansion of order at least 2 around its
unique minimum v* and if the Hessian matrix at this point is positive, hence pro-
vided Pl (D, -) < Puhp (0¥, ) + Op(n~") then

(b, —v*) = 0p(1).

We want to apply this result to our problem. Let  be an un upper bound for ||¢]|,
we set iy (v, x) = Ay, (@ (X), v)) — (v, y2P) —infy, b <, (V. ¥ — Yobs). Now
note that z — (v, z) reaches its minimum on %(0, ) at the point —nﬁ, )

B (0, %) = Ay, (P (x), 1)) — (v, y°25) + nllv]l.
For all v, vy € R¥, we have

[ (U1, X) — By (V2, X))

= | Ay, (P (x), v1)) — inf (v1,y) — Ay, (P (x), v2)) + inf <v2,y)‘
YEKY YEKy

< 1A, (@), 00)) = Ao, (@), va)| 4| inf (02, ) = inf (v1.7)

— inf
YEKy

<AV, (P (x), v1)) — Ay, (( P (x), v2))]

+ [(v2 = v1, YP%) = n(llvall = flvr D]

< (1145, ool @m )+ 1y 11 4 1) o1 = wall.

Define h, : x ||A(,Z||oo||<1)m(x)|| + 1"l + n. Since (®@,,);, is bounded in
L2(Py), (hm)m isin L2(Py) uniformly with respect to m, which entails that

3K, Vm, / h2dPx <K. (16.7)
”

Hence the function fzm satisfies the first condition

[ (U1, X) — By (02, X)| < By (X)[[V1 — V2.



16 Regularization with Approximated L> Maximum Entropy Method 287

Now, consider H (@, -) Let V,,, ,, be the Hessian matrix of H (®,,, -) at point v. We
need to prove that V,, 5 is non negative. Let 9; be the derivative with respect to
the ith component. Set v # 0, we have

vm,u"f<v>=al~ajH(q>m,v)=f 39 hm (v, x)d Px
= /[ B!, (x)Pip (X) Al (@ (x), V))d Px + 1 3:9; N (v),

where let N be N : v |v].
Hence the Hessian matrix V,, 5 _ of H(®y, ) at point Um.00 can be split into
the sum of the following matrices

(My);j = /% ‘15,’;1(36)@#‘,(36)/132((@”!(36), Um,00))d Py,
(M2)ij = 0;0; N (U, 00)-

Under Assumptions (A3) and (AY), A:}’Z is positive and belongs to L(Pyx) since
it is bounded. So we can define fﬁr @,’;1()()(1),1, (x)A;’Z((q)m (%), Om.00))d Px as the
scalar product of @fn and @}, in the space JLZ(AL’Z (Dm (), Um.oo) Px)-

M is a Gram matrix, hence using (A6) it is a non negative matrix.

M, can be computed as follows. For all v € R*/{0}, we have

k
_ 2
Ny = | Y v
i=1
v;
N =—,
vl
Vivj . . .
s HiE),
8iajN(U) = 22
lP—v? e
s M
Hence for all a € R¥, we can write
aTM2a= Z 3,-8]'N(ﬁm,oo)aiaj
1<i,j<k
_Z||ﬁm,oo||2—ﬁ,,i‘oo,i 2_Zﬁmm,iﬁmm,j -
S Mweel® T el “d

k k
~ 2 2 242
= (nvm,oon > at = atin .
i=1 i=1

1
Om,o0?
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k
N N 242
— Z iV, 00,idjVm,00,j T Zai vm,oo,i)
i=1

I<i,j<k
A 2 2 A A
(nvm,wn lal> = > aivm,oo,iajvm,oo,j)

TR 3
”Um,oo” 1<i,j<k

~ 2 2 ~ 2
= =5 (I1Vm.coll”llall” = (@, Vn,co)”)
119, 001>

>0 using Cauchy-Schwarz’s inequality.

So M is clearly non negative, hence V,, 5, .. = M1 + nM; is also non negative.
Finally we conclude that H (®,,, -) undergoes the assumptions of Corollary 5.53 in
[421]. O
Lemma 16.2

[Dm.00 — V¥l = Op(gp").

Proof First write,

|H(Pm,v) — H(®,v)| = ‘/J Ay, (P (x),v)) — Ay, ((P(x), v))d Px (x)
< 143, oo vl Pm — PlIg2,

which implies uniform convergence over every compact set of H(®,, -) towards
H(®, ) when m — o0, yielding that 0,, .o — v* in probability. To compute the rate
of convergence, we use Lemma 16.3. As previously we can show that the Hessian
matrix of H (¢, -) at point v* is positive. We need to prove uniform convergence of
VH (¢, ) towards VH (¢, -). For this, write

0i[H(pm, ) — H(,)](v)

= /% D) () A, (B (x), v)) — D' (x) A, (P (x), v))d Px (x)

- f%@:'n — 1)) AL (D (x), )
— @' () A}, (E) (P — Pp)(x), v)d Px (x)
<167 — D Il 2 1A lloo + 197 L2 1AL ool @ — B2 (0]
using again Cauchy-Schwarz’s inequality. Finally we obtain
IV(H (¢m, ) — H(®, )W) = (C1 + C2flvI) @ = P12

for positive constants C1 and C;. For any compact neighbourhood of v*, .#, the
function v — ||V(H (¢m,-) — H(P, -))(v)|| converges uniformly to 0. But for m
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large enough, Uy o € - almost surely. Using 2. in Lemma 16.3 with the function
vi=> ||V(H (¢, ) — H(@D,-))(v)||1 »(v) converging uniformly to 0, implies that

[Dm.00 — v*[| = Op (9 1). O

Lemma 16.3 Let f be defined on .# C RY — R, which reaches a unique mini-
mum at point 6y. Let (f,,)n be a sequence of continuous functions which converges
uniformly towards f. Let 6, = argmin f,,. If f is twice differentiable on a neigh-
bourhood of 8y and provided its Hessian matrix Vg, is non negative, we get

1. There exists a positive constant C such that

16, — 601l < CVIf = fulloo-

2. Moreover if 6 — Vy is continuous in a neighbourhood of 0y and ||V f,(-)|| uni-
formly converges towards |V f (-)|, there exists a constant C' such that

16, — 601l < C'IV(f = fi)lloo

with |[gllec = sup [[g(x)].

xes

Proof The proof of this classical result in optimization relies on easy convex analy-
sis tricks. For sake of completeness, we recall here the main guidelines.

1. There are non negative constants C1 and §p such that

Y0 < § < &, inf 0) — f(6o) > C18>.
<3 =<do d(efgo»sf() f(6o) > Cq

Set || fu — flloo = €. For 0 < &1 < &9, let n be chosen such that 2¢, < Clé%.
Hence

inf inf - )
d(a’lalg)%l fn(0) = d(0,102)>81 f©0) —en > f(60) +en > fu(0)

Finally f,(60) < infy,00)>s, fu(0) = 6, € {6 :d(8,6p) <61}, which enables
to conclude setting C = C%

2. We prove the result for d = 1, which can be easily extended for all d. Using
Taylor-Lagrange expansion, there exists 8, € 16,, 6p[ such that

F'(00) =0=f'Gn) + o — 6u) £ (6n).

Remind that f”(6,) —> f”(8) > 0. So, for n large enough there exits C’ > 0
n—o0
such that

R NG A G |
60 — 6| = L 22 < C'|1 ' = fllloos
0 7 @)l F=4

which ends the proof. O
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16.5 Conclusion

Statistical models involving moment conditions are of fundamental importance in
inverse problems. While the literature in this domain has focused on inverse prob-
lems with complete knowledge of the operator, it appears that many actual situations
do not allow the operator to be exactly known by the statistician, whether because
of noise in the observations or for computational feasibility reasons. By consider-
ing a situation with approximate operator, we extend moment condition models to a
more general framework that provides a more realistic formulation of actual prob-
lems. This approach enables to have a better idea of the accuracy of regularization
methods developed for such problems, and provides an insight on regularity condi-
tions that are necessary for asymptotic efficiency when dealing with an approximate
operator.
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