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Abstract

This thesis addresses the problem of learning the dynamics of deforming objects in
image time series. In many biomedical imaging and computer vision applications
it is important to satisfy certain geometric constraints which traditional time se-
ries methods are not capable of handling. We focus on building topology-preserving
spatio-temporal stochastic models for shape deformation, which we combine with the
observed images to obtain robust object tracking. The shape of the object is modeled
as obtained through the action of a group of diffeomorphisms on the initial object
boundary. We formulate a state space model for the diffeomorphic deformation of the
object, and implement a particle filter on this shape space to estimate the state of
the shape in each video frame. We use a practical method for sampling diffeomorphic
shapes in which we generate deformations via flows of finitely generated vector fields.
Based on the observations and the proposed samples we obtain an approximate esti-
mate for the posterior distribution of the shape. We present the performance of this
framework on various image sequences under different scenarios.

We extend the random perturbation models to diffusion models on the manifold
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of planar (discretized) shapes whose drift component represents a trend in the shape
deformation. To obtain trends intrinsic to the shape, we define the drift as a gradient
of appropriate functions defined over the boundary of the shape. Given a sequence
of observations from the path of the suggested stochastic differential equations, we
propose a likelihood-ratio-based technique to estimate the missing parameters in the
drift terms. We show how to reduce the computational burden and improve the
robustness of the estimators by constraining the motion of the shapes to a lower-
dimensional submanifold equipped with a sub-Riemannian metric. We further discuss
how to apply this methodology to obtain estimates when we have only a limited

number of observations.
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Chapter 1

Introduction

In today’s abundance of imaging systems recording spatio-temporal signals in a
variety of settings: medical imaging, surveillance analysis, remote sensing, etc., there
is a demand to develop methods which use the collected information to infer properties
of the dynamical processes behind the motion of the observed objects. Inference
from time-series data is not a new problem: the rapid development of the theory of
stochastic processes in the 50’s paired with the push for industrial applications in
the post-war world yielded methods which are relevant today: the Wiener filter[95]
developed to improve radar communications during WWII laid out the foundations
of stochastic filtering and Gaussian process estimation; the Kalman filter developed
consequently and implemented in the navigation system of the Apollo Project is now
omni-present across domains; the work of Daniel Krige [55] which moved the Wiener
filtering theory to the spatial domain and applied it to mining valuation pioneered
the field of geostatistics, and is now applicable to any spatial data problem; Box and
Jenkins’ book [18] has been providing a comprehensive guide for modeling, estimation

and evaluation of discrete-time stochastic processes since its first edition (now in fifth
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edition). So, what is different, what more do we need? With more data available
we want to know more. The objects we are observing are high dimensional, and we
want to learn more details about them, and understand their complex structure and
behavior. We are particularly interested in the geometry of the objects. We don’t
simply want to know where they are, we want to know what their shape is at a given
time, we don’t simply want to know whether there is a change in shape, we want
to know what this change is and what has driven this change. This can allow us to

answer various scientific questions:

How do leaves grow?

How do cells react to external sources?
How do worms move?

How do skulls of chimpanzees evolve?
How does a healthy human heart beat?
How do tumors spread?

How do clouds form?

Our goal is to use statistics to infer answers from the observed data without relying
on the knowledge of the explicit physical or biological models describing the processes.
Ideally, when present, such knowledge should be used to further refine the estimates,
however, this will require customized treatment of the individual applications.

There are several common problems which need to be addressed when working
with time series data: defining a mathematical representation of the objects, choosing
appropriate stochastic models to describe the dynamics of the objects, estimating the
states of the hidden variables from a sequence of observations, and learning the miss-
ing model parameters. As we want to develop methodology which can study objects

of different geometry and variation, we need a general representation of the shape of
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the object: this could be either a parameterization of its boundary, or a subset of a
domain of the image. The spaces of shapes are in general infinite-dimensional and
nonlinear, which makes the task of statistical inference on them hard. Classical time
series methods often assume the dynamical systems of interest are driven by random
variables in finite-dimensional Euclidean space and thus can often provide closed-form
solutions or optimal algorithms (e.g. Kalman filter, Baum-Welch algorithm, etc.), but
are not capable of preserving the geometric properties of the shapes. Problems across
domains: robotics, communications, and DNA statistical mechanics (see [21] and [22]
for overview of theory and applications) have steered the development of extensions
of these methods to a variety of Lie groups and special manifolds (matrix groups, uni-
modular groups, etc.). In the same spirit, this thesis studies how time series analysis
can be extended to the manifold of shapes with the goal of solving practical image

analysis problems.

Thesis Overview and Contributions.

This thesis provides a statistical framework for online and offline learning of stochastic
processes on the manifold of shapes. Below we briefly summarize the contributions
of the thesis by chapter. Each chapter further contains a more detailed introduction
section which states its contributions in the context of the relevant background and

work.

e Chapter 2 provides background on shape representations used in imaging ap-
plications which are relevant to our work. The deformable template approach
of Section 2.5 is most suitable for describing smooth topology-preserving defor-

mations, and provides foundations for our framework.

e Chapter 3 addresses the problem of tracking the boundary of a deforming
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object in a sequence of images. Mathematically, we solve a stochastic filtering
problem on the manifold of shapes. By construction, our approach ensures the
estimates we obtain preserve their topogy and thus avoids ambiguities caused
by boundary self-intersections. We provide two algorithms to address the prob-
lem: a particle filter (Section 3.4.1) (suitable for parallel implementation) and a
Resample-Move algorithm (Section 3.4.2) (capable of addressing sample impov-
erishment but computationally intensive). We demonstrate the performance on
simulated videos under the correct model, on simulated videos with deviations

from the correct model, and on natural and biomedical videos.

e Chapter 4 studies the convergence properties of the finite-dimensional distri-
butions introduced in Chapter 3 and their extension to infinite dimensions. We
establish the L? convergence of Gaussian random fields indexed by contours.
We identify cases (for example, polygonal curves) in which convergence in re-

producing kernel Hilbert space norm does not hold.

e Chapter 5 addresses the problem of learning It6 diffusion processes from a
sequence of observed shapes. We formulate a continuous-time version of the
discrete stochastic flows in Chapter 3 and show that they coincide with the
formulation of a Brownian motion on the Riemannian/sub-Riemannian mani-
fold of landmarks. We incorporate shape-dependent drift terms, derive explicit
formulas for the likelihood-ratio estimates of their parameters, and simulate
their performance numerically. The learned models can in turn be used for
tracking, and furthermore for a variety of other tasks such as model selection,

classification, feature extraction, etc.

e Chapter 6 summarizes the results and discusses some open problems and future

directions of research.



Chapter 2

Shape Representations

In the recent years there has been substantial development in the statistical analysis of
shapes. It has been driven by many applications in biomedical imaging and computer
vision. In practice, we never observe shapes directly. Usually, we observe images and
the boundaries of the objects in them represent the shapes. There are a lot of open
problems in this domain: extracting the boundaries from the images (segmentation,
tracking), aligning the shapes and finding the correct correspondences of the points
on different shapes (shape registration), quantifying shape differences, classification,
interpolation, regression, filtering, etc.

The abundance of approaches to solving these problems partially stems from the
fact that there is no unique way to represent the shapes mathematically (i.e. there
is no unique parameterization). So we begin by summarizing several representations
which are relevant to this thesis and discuss the spaces of shapes associated with
them. We do not intend to give an extensive overview of all shape representations.

For more examples and details one can refer to some review works [78, 56, 101].
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2.1 Landmark spaces

In the late 70’s, David Kendall [54, 53] introduces the idea of a shape space as
the space of sets of labeled points (landmarks) after “removing” differences between
them based on “size”. In the past many shapes were recorded through landmarks:
biologists measure key points on leaves, doctors identify anatomical landmarks on
brain surfaces, etc. Often, the shapes are collected under different conditions, and
the interest is in quantifying differences in the geometry of the objects (and not the
variable location and size due to inconsistencies in the collection process). Formally,
one considers the space of nondegenerate configurations of n points in R? modulo
some transformations: for example, Kendall’s shape space X7 consists of all such
configurations modulo translation, rotation, and scale. When d = 2, this space can
be identified with the complex projective space CP" 2.

The main practical challenges with the landmark representation of shapes occur
when there is no exact correspondence between the landmarks, for example, when the
points on the shape simply represent a discretization of the boundary or they have

been selected by different annotators who did not have a common selection strategy.

2.2 Signed distance functions

Implicit representations avoid the problem of representing the boundary of the shape
explicitly. A shape S is considered to be a subset of R?. The signed distance function

associated to S

dist(z,08) ifxes,
(r) = (2.1)
—dist(z,0S) ifx &S,
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where 05 is the boundary of S. Given 1(z), one can obtain a representation of the

shape through its zero level set:

S = {z € R*y)(x) = 0}. (2.2)

This representation has proven extremely useful in addressing segmentation and

tracking problems, and has two important features:

1. it is implicit, i.e. it eliminates the need for parameterization of the boundary

shape,

2. it allows the shape to consist of multiple components and the number of com-

ponents does not need to be fixed.

Many image segmentation techniques rely on minimizing an energy functional defined
on the space of signed distance functions. As these functions are defined over the
whole domain of the image (not restricted to the shape boundary), a lot of efficient
numerical algorithms for the solution of the problems have been proposed [77].
Unfortunately, it is difficult to provide mathematical guarantees for their perfor-
mance due to the complexity of the space of signed distance functions: it is non-convex
so minimizers may not always exist, also, it is nonlinear so statistical formulations on

this space are not always well defined.

2.3 Probability fields

Cremers [26] proposes representing the shape through a probability field ¢ : R? —
[0, 1] which indicates the probability that a pixel in the image belongs to the shape.

As the space of probability fields and the relevant segmentation functionals over this
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domain are convex working with such a shape representation can guarantee global
optimization. It also allows one to incorporate statistical shape priors. The represen-
tation of the shape in this case is “distributional,” i.e. we cannot deterministically
define the shape. When the level sets of the probability field happen to be a set of
simple closed contours, then their interior could be defined as the shape. The study
of the statistical properties of these shapes requires assigning statistical models on
the space of probability measures, and determining the properties of their level sets

which is not trivial.

2.4 Spaces of closed curves

An explicit representation usually aims to directly parameterize the boundaries of
the shape. If the shape consists of one (compact) simply connected component, its
boundary is a Jordan curve. Such curves can be obtained by applying transformations
(with a certain level of smoothness) to the unit circle S*. The problem of establishing
point correspondence when working with landmarks transfers here to the problem of
not having a unique way to parameterize a closed contour with respect to time. So
one should consider spaces of curves up to reparameterization. The following two

spaces have been of interest to the imaging community:

Immersed Geometric Curves:
B; = (S',R?) = Imm(S*,R?)/Dif f(S"). (2.3)
Embedded Geometric Curves:

B, = (S',R?) = Emb(S',R?)/Dif f(SY), (2.4)
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which describe all C* immersions and embeddings of S! in the plane modulo repa-
rameterizations. The main geometric difference is that immersed curves may cross
themselves, while embedded curves cannot. Mathematically, the space of immersed
geometric curves is not a manifold, as the action of the diffeomorphism group is not
free (i.e. there exists an element ¢ € Dif f(S') and ¢ € B;, such that co ¢ = ¢ and

@ # Id). A restriction to only free immersions

Freely-Immersed Geometric Curves:

By = (S',R?) = Imm(S*,R?)/Dif f(S") (2.5)

results in a space which is a manifold [20]. Augmenting these spaces with the L*-
metric has provided a framework for evolution of curves by gradient flows minimizing
specific energy functionals and has led to various applications in computer vision.
However, as shown in [65] (Section 3.10), this metric is degenerate: the distance
between any two curves in this space vanishes. This urges authors to study other
metrics with more appropriate geometric interpretations. Metrics introduced in [66]
and [88] have led to practical applications to shape matching, segmentation, and

tracking.

2.5 Shapes through group actions

An alternative way of obtaining shapes is by starting with a “template” shape and
applying a sequence of transformations to deform it into a family of other shapes.
These transformations usually can be encoded by a group acting on the original

shape. This is known as a “deformable template” approach and has been pioneered
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by Grenander [45]. For example, in tracking problems we are interested in the motion
of an object so to describe the space of all its rigid transformations we need to consider
the orbit of the Euclidean group. In contrast to shape matching applications in which
we assume every two shapes related by a rigid transformation are the same, i.e. each
orbit is a point in the space, in the deformable template setting the orbit is the entire
space. It is advantageous that often theory developed for the action on one template
type can be extended to more complex templates. We will next introduce the space
of deformed landmarks through the action of the group of diffeomorphisms, and the

methodology can be applied to contours, surfaces, etc.

2.5.1 Landmark manifold under the action of a group of dif-

feomorphisms

In many applications, low dimensional matrix Lie group transformations are not
sufficient to describe all possible deformations of the objects of interest. Considering
more general smooth actions provides greater diversity within the shape space, while
restricting to a specific level of smoothness, generates classes of shapes which could be
suitable for particular applications. In the past ten years there has been an extensive
development in methodology and algorithms for shape analysis through diffeomorphic
mappings [67, 99, 89]. We first describe the space of “deformable landmarks”, which
is obtained through the action of diffeomorphisms on a set of points in R" (in our
setting on R?). The main advantage of this framework is that deformations of the
whole shape can be obtained by interpolating the landmarks, thus it can easily be
extended to curves and surfaces (even images, diffusion tensors, etc.). We will describe
this space with more detail, as it is relevant to our work.

Let xo be an ordered set of n distinct points in R? (xq, ..., z,,). Let’s consider the
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space of configurations of these points obtained by transforming the original points

through a diffeomorphic mapping ¢ € G:

Lmk, =G - (x1,...,2,), (2.6)

where G C Diff (R?) is a group of diffeomorphisms from R? to R? with some pre-
defined level of smoothness. This space contains all ordered collections y of n distinct
points in R? and is a submanifold of R?*. A path in this space can be denoted as
X(t) : (x1(t),...,z,(t)) and the tangent vector at y can be represented by a set of
n two-dimensional vectors: ¢ = (cq,¢a,...,¢,). The structure of this space can be
induced from the properties of deformations belonging to the group G. The Large
Deformation Diffeomorphic Mapping framework ([52],[14]) suggests to approach the
problem of building deformation mappings by composing small diffeomorphisms, and

in practice this can be achieved by solving the flow equation:

3% = v(@tyt)v 300(33) = XOat S [07 1]’ (27)

where v(-, 1) : R? — R?. We can see that by evaluating the vector field v at particular
set of landmarks we obtain tangent vectors to the path of deformation on the land-
mark manifold. The properties of the space of vector fields V' determine the level of
smoothness of the mappings in G. [99]. A popular approach (Chapter 9 [99]) is to
assume that V' is a Reproducing Kernel Hilbert Space (RKHS) with a kernel K (-, -)I,,
where K : R? x R? — R? is a positive-definite function and I is the 2 x 2 identity
matrix. As shown by Aronszajn [6], the kernel function uniquely determines the re-
producing kernel space. We will briefly summarize a few properties of Reproducing

kernel Hilbert spaces as they will be relevant to this thesis. We will first introduce
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an RKHS for scalar-valued functions, and then explain how to construct from it an

RKHS for vector fields.

Definition 2.1. (RKHS) Let V' be a Hilbert space of scalar functions v € V' defined
on a domain D with a norm ||v||. Then V a reproducing kernel Hilbert space if for
each x € D the evaluation functional is continuous, i.e. there is a constant c, such

that

(@) < cllvfl, YveV. (2.8)

Proposition 2.2. (Reproducing property) Let V be a reproducing kernel Hilbert

space. Then there exists a function K : D x D — R which satisfies for each x € D

v(z) = (v, K(-, x)), YveV. (2.9)

The definition of an RKHS can be extended to vector fields.

Definition 2.3. (RKHS of vector fields) A space V of functions v : R?* — R? is
an RKHS, if for each x € D and any vector a € R?, the functional v — a’v(z) is

continuous, i.e. there exists a constant c, s.t.

la"v(z)| < cljv]|, VveV. (2.10)

The reproducing property for vector RKHS states that there exists a function
[': R? — GLy(R), such that for each z € D

a’v(z) = (v,T(-,z)a), YveV. (2.11)
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Now let’s consider a space V of vector fields v : R? — R? such that each coordinate
function belongs to an RKHS with a kernel K : R? — R. Set I'(z,y) = K(x,y)l,
where I is the 2 x 2 identity matrix. We can show that V' is a vector RKHS with a
kernel function I'. As the reproducing property (2.9) holds for each coordinate, we

have for the standard basis {e;, €5} for R?
Q?U(LL’) - <U,F(',$)€j>, J=1 2, (212>

hence, (2.10) holds for any a.

Definition 2.4. (Restriction to a subset) Let D' C D. K restricted to D' is the
reproducing kernel to a RKHS Vpr consisting of the restrictions of the functions v
to D" and with a norm ||V'||p equal to the minimum norm ||v|| among all functions

v € V which agree with v' on D’:
||| pr = min{|v|| : v, =} (2.13)
veV
Interpolation. Let the subdomain be equal to a set of n landmarks: D’ = y. Then
the above optimization problem can be interpreted as an interpolation problem: we

are trying to find vector field of minimum norm defined on R? which evaluated at y

has certain values. The solution of this problem has an explicit form:
b(z) = Z K(x,x)pi, (2.14)
i=1

where the coefficients {p;}; are such that the above system of equations holds when
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evaluated at the set of landmarks in y:
o(z;) =Y K(zjz)p, j=1,...,n. (2.15)
i=1

Let the vector p contain the stacked coefficients p;, K(x) be a 2n x 2n matrix con-
taining blocks K (x;, z;)I for each i and j, and v(x) be the vector of values of v at

each landmark. A closed form solution for the coefficients is

p=K(x) v(x), (2.16)

Riemannian Metric. The inner product on V induces an inner product on the

tangent space at each point y of Lmk,
lell¥ = llvll; = " K™ (x)e. (2.17)

This metric on Lmk, has an alternative interpretation as a projection of a Riemannian
metric on the group of diffeomorphisms G via the infinitesimal group action (as the
map from G to Lmk, is a Riemannian submersion). A right-invariant metric on G can
be obtained by defining an inner product on the space of vector fields (the tangent

space at the identity) and translating it to the whole group through
llp = llvo o™ i (2.18)

We have the following relationship between the norms of tangent vectors on Lmk,
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and tangent vectors on ¢
lelly = llvlle, (2.19)

where x = ¢(x0)-

Geodesics. Many computer vision algorithms rely on comparing two shapes, which
requires calculating the distance between them. On a Riemannian manifold this

entails to finding the path of shortest length between them

mln / X+l dT, (2.20)

=Xo0,
1) X1

and it is equivalent to minimizing the energy of the path

mm / - |7 dr, (2.21)

=XO0,
X 1 )=x1

which is a more tractable problem.

The geodesic equations in Lagrangian form are

ZE]” + Z Z F ZL'l]Il/ P = 0, (222)

LU=1j5j=

where zy,; is the i’'th coordinate of the £’th landmark z;. Let’s denote the Riemannian

metric by g, then we can calculate the Christoffel symbols I" Ef’j))( " by

kg 1
Lidwa =3 (azl/ 7 90si), (1) T Oy 9o .37 — Oy 90.9), 057 )) (2.23)
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Computation of these symbols requires taking derivatives of the Riemannian metric
g, i.e. the inverse of the matrix K(x). This task is analytically cumbersome and
numerically very sensitive to the condition number of the matrix.

Equation (2.22) can be formulated as a second-order system:

i’]w‘ = Vkj, (224)

. k,
Vgy; = — Z Z F( 7]])) Ilj.l’l/ . (225)
LI'=1j5j'=
The exponential map is the solution of the above system at time one with initial

conditions x(0) = xo and v(0) = vy

exp,, (vo) = x(1), (2.26)

i.e. it is a mapping from an element of the tangent bundle of the landmark manifold
to a point on the manifold.

To avoid the difficulties with computing the Christoffel symbols, a Hamiltonian
version of the geodesic flow can be obtained by minimizing the kinetic energy of
the system with respect to the momenta of the moving landmarks. The momenta
are elements of the cotangent space of the landmark manifold and there is one-to-one
correspondence between tangent velocities (tangent vectors) and momenta (cotangent

vectors): the momentum p corresponding to a vector v needs to satisfy
(po]v) = pyv = |vll% = v"K(x) o, (2.27)

ie., p, = K(x) v
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I* =

The kinetic energy can be written as a function of the momenta: %Hv

s (p|K(x)p) = 5" K(x)p. The geodesic equations minimizing this energy define the

following Hamiltonian flow:

Oy, = ZK(CL‘k,xl)pl, (2.28)
=1
n 2
Ope = — Y ViKY (xg, 2)prip- (2.29)
1 ij

In matrix form the above system takes the form:

Ox = KX)p, (2.30)

o = —50 W KD). (2.31)

The exponential map in Hamiltonian form (we call it the co-exponential map) is a
mapping from the cotangent space to the manifold and represents the solution of the
above Hamiltonian system with initial conditions x(0) = xo and p(0) = py at time

t=1:

expl, (po) = x(1). (2.32)

We use the flat symbol to indicate that the map is defined on the cotangent bundle.
Other geometric quantities on the deformable landmark manifold have been stud-
ied: for example, parallel transport is discussed in [102]; a formula for the sectional

curvature is derived in [63].
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2.5.2 Extension to contours

The above framework generalizes to curves. The reason is that the geodesic equations
on the space of landmarks are induced from the geodesic equations of the group of
diffeomorphisms acting on them. Since the diffeomorphisms are defined over R?, one
could look at their action on a closed 2D contour. Let 7y represent the contour
template and G C Dif f(R?) be a group of diffecomorphisms. We can consider the

space of curves belonging to the orbit of the action of G on the template:

M=G-v={p()ly € G} (2.33)

This space can be also equipped with a Riemannian metric, induced from the metric
on the space of diffeormphisms. We will consider geodesics associated with the cov-
ectors which can be expressed as an integral with respect to a measure p on the unit

circle and a vector-valued function p(s’) defined on the unit circle:
2m
o) = [ ool (s ). 234
0
The geodesic flow P is
2

0-®(0(s),7) = / K (®(v0(s), 7))p(s", 7)dp(s") (2.35)

0

2T

Orp(s,7) = —/ ViE(®(0(s), 7). 2(v0(s), 7)p(s, 7)" p(s', 7)dpa(s)

0

(2.36)

and its existence and uniqueness properties have been justified in [39]. When the
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measure is a weighted sum of Dirac delta functions centered at set of landmarks these

equations coincide with (2.28). For more details and extensions one can refer to the

review articles [101, 89).



Chapter 3

Diffeomorphic Shape Tracking

3.1 Introduction

Obtaining topology-preserving methods for tracking geometric objects in a video se-
quence is important for visual tracking since often the objects being tracked are of
known unchanging topology, but their shape cannot be fully observed in the video due
to noise, clutter, or occlusions. In such situations methods for extracting the bound-
aries of the object (edge detection or segmentation algorithms) which rely only on the
data fail to preserve the original structure of the shapes. To avoid this problem one
needs to also incorporate a prior dynamical model for the evolution of the shape which
enforces the desired topological constraints. We propose a general-purpose stochastic
model, which does not require any precise knowledge about the specific dynamics
involved in the process, but can be refined if more information is available. We fuse
this model with the data by constructing a state-space system which describes the
dynamics of the object, and use particle filtering [49] to retrieve the deformation of

the object.

20
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3.1.1 Related work

There is an emerging literature on the combination of high-dimensional shape defor-
mation models with particle filtering. A method combining geometric active contours
with particle filtering has been proposed in [75]. Following ideas introduced in [97],
the authors develop a method in which the overall deformation of the contour is
split into global affine motion and local non-affine deformation. The affine trans-
formations are estimated through particle filtering while the nonlinear deformation
is approximated through a gradient descent procedure. Several extensions of this
idea have been proposed in a sequence of works [92, 90, 91|, which apply particle
filtering to the estimation of more general deformations. In this approach the curves
are explicitly parameterized and the speed of their motion in the normal direction is
modeled using low-dimensional B-splines, which allows for filtering of the unknown
coefficients. As opposed to parameterizing the curves, the authors in [25] represent
the objects through signed distance functions, and construct dynamical systems di-
rectly on them. Although the signed distance function representation has been widely
used and successful in image segmentation problems, it poses challenging problems
when estimating dynamical systems since the space of signed distance functions is not
linear. In an attempt to avoid some of these difficulties, the authors suggest repre-
senting the curve by a function which indicates the probability of each pixel to belong
to the object [26] and thus ensure the space of shapes is convex. This probability-field
representation is explored further in various dynamical models proposed for tracking
curves in [71].

A recent direction in the field has been toward formulating the filtering problem
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directly on the space of shapes and taking advantage of its geometric structure. This
involves facing the nontrivial task of solving statistical problems on non-Euclidean
spaces. Particle filtering on matrix Lie groups has been initially proposed in [23],
and the idea has been later applied to video tracking of Euclidean and affine motion
[58, 59]. The advantage of working with matrix groups is the existence of explicit
parameterizations of their Lie algebras and hence of the groups themselves through
exponentiation. A more general framework can be designed for any finite-dimensional
manifold [79], but practical algorithms can only be obtained in special cases (the au-
thors consider the space of positive-definite matrices). In order to deal with a wide
range of shapes the authors in [87] define a nonlinear filter directly on the infinite-
dimensional space of immersed curves by introducing a Sobolev-type metric on this
space, which allows for an explicit computation of geodesics. The estimation is done
by designing a prediction-correction scheme which trades off between the predicted

curve and measured curves (obtained through segmentation).

3.1.2 Contribution

So far, none of the curve representations used in solving the tracking problem have
an intrinsic way to prevent the curves from intersecting themselves, which can create
ambiguities when trying to define the object enclosed by the curve. In our work we
formulate the filtering problem on the space of curves obtained by the action of dif-
feomorphisms on a fixed curve, which is the natural space to work with if we want to
track general smooth nonlinear deformations of shapes and simultaneously preserve
their topology. The model for the evolution of curves stems from the diffeomorphic

deformation approach originally proposed in [39]. Random diffeomorphic models in
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this setting have been considered more recently for shape growth in [93]. In our
work we restrict the deformation to particular subsets of the whole group of diffeo-
morphisms (using control points, in an approach similar to [4, 7, 32, 100, 81]) and
provide a simple-to-implement algorithm for particle filtering on this smaller space.
This approach still provides us with enough degrees of freedom to describe a wide
range of shape deformations, while reducing the dimensionality of the problem and
making the estimation on this space possible. In contrast to previous work we provide
a shape-dependent model for the noise on the space of curves, which is independent
of the choice of the parameterization of the curve. The variations of the curve are
induced by the ambient space, which allows us to construct stable methods for gener-
ating diffeomorphic deformations that can be easily extended to tracking one or more
objects in higher dimensions, which becomes a much harder task when working with

immersed manifolds as in [87, 11].

3.1.3 Organization

There are several important subtasks in formulating and solving the dynamical infer-
ence problem for shapes, some of which are nontrivial due to the complexity of the
space these shapes belong to. We describe how we have addressed them in our setting.
We begin in Section 3.2 with a description of a method for constructing distributions
of random diffeomorphic shapes based on Gaussian random vector fields. The ap-
proach involves moving the shape boundary along the flow of these vector fields and
comes down to solving simple differential equations. An extension to this approach is
discussed in Section 3.2.2. In Section 3.3 we describe the observation model we use:

a basic two-class Gaussian model on the pixel intensities of the image. Given the



CHAPTER 3. DIFFEOMORPHIC SHAPE TRACKING 24

dynamical and observation models we estimate the state of the shape using particle
filtering, as described in Section 3.4.1. The numerical performance of the proposed

methods is demonstrated in Section 3.5.

3.2 Stochastic shape evolution

The shape spaces we consider in this work are equivalence classes of subsets of R?
under diffeomorphic transformations. Any set v* C R? therefore generates the “shape
space” Diff -v* containing all sets ¢(7*) where ¢ € Diff, the set of all diffeomorphisms
of R?. In the following, the sets v* will be plane curves, or finite unions of plane curves,
but most of the discussion can apply to more general sets in arbitrary dimension.
We define stochastic processes (7y;,t > 0), where t is an integer representing a
discrete observation time, and the v;’s belong to the same shape space, i.e., they can
be deduced from each other by a diffeomorphic transformation: v € Diff - o for
all t. In most cases, we will couple the shape variables with an auxiliary process,
(xt,t > 0), and we will refer to S; = (4, x¢) as the state variable. Our construction
will also include a control variable, denoted by ;. We will consider evolution schemes

in the form of

St+1 = F(St, O[t) ( )
3.1

ap ~ P(- | 5)

where F' is a deterministic function and P a probability distribution. The second
equation should be interpreted as: the conditional distribution of «; given ay, ..., ;1
and S, ..., S; only depends on S; and is given by P(- | S;) (we will later on consider

extensions in which the conditional distribution also depends on ay_1).
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3.2.1 Discrete stochastic flows

To obtain a diffeomorphic evolution, we will assume that the shape evolves, between
states t and t + 1, according to a motion driven by an ordinary differential equation,
which will be associated with a smooth vector field on R?, v, : R? — R? interpreted
as a shape velocity. We will let (z,7) — &% (x, 7) represent the flow associated to v,

defined by

0.0 (z,7) = vy (P (2, 7)), with ®(z,0) = x. (3.2)

(Note that ¢ is fixed in this equation.) Given v; (which will be defined as a determin-
istic function, H, of the state and control variables), we set the shape transformation

to be

Yirr = @ (1, 1)

(i.e., the image of v by the transformation z +— ®%(x,1)). The transformation of
the second component, y;, of the state variable can vary, but, in the simplest setting

in which x; also is a subset of R?, one can use the same definition

Xee1 = P (xe, 1).

In all cases, we have the sequence of deterministic transformations (S, ay) — vy —

Si+1 that specifies the function F' in (3.1). We can also rewrite (3.1) by explicitly
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including vy, yielding
.

St+1 = G(St, Ut>
Vs = H(St, Oét) (33)

o~ P(- | S)

\
Under certain smoothness conditions on v, the solution of (3.2) is such that
x +— ®¥(x, ) is a diffeomorphism at all times over which it is defined. We will design

the distribution P(- | S;) so that a solution exists at all times with probability one.

3.2.1.1 Stationary random fields

In this first model, we let S; = = (no auxiliary state component), a; = v, and
assume that v; is a centered Gaussian random field (GRF) on R? with a fixed (state
independent) distribution. We assume that its covariance function takes the form
C(-,)Iy where C' : R* x R? — R is some positive-definite function and Iy is the

identity matrix in R? so that, for all z,y € R2,

Elve(z)vi(y)"] = C(x, )L, (3.4)

(In particular, the coordinates of v; are independent). Since v; is a Gaussian field, its
properties are completely determined by its covariance function. A natural choice is
to let C' be radial so that the correlation between vector field values depends only on
the distance between their positions (this makes v, stationary and rotation invariant).

For most of our applications we assume that C'is proportional to a Gaussian function
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over R?:

where o0 > 0 is a parameter regulating how quickly the correlation decreases with
the increase of the distance between the points at which the vector field is evaluated.
Note that, in this case, P(- | S;) does not depend on S;.

The well-posedness of the model is ensured by the following result.

Proposition 3.1. Let v be a GRF defined over R?, with zero mean and covariance
function C(z,y) = e 1#=vI8/2° L, Then the solutions of (3.2) exist and are diffeo-

morphisms for any time with probability one.

Proof. Since the covariance C'(z,y) is analytic, the realizations of v are analytic and
hence continuously differentiable almost surely [16]. This implies that each realization
of v defines a local flow of diffeomorphisms. To ensure that the solution can be
extended to arbitrary time intervals, one needs to control the growth of the vector
field. Let £ denote one of the coordinates of v (therefore with covariance e~ lle=vl3/ 2"2).
To prove that the flow associated with £ is complete, it is, for example, sufficient to

show that [40]

[€(x)] < e(T+ [z]) (3.6)

for some constant ¢ and for almost all realizations of the random field. In [72], it is

shown that isotropic sample-path-continuous GRF ¢ with covariance (z,y) — r(x—y)
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satisfying |r(z)| = o(2/log(|z])) as z — oo, are such that

sup ((x) = 24/log(k) as k— oo a.s., (3.7)
€Dy,
where Dj, is the square of size k centered at 0. Applying this result to &, we find
that, for almost all realizations of &, there exists a constant ¢ such that |[{(x)| <
c/log(1 + ||z||). This proves that solutions of (3.2) exist at all times. Thus the

associated flow is a global flow of diffeomorphisms. m

3.2.1.2 Projected random field

Even if conceptually simple, the previous approach is computationally challenging
since it requires, after discretization, sampling a random vector whose dimension
equals the size of the discretization grid. Of course, since the displacements are only
computed along the shape by integrating the flow over a finite time, it suffices to sam-
ple its values in a neighborhood of the shape, but the size of this neighborhood cannot
be decided a priori. To avoid this, we modify the previous construction, and restrict
v; to a finite-dimensional space, which will depend on the auxiliary state variable, x
(which is made explicit below). More precisely, we assume that one attaches to each
instance of x a finite collection of vector fields on R?, denoted u(+,X), ..., un(+, X).

At a given discrete time t we let v; take the form

u(z) = Z (2, Xt ) Ot k-
k=1

We will denote V(x;) = span{ug(x, x:),k = 1,...,n} so that, by construction, v; €

V(x¢). To simplify, we will also assume that the u;’s are always linearly independent,
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so that the ay’s are uniquely defined (and will provide the control variables described
in (3.1)).

To specify the rest of system (3.1), we need to define the conditional distribution
P(-| S;) of the control variables a;. This distribution is chosen so that the resulting
distribution of v; is similar to the one of a random field with covariance C', where C
is fixed (i.e., shape-independent), which can be done in the following way.

Assume that GRF’s with covariance C' belong with probability one to a topological
vector space V, and that V(x) C V for all x. Assign to each y a family of linear

forms 71 (x), .., 7(x) € V* (the topological dual of V') such that the matrix

K(X) = ((nk(X) | ul('vX))7k’l =1,... ,TL)

is always invertible, which ensures a one-to-one mapping between the basis functions
u;’s and the linear forms 7;’s. Recall, that by definition the covariance of a centered

Gaussian vector in V is a bilinear form such that

Cov(n, ) = E[(nlv)@lv)'], n.7€V. (3.8)

Since V() is finite-dimensional, it is sufficient to consider the action of the co-

variance only on {n}}_;:

Covy(m(X), m(x)) = E[(m00)[0) (m(x)[v)"]. (3.9)

We would like it to agree with the action of the covariance of a zero Gaussian vector
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field £ € V with covariance function C' on {n}:

Cov, (e (x), m(x)) = Cove (i (x), m(x))- (3.10)

The covariance function C(,-) relates to the covariance form in the following way:

Couv(n, 1) = (nlnC), (3.11)

where nC(y) = (n|C(y,-)). We conclude that

Covy (1, m) = E[(m(0)0) (m(X)[0)"] = (mk(m|C (-, ) = COX)ms (3.12)

where C(x)u = Cove(ni, m1)-
We can now identify what distribution of a; would define a covariance of v; such

that as if v; were a GRF with covariance C'. Let’s expand for each k =1,... n:

Zul<x,Xt)@t,l> =D (o) [l xa) are = Y K(OOmaw:

=1 =1 =1

(e (xe) | ve) = (Uk(Xt)

(3.13)

We would like the following equality to hold

E[(n;(xe) | ) (me(xe) | v0)"] = C(X)j- (3.14)
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Hence, we have

E ) KX)o (ZK(X)M'%V) = C()jk (3.15)

=1 I'=1

n n

> Y K paue i KOw | = C)ju (3.16)

=1 10I=1

E

K(x)E[xof K" (x) = C(x), (3.17)

and we conclude that a; should be a Gaussian vector with covariance matrix

3(xe) = K(Xt)_lc(Xt)K(Xt)_T- (3.18)

In the simplest setting, we can choose V' to be the space of all functions over
R? with the pointwise convergence topology and the linear forms to be evaluation

functionals at control points attached to x, as described in the following example.

3.2.1.3 Control points and the associated RKHS

Control points.

Let x = {x1,...,x,} be a finite subset of R%. The basis elements of V() will
be numbered with double indices, (k,j) for £ = 1,...,n and j = 1,2. Let K :
R? x R? — R be a symmetric positive definite function (a reproducing kernel), and
upj(x,x) = K(z,z)e;, k =1,...,n, j = 1,2 where (e, e3) is the canonical basis of

R2. Define the corresponding linear form

(1 () | v) = €5 v(xz)
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as an evaluation functional. Elements of V(x) take the form

v(+) = ZZK(-,xk)ejozk,j = ZK(-,xk)ozk (3.19)
k=1

k=1 j=1

where ay = (a1, ax2)T € R?. Tt will be convenient to rewrite (3.19) in vector form

where, for r € R? K(z,x) is a 2 by 2n matrix formed by aligning 2 by 2 blocks
K(x,zp)ly, k = 1,...,n and e is a 2n column vector stacking up the vectors ay,
k =1,...,n. More generally, if X' = (z/,...,2/,), we will denote by K(x/, x) the
2m by 2n matrix formed with 2 by 2 blocks K (x},z;)ls, and let K(x) = K(x, x)-
Similarly, let C(x) consists of 2 by 2 blocks of C(zy,x;)ls. With this notation, the

covariance matrix 3 is still given by (3.18), and the covariance function of v is

Cy(z,y) = K(z,x)K(x) "C(x)K (x) " K(x,y).

Using this approach, we bias the model toward a limited, small-dimensional, class
of diffeomorphisms. However, it turns out (from experimental evidence) that even
with a small number of control points this class can provide a wide variety of defor-
mations.

The structure of V(x). The assumption that K is positive definite has several
useful implications. As shown by Aronszajn in [6] (page 344) we can construct a
unique reproducing kernel Hilbert space Vi consisting of vector fields over R2, whose

reproducing kernel is K (-,-)I;. Clearly V(x) is a subspace of this space, and the
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realizations of the random fields v defined by (3.19) are in V.

The inner product between an element v € Vi and an element w € V (), with

w(-) =y K(,x1)B is given by

The orthogonal projection of an element v in Vi onto V(x) needs to satisfy for

every basis element K (-, zy)e;

(v, K(-,zx)e;) = (0, K (-, xx)e;). (3.21)

As the above equality is equivalent to

(75 O [v) = (ks () [0, (3.22)

the previous construction can be interpreted as letting the distribution of v; coincide
with the distribution of the orthogonal projection of a GRF with covariance C' onto
the finite-dimensional space V' (x;) (only loosely, since such a GRF does not belong
to Vi in general).

This remark justifies the statement of the following proposition that assesses the
consistency of the distribution of random fields v with respect to their projections on

low dimensional subspaces.

Proposition 3.2. (Consistency with projections) Suppose ., and x, are two
point sets such that x, C Xm, and let V(x,) and V(xm) be the corresponding repro-

ducing kernel Hilbert spaces restricted to those subsets. A random field v, € V(xm)
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is defined to be consistent with the random field v, € V(x,) when its orthogonal

projection U, onto V(x,) satisfies
Cov(ty,) = Cov(vy,). (3.23)

Let K(x,y) be the reproducing kernel associated with the inner product on 'V and let
C(z,y) be another positive definite function. Then selecting the covariance of v, to

be

Co(z,y) = K (2, Xn) K (xn) " C(xn) K (xn) " K (Xn, ) (3.24)

ensures that v,, is consistent with v,,.

Proof. Let v,(-) = ZglK(-,zi)dgm) and v,(-) = Z?:lK(-,xi)dl("). Denote the
projection of vy, onto V(xy) by 0,(-) = > i, K(-, z;)@. The orthogonality condition

requires that
(Om (), K(-yzr)ep)y = (um (), K(+, zk)ep)v for k=1,...n,

where {ep}]%:1 is the canonical basis of R?. After substituting the representations of

vy, and v, this condition becomes

<Z K a)of™ K o)) = 3 K(2)a, K (o) for k=1,..,n.

J=1
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Using the reproducing property of the inner product we obtain:

m

> Klap o™ =) K(ap ;)d;.
=1

i=1

This can written in a block form
K (Xn, Xm)™ = K(xn)& (3.25)

Since

E(@m<x>@m(y)T> = K(x,xn)E(ddT)K(y, Xn)T
with a similar expression for v, it suffices to prove that E(aa’) = E(a™ (a™)T).
Combining (3.18) and (3.25), this is equivalent to

where we have written, for short, K, ,,, = K(Xn, Xm); Kmn.m = K(xm) etc.

We can write out K, ,,, as

Kn,n Kn,m—n

Kmfn,n Kmfn,mfn
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Letting M = (K,—mn-m — Km—n,nK;,}lKn,m—n)A, we have

K;i + KT_L71nKn,m—nMKm—n,nK<Xn)_l _K;,%Kn,m—nM

K!' =
—MKm_njnK;;L M
(3.28)
so that
Kn,mK;n}m =
r K;}L + K(Xn)_lKn,nMKm,mnK;’}l —K;’%Kmm,nl\/l
= Kn,n Kn,m—n

} —MKm_,WK;}L M

= H + Kn,manKmfn,nK;;Z - Kn,manKn,man;}L _Kn,man + Kn,man

e (3.29)

This yields

KoK, Con K Ko = I 0] ’ 10" =C,,

as needed. O



CHAPTER 3. DIFFEOMORPHIC SHAPE TRACKING 37

3.2.1.4 Examples

We now describe several different ways of selecting the control points and show the
deformations they yield in Figure 3.1. For our experiments we select K(z,y) =
e~ le=vl2/20%  where o is a parameter which determines the level of fineness of the
deformations: large oy favors almost rigid motion, while small ox allows for more
elaborate evolution of the boundary.

Grid-based deformations. A possible approach is to approximate the station-
ary GRF model using a dense grid of points over the domain of the image. As already
noted, this can be a computationally heavy model. This model is unbiased, in the
sense that the set x and the resulting distribution are independent of the shape, which
is not necessarily a desirable feature.

Boundary-based deformations. As we remarked, only values of the vector
field at points close to the boundary of the shape will affect the deformation. This
suggests placing the control points along the boundary of the shape. This defines a
vector field over the whole domain, such that its values are small far from the shape.
In this case, the set x is attached to the shape and moves following the same flow,
resulting in a shape-dependent transition probability in the system. We have used
this model in most of our applications.

Knowledge-based deformations. We can modify this model, if we know that
only certain parts of the shape are driving the deformation, and select the control
points in these areas. Thus we can afford having a very low-dimensional representation
of the vector space, by selecting its basis in an “intelligent” way. For example, possible
locations could be along the medial axis of the shape, as illustrated in the third panel

of Figure 3.1.
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Figure 3.1: Left: a grid-based model - unbiased, but numerically impractical; mid-
dle: a boundary-based model - useful for small perturbations of the contour; right:
knowledge-based model - useful for bigger deformations but with some prior knowl-
edge on the locations of the control points.

3.2.2 Second-order dynamics via geometric formulation

In the previous models, the velocity, v;, was either independent from the past, or only
depended on it via the current state S; (as a deterministic function of the control
variables). This provides what is usually referred to as a first-order model. The
goal of this section is to generalize these models by allowing v; to also depend on its
previous value, v;_q, which would constitute a second-order model. This is written

compactly as
.

Ser1 = G(S¢, v)

U = H(St, 04t7?ft71) (3'31)

ap ~ P(-|5)

\

A natural model to consider is

vy = v + &, with § = Zakuk('7Xt) € V(Xt)7 (3-32)

k=1

where « follows a Gaussian distribution as defined before. However, recall that v;_;
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is a sum of rapidly decreasing radial-basis functions (RBF’s) centered on x; 1, and
since it is kept fixed during the integration of (3.2), the associated shape evolution
slows down as soon as the curve moves away from the original position of the control
points. This is not a major issue for the first-order models, since the underlying
covariance, C', can be scaled up or down to allow for large changes, but this is more
problematic for the second-order models, since the vector field v;_; evaluated at y;
will always be reduced in magnitude compared to its original value at x;_1.

To address this problem we replace (3.2) by another evolution equation that gen-
erates a diffeomorphism as a flow of a time-dependent vector field initialized at v, but
follows the motion of the control points.

In Section 2 we introduced the equations for the geodesic flow on the manifold of
n landmarks. Given the initial velocity v, represented as v = K(-, x)a, we let the

control points evolve according to this flow (in Hamiltonian form)

(

O S
= K(x", x")B
(3.33)
d v
\ 5’ = —Di(K(x", x")B8")"B"

where D; represents differentiation with respect to the first x* variable in K(x", x"),
B is an auxiliary variable x*(0) = x and 3"(0) = a. We can define a time-dependent

vector field w : R? x [0,1] — R?

which therefore satisfies w(+,0) = v, and a time-dependent diffeomorphism W"(-, 7)
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solution of

0.V (z,7) = w' (¥ (x,7),7), xcR% (3.34)

The deformation driven by W interpolates the geodesic flow restricted on the space
of the control points to the whole plane and hence to any contour in R2. It turns out
that the paths generated by this flow correspond to geodesics on the sub-Riemannian
manifold of (discrete) curves.

We can formulate a new first-order model given by 1 = WY (9, 1), x1 =
XY(1) = ¥ (xy, 1) with v, = K(-, x¢)a, ap ~ N(0,%(x:)). This model only differs
from the previous one in that U" replaces ®*. In practice, they are very similar for
small deformations. In this construction the evolution 7 +— W"(-, 7) can be interpreted
as a geodesic in a group of diffeomorphisms equipped with a right-invariant metric for
which the tangent space at the identity is the RKHS associated to K. This implies, in
particular, that ||w(:,7)|x remains constant over time, which suggests introducing

the second-order model in which one sets v; = w"='(-, 1) + &, or, equivalently,

a; ~ N (B (1), B(xe)).

3.2.3 Sub-Riemannian point of view

In this section we put the model described in Section 3.2.2 in the context of sub-
Riemannian geometry. Equation (3.33) defines a geodesic evolution equation for a
Riemannian metric in the small-dimensional space of control points (in which con-
trol points form a homogeneous space under the action of diffeomorphisms). One

may argue, however, that the Riemannian manifold of interest should be a similar
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homogeneous space under the action of diffeomorphisms, but for planar curves. In
this setting, control points constrain the set of allowed directions of motion on this
manifold, which is exactly the situation studied in sub-Riemannian geometry, when
one is interested in finding shortest paths on manifolds subject to constraints.

We first introduce a few notions from sub-Riemannian geometry. A sub-Riemannian

manifold is a manifold M equipped with:

e a distribution A, which is a family of spaces (A, € M) indexed by the man-
ifold, such that each A, is a k-dimensional subspace of the tangent space 1., M
that can locally be represented as the span of k smooth vector fields evaluated

at «y (this representation is actually global in the situation we consider);
e an inner product (-,-) on A,.

A smooth curve ¢ : [0,1] — M is called a horizontal curve on M if its tangent
vector belongs to A, at each 7. The inner product on A, determines the length of a

horizontal path:

() = /0 (7). ¢ (7)) b dr, (3.35)

wich is used to define a distance on M called the Carnot-Caratheodory distance, which
is equal to the length of the shortest horizontal path connecting two points on M.

The path obtaining this minimum is called a geodesic on M:

d(70, 1) = inf{1(c)[c(0) = 70, ¢(1) = 71, ¢ (7 € Acir) 5 (3.36)

i.e. it equals the infimum of the length over all horizontal paths connecting two

points on M. A path which attains the minimum is called a geodesic on M. As in
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the case of classical Riemannnian geometry, one can equivalently obtain geodesics on

a sub-Riemannian manifold, by minimizing the energy of the path:

E(c):/o (d(7),d(1))dr. (3.37)

To simplify the presentation in our setting we will treat the shape space of curves as
a finite- (but high-) dimensional space, in which curves are discretized over finite sets
of m points (so that M C R?™). Given an RKHS Vg, this space can be equipped
with a Riemannian manifold structure, when the metric associated to a curve v =

(21,...,2y) is defined by

1615 = min{[lvlfY, < v(z;) = &5 =1,....m} = K() '

for & € T,M ~ R*™, where the second identity comes from standard reproducing
kernel arguments [6].

The introduction of control points to constrain evolution directly provides M
with a sub-Riemannian structure. More precisely, associate to each curve v a set of n
control points, x = X, typically with n much smaller than m. We will assume that
the control points form a subset of the discrete representation of the curve (x, C )

(if not we can augment  with these points). We want to restrict the evolution
O-xy = v(xg, T), T €7
to vector fields taking the form

(-, 7) = K(-, xv)8(7)
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with B(7) € R*. In terms of the manifold structure, this is equivalent to requiring

that

Ory =¢&(7)

with £(7) = K(v, x4)B(7), i.e., to constraining the evolution to horizontal curves

associated to the distribution

A’Y = {K(WJX’Y)Igvﬁ € R2n}

Solutions of this minimization problem are described by Pontryagin’s maximum prin-
ciple [35, 2, 17] and are called sub-Riemannian geodesics. The following result states
that the geodesics defined in the previous section are consistent with the sub-Riemannian

interpretation.

Proposition 3.3. The paths generated in (3.33) are normal sub-Riemannian geodesics

along the distribution A..

Proof. There are two types of paths which can arise as minimizers: normal geodesics,
which are solutions of a system of ODE’s similar to the classical geodesic equations,
and abnormal geodesics, which are a result of certain singularities of the system. For
our purpose it is sufficient to describe only normal geodesics on a sub-Riemannian
manifold. Let p be a costate variable which is of the same dimension as the state, 7.

We define the following Hamiltonian function

H(pB) = DTG, )8 — 58 K(x 16 (3.39)

The Pontryagin maximum principle states that the optimal control for a normal
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geodesic satisfies

B = arg mng(% p.B) (3.39)

= K(xy,x7) 'K(xy,7)P, (3.40)

and that the solution of the constrained optimization problem is

;

07" = V,H(v*, p*, B") = K(v*, x+)B8"

(3.41)

an* = _V’YH(/-V*v p*HB*)

\

Since we assume that x, is a subset of v, the evolution equation for x in (3.33) is
derived directly from restricting the first equation of (3.41). Writing v = (z1,...,2m)
and assuming, without loss of generality, that the points are ordered so that x, =

(x1,...,2,), the explicit form of the second equation in (3.41) is

Ope = — Z Vi (2(7), 2;(7)) Br(7) 5 (7) — Z VoK (2i(7), (7)) Bi(7) p(7) +

+ Z V1K (z(7), Ij(r))b’k(T)Tﬂj(T), for k=1,...,n (3.42)
Orpr = — Z VoK (xi(1), 2e (7)) Bs(T) ' pi(7), for k=n+1,..,m. (3.43)

From this, we can observe that solutions initialized with py = 0 for & > n satisfy
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pr = 0 at all times. For these solutions, we have

K(xv,7)P = K(X+: Xy)Pn

where p,, refers to the p restricted to its n first coordinates. From equation (3.39),

we obtain 3* = p,. Given this, we have, for k£ < n,

n

OB = — Z VK (20(r), 25(r)Bi(r) T B (1) = Y Vak (ail7), 2 (1) 87 (7)" B (r) +

=1

+ 3 VK (1), 25(7)) Br(7) " B (7)

Jj=1

_ Z VK (2,(1), 2(7)) B (7) T B (7)

which is the second equation in (3.33). O

3.2.4 Stochastic models for affine motion

Our framework allows us to model any smooth invertible deformation through flows
of diffeomorphisms; however, it is clear that in practice it is better to model any “big
motion” separately (as suggested in [97]), since there are simpler ways to describe such
deformations, as they usually involve fewer parameters and are easier to generate. We

propose two different methods to achieve this.
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3.2.4.1 Decomposition of the diffeomorphism

The simplest approach is to assume that affine and diffeomorphic actions operate in

turn, yielding a transition taking the form

Yo =1 Ay

with A; € GAff*(2), the subgroup of the affine group of R? containing transforma-
tions with positive determinant. The matrix A can be easily parametrized through
the matrix exponential map: if {E;}%_; is a basis for the Lie algebra of GAff(2), then

A is given by A = exp (Zle ¢;E;), where ¢ = [ el

T
Ce } , and we will write for
short A = exp(c). A random affine transformation can be obtained by assuming that
these parameters are independent normally distributed random variables with distri-
bution ¢ ~ N (0,I5). (Assuming spherical covariance is no loss of generality since
this can always be achieved by a proper selection of the basis.) The diffeomorphism
¢ can be generated by any of the previous models, although it seems reasonable to
restrict it to be first order while allowing the affine part to be first or second order.

For example, a possible first-order model involving control points would take the

form )

Ver1 = P Ay

Xt+1 = @1 Avxa

o = dv(-, 1), Ay = exp(cy)

c: ~N(0,Tg), vy = K(-, Apxe) o

a; ~ N(0,Z(xt))

\
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For a second-order model in the affine component, one can simply replace the fourth
equation by
At = eXp(Ct)At_l

3.2.4.2 Decomposition of the vector field

A second option is to apply an affine component at the vector field level, extending
the definition of v in order to allow for the juxtaposition of an affine component and

a sum of RBF’s. In this setting, we consider vector fields taking the form
Vo () = v(z) + Ma + b,

where M € R?*? is a two-by-two matrix and b is a two-dimensional vector. This de-
composition is unique if v is assumed to vanish at infinity, which applies in particular
to the case in which v belongs to an RKHS, Vi, generated by a kernel K such as the
ones we consider here. An interesting feature is that vector fields such as v,z also
form an RKHS. In particular, if Ey, ..., Es form a basis for aff(2) = R?*? x R?, each
one being interpreted as an affine transformation x — FE;x, one can define the affine

kernel

Koy (y,v) = K(y, 2)lz + Z(Ezy)(Ezl")T (3.44)

i=1
combining the Hilbert structure on Vi and the Euclidean structure on aff(2) for
which Ej,..., Es form an orthonormal basis (this comes as a direct consequence of
the reproducing property). For example, if one chooses the norm on aff(2) to take
the form

1M, B)|1* = Aex(MT M) + pl[b]%,
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one finds

Ko (y, ) = (K(y,z) + Ax"y + p)ly

as derived in [99]. More interestingly, one can separate, in the Lie algebra of the affine

group, the rotation, scaling, shearing and translation parts, introducing the basis

0 —1 1 0 0 1
V2E, =1,,V2F, = V2E; = V2B, = ;
1 0 0 —1 10
of R?*? and letting the norm on aff(2) be given by
I(M, D) = Mai + Aaas + Aga3 + Asag + pu|b||?
if M =a1Ey+ -+ agEy. In this case, (3.44) gives
_ Moo A T
Kag(y,2) = Kly,a)lo+ Sy + (@ ylo —ay”)
A3 1y —T2h Ay | T2Y2 T1Y2
+ — —_ + [L]Ig
2 2
—X1Y2 T2Y2 T2Y1 T1l

Note that K.g is not a scalar kernel in general unless all \’s are equal.

This kernel can be directly plugged into the models that were introduced in Sec-
tions 3.2.1 or 3.2.2. Although the interpretation of this model is more subtle, in
practice we can generate deformations having interesting combined affine and non-
linear properties. Note also that the construction in this section closely relates to

multi-scale diffeomorphisms, as introduced in [76].
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3.2.5 Generalizing the Riemannian metric formulation

In the suggested models we have used the inner product of the RKHS associated to K
(the kernel that was used to discretize the vector fields using control points) to define
orthogonal projections or the Riemannian structure of geodesics. This was convenient
because it led to simpler mathematical expressions and computation. Conceptually,
one may argue that the two are different objects, the first one defining a numerical
discretization scheme of the vector fields and their associated stochastic models, while
the second one, via the RKHS structure, representing the energy, or cost, that can
be associated to variations of diffeomorphisms. In view of this, one can build more
general schemes, within the discussion of Section 3.2.1.2.

Fixing the reproducing kernel K, we can define the linear forms, 7, and the basis

functions, uy, consistently by ensuring that

w0 = (00 | K ().

Assume, to simplify matters, that (nx(x),k = 1,...,n) is a collection of vector mea-

sures. In this case, the entries of the matrix K(y) are provided by integrals

(K)ot = / / (K (2, )dns () () - dn () () (3.45)

(recall that K is matrix valued). The control-point example is a special case in which

/ o(z) - iy () (dz) = eFo(a).
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The interpretation of the construction as an orthogonal projection remains appropri-

ate if the coefficients of the matrix C(x)) are defined as in Section 3.2.1.2, namely

(COO0)ks = / / (C,y)dn()(@)) - dn() (v). (3.46)

For such a construction to be feasible, however, the integrals in (3.45) and (3.46)
should be easily computable. This can be achieved, for example, if K and C are
Gaussian RBF’s (as in our experiments) and if n,...,7, are Gaussian measures
(possibly singular, like Dirac measures). Examples of some explicit computations in

similar settings can be found in [7, 100].

3.3 Observation models for shapes in images

In the previous section we have described several stochastic models for the evolution
of shapes. Our goal is to infer about a particular realization of these models based on
an observed image sequence. For that we need to specify an observation model which
gives the relationship between the state of the shape and the image. We describe
two models: one based directly on the image intensities, and another one based on
specific features extracted from the images. Alternative observation models can be

easily constructed and incorporated depending on the type of data available.

3.3.1 Region-based observation likelihood

Here we consider the following standard region-based approach. Let v be the contour
which represents the shape in the image I. We associate with 7 an ideal (continuous)
image Z which is constant over the interior region, R;, of 7, and over its exterior region

R,.:, with constant values given by p;, and g, respectively. We assume that the
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observed image, I, is obtained by, first, discretizing Z, then, adding independent noise
to each discrete value, the noise variances being denoted o2, and o2, in the inside
and the outside regions. The conditional observation density as the joint density is

then given by

p(]|’y) fnd Const H 6_(Ij_ui7l)2/20-i2n X H 6_(Ij _H’O’Mt)2/20—3ut’ (347)

cj ER;n CjERout

where ¢; is the central point of the jth pixel and I; the corresponding image intensity.
We note that it is explicitly computable given a curve and an image. This model can
be directly extended to multiple contours delimiting multiple regions (like in the case

of double contours in Figure 3.3, or of the cardiac sequences in Figure 3.9a).

3.3.2 Feature-based observation likelihood

The approach described above is particularly useful when pixels in the regions inside
and outside of the contour have relatively uniform grayscale values, for example, when
we have a light object on a darker background. However, in many practical applica-
tions, the background, and sometimes the object itself, are very non-homogeneous.
For instance, in the presence of clutter, we need a different observation model. For
such situations it is better to assume that the final observations of the system are
features in the image obtained through an edge detection algorithm. The number of
features is random and they could be close to the boundary of the object - “real”
features, or further in the background - a result of noise or clutter.

The form of the features suggests that it is natural to model them as a spatial
point process X defined on a bounded domain Q C R?. X takes values in the space

of finite configurations of points in €2, i.e. X : Q@ = Y, where Y = U2 /R". We
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will denote any y € Y as {n;x1,...,x,} to emphasize that the number of points may
vary. We can further assume that X is a Poisson point process with an intensity
function A : © — [0,00), such that [, A(z)dz < oco. Define a measure A on Q by
A(B) = [z A(z)dx for any B C , and a random counting measure X on Q by
X (B) = (# points of X in B). The definition of a Poisson point process states that
X (B) has Poisson distribution with a parameter A(B) (therefore E[X (B)] = A(B)),
and that X (B;) and X (Bsy) are independent random variables for disjoint sets B
and Bs. An interesting property of X (which can sometimes be used as a definition
of a Poisson point process [69]) is that conditional on X (B), the points of X in B
are i.i.d. random variables with density A(z)/A(B). This allows us to describe the

density of X:

fal@1, oy xy) = AMz1).. A(z0), (3.48)

which is crucial to define an observation likelihood.

To model the features in the image, we consider the following generalization of a
Poisson point process. Let X; and X5, be two independent Poisson point processes on
Q) with corresponding intensity functions A\; and Ay. Define a spatial point process X
as X (B) = X1(B) U Xy(B) for every B in §2: X is the superposition of X; and Xo,
assuming that points do not coincide. The number of points of X in B is then equal
to the total number of points of X; and X5 in B, i.e. it follows Poisson distribution
with a parameter A;(Q2)+A2(Q2), where A; and A, are the corresponding measures. In
our context, X; corresponds to the process generated by the boundary of the object,

so we model the dependence of A\; on the curve v in the following way:

A (z) = Cemdist@m?/20%, (3.49)
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where ¢ is a positive parameter and C' is a constant which ensures that [, Ay (z)dx
is equal to the total number of points generated by X;. For a distance function we
use the minimal distance from the point x to a point on 7. The second process X,
describes all the remaining features, which are either features generated by the texture
of the object (belonging to the region inside the contour R;,), or features generated
by the clutter in the background (belonging to the region outside the contour R,.;).
Let \;, and \,,; be the corresponding densities of the features in the two regions.
We define Ay to be piecewise constant on Q: Ao(x) = N 1R, () + Aoutlr,,, (). The

intensity function of all features then is
Na) = Cem @208 4 A 1p (2) + AL ro, (7). (3.50)

Now the observation likelihood given v can be written as:

| B e—M9) O dist(zin)?/20% |y
p({n; 21, .an}ly) = n! H ( ’ ' m) X

T4 eR'Ln

% H (CefdiSt(xi»'Y)Q/Zﬂ I )\O“t> . (351>

mieRout

The above model describes well the most likely contour in the image when the
boundary features are dense relative to the ones generated by clutter. However, when
there are a lot of “false” edges close to the boundary, more information is required
in order to distinguish the real edges from them. What is important to know in such
cases is the orientation of the edges. A simple estimate for the orientation of an edge
can be obtained from the gradient of the image. Most edge detection algorithms
involve the computation of the gradient so we can have the edge orientations for

free. We can easily incorporate these measurements in our statistical model using
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a marked point process. A marked point process X,, :  — Y is a standard point
process X with marks attached to each point: y = {n;x1, ..., z,; mq, ..., m, }. We take
the marks to represent the angle each edge makes with the z-axis, so the space of
marks is S!. The distribution of the marks needs to be defined on the unit circle
and it has to depend on the discrepancy between the orientation of the edge and the
orientation of the boundary. We assume a mark m follows the Von Mises distribution

with parameters p and x:

e cos(m—p)

p(m) = oo (r) (3.52)
where I is the modified Bessel function of the first kind. This distribution has the
property to be uniform on the circle for k = 0 and peaked around p for x big. Let u
be the orientation of the point on the boundary closest to x. Since the orientation of
the boundary should match that one of the edges close to the boundary, we select x to
be proportional to the inverse of the distance between x and ~. Thus edges far from
the boundary will have relatively uniform orientation, which is consistent with the
fact that the orientation of clutter features does not depend on . Assuming that the
marks are independent given their position, the density of the marked point process
takes the form

() n

[T @) [[p(milz). (3.53)

i=1 i=1

fol@1, oy p,my, o ymy,) = '
n!
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The final form of the likelihood is

p({n;z1,..xn}y) o< e A H (Ce—dist($i77)2/2"2+)\m) X

Ty eRin

cos(m;—p)

| R W Y ) (i
=1 _[0 ( 1 )

;€ Rout m

(3.54)

Other features can be used to build observation models. For example, an appear-
ance model based on color histograms has been extremely successful for tracking in
color videos [24]; the probabilistic formulation for optical flow provides an observation

model which incorporates spatio-temporal information.

3.4 Particle filtering in shape space

3.4.1 Particle filtering

Particle filtering was first introduced in the computer vision field through the Con-
densation algorithm [49] which opened a path for developing practical tracking algo-
rithms. This method, which relies on Monte Carlo simulations, is more versatile than
model-based methods, like the Kalman filter, and is well adapted to handle nonlinear
shape deformation models like the ones we consider here. Based on the stochastic
dynamical model from Section 3.2 and the observation model from Section 3.3, we

can construct a state-space system for the evolution of a shape boundary (Figure 3.2),
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that we summarize as:

St ~ PS( | St—1)7

‘[tNPI(' ’/yt)a

where Py is the transition probability for our state variable S = (7, x) and Py is the
observation law. In tracking we are interested in sequentially estimating the posterior
probability v(B) = Pr(Sy,...,S: € B | I, ..., I;) where B is a subset of configurations
for {S1, ..., S¢:}. There is generally no closed-form expression for v in a nonlinear and
non-Gaussian situation such as ours, and one needs to rely on approximation methods.
Monte Carlo methods, and in particular particle filtering, allow for the construction
of an estimate of 7 by an empirical measure, based on importance sampling from
tractable distributions.

The idea is to represent the posterior by a weighted set of particles. The algorithm
consists of two main steps which are iterated over time: generating a sample of states
{Sfi) N | (the particles) according to Sy ~ Ps(- | St(i)l), and attaching a weight w{” to
each particle which relies on the existence of the observation likelihood p; (I, | S{).
The weighted sample {Sf), wt(i) N | can then be used to approximate the posterior at
time t. The algorithm often requires an additional step of resampling the particles
according to their weights, which results in obtaining an unweighted set of particles
{5‘;} The reader can refer to a broad overview of the theory and applications of the

particle filter and its extensions in [29].

We give the steps of this Importance Sampling-Resampling algorithm for estima-
tion with a first-order dynamical model on the nonlinear deformations in Table 3.1.
The structure of the algorithm allows for an easy parallelization which significantly

speeds up the performance. The last resampling step is necessary to prevent the
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I] 12 1‘5

Figure 3.2: This figure describes the components of our dynamical system. In the
top row we see how the control points are evolving based on the diffeomorphisms
dependent on their position at a fixed state. This process induces the deformation of
the contours in the middle row. In the last row we see the sequence of observations
which are the images capturing the motion of the object defined by the contours.

weights from becoming degenerate, i.e. almost all of them becoming zero. After re-
sampling particles with small weights are eliminated and ones with large weights can

appear more than once in the new sample. We used a systematic resampling scheme
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Table 3.1: Importance Sampling-Resampling Algorithm

Importance Sampling-Resampling Algorithm

0. Initialize Wéi) = 70, X(()i) =xo fori=1,....N.

1. For each t, construct 2 = K} )W K ().

2. Sample a!”; ~ N(0, ).
3. Evolve the boundary points through
37@(71@1,7') = K(q)(%(i)la 7), Xﬁ)ﬁam
and set %i) = CID(V(?I, T).
4. Evolve the control points through
0-(xy. 7) = K201, 7). xi2)ew,
and set ") = (ID(XQI, T).
5. Compute the weights by w(” = (L)) Sy (L)

6. Resample {7’} according to {w(”}¥,.

[8] due to its simplicity and relatively good performance. First we generate N random

numbers:

Uj =u-+ —— for j=1,...,N, (3.55)

where u ~ U(0,1/N). Then, we construct the cumulative distribution F associated

with the weights {w;}¥,, and set z; = Tp-1(y;)- The steps of the algorithm are as
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follows:

Table 3.2: Systematic Resampling

Systematic Resampling

1. set ¢; = wy

2. fori=2: N, ¢; =c;i 1 +w; ({c;}Y, stores the cdf of the
particles)

3. sample u ~ U(0,1/N)

4. for j=1: N
uj=u+(j—1)/N
while u; > ¢j, i =i+ 1
v =1, w; =1/N

endfor

5. replace {x;, w;} with {z},w}}

The performance of this method is comparable to other popular resampling schemes
like multinomial, stratified, and residual resampling [47], however, its asymptotic
analysis is harder since it produces dependent particle positions [28]. At the cost
of increasing the computational complexity, this algorithm can be easily modified to
stratified or residual resampling which enjoy more theoretical results.

Practice shows that the resampling step is inevitable. The restriction of having
finite and, often due to computational constraints, limited-sized samples, requires

high care in deciding what the criterion for resampling should be and what resampling
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scheme should be used.

3.4.2 Resample-Move algorithm

The main advantage of the particle filter for solving the tracking problem is that it
can sequentially update the estimate of the posterior distribution as new observations
become available. Also the method is very easy to implement and is naturally paral-
lelizable. Unfortunately, when used for large systems, it usually requires a substantial
number of particles in order for the estimate to converge to the true one [80], so care
should be applied when working with high-dimensional states or long-time sequences.
In this section we describe how the Resample-Move [38] algorithm can be applied in
our context to improve the performance of the particle filter.

MCMC methods provide alternatives to importance sampling which have better
convergence properties, since they employ dependent samples which move in the
direction of the true posterior. This, however, makes them iterative in nature and
hard to parallelize. Also, to apply such methods to the problem of tracking an
object over time, one needs to reestimate the whole posterior at each step, which is
extremely time- and memory-consuming and hence impractical. To unite the power
of both approaches, Gilks et. al. [38] propose the Resample-Move algorithm which
addresses the problem of sample impoverishment occurring after the resampling step.
The method has a broader applicability: it can also be used to battle the inaccuracy

of the proposed samples caused by the limitations of finite sampling or errors in the
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prior model, which makes it very suitable for our setting.

Let the set of particles {Sflz 11}, define the empirical estimate for the posterior
based on the sequential importance sampling-resampling procedure. We can improve
this estimate using an MCMC approach. It is important to note that although S7.;.41
is a sequence of infinite-dimensional objects, their distribution is completely deter-
mined by the initial curve 7, the initial location of the control points yq (both being
assumed to be deterministic), and the sequence of controls ., and the latter ad-
mit probability density functions. Assuming that the estimate {a((f;)tfl}fil is reliable,
one only modifies agi) into a*@ for each i = 1,..., N, so that the new estimate
{aé@_l,a*gi)}fil becomes closer to the target posterior distribution. This is done
using MCMC sampling, based on the Metropolis-Hastings algorithm, for the poste-
rior distribution of interest, initialized with ay). The procedure is repeated for each
i=1,..,N and provides the new sample {a ™}V ,.

The Metropolis-Hastings algorithm iterates the following sequence of operations.
Let a; be the current state. The algorithm first generates a new state o with a
proposal density ¢(a}|ca}), which is then accepted with probability min{r(a|a}), 1},

where

)y — ploas, &l )a(eslod)
p(al;t,l, a2’11:t+1)q(a;’|a;) )
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p(@i.4-1,|I1441) being the posterior density treated as a function of a; (which deter-

mines the state v;,1).By Bayes rule we have that

p(It+1 ’a0:t717 a>p<a|a0:t71)p(a0:t71 |]1:t)

plog.s—1, | 1. = , 3.56

(o1, | 1:441) (Tt Tra) ( )

which allows us to rewrite the expression for r using more familiar quantities:
r(q;/‘a;) _ p(It+1|aO:t—17 a:‘,,)p(a;/’ao:t—l)Q<a:‘,|a1,£/) (357)

Pl ap)p(ed|aos1)g(af|eg)

We observe that p(I;41]|ao.¢—1, o) is equivalent to the observation likelihood p(yy1]7vi+1),
while p(a;|ag.—1) is the prior density, and both distributions are computable. For the
proposal density, ¢, we consider two options: a random walk proposal and a Langevin
proposal.

Random Walk Proposal. Update the state by

o) = o + de, 3.58
t t

para where € ~ N(0,3X.). To ensure that we preserve the smoothness properties of
the deformations which we generate through o, we select 3. = (). This choice
also sets the scaling of the proposal covariance (up to a constant) to that of the prior

model, and allows one to tune the acceptance rate through 6. Since this proposal
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density is symmetric, r reduces to

p(ft+1|6¥0:t—1, O‘g)p(a;/|a0:t—l)
P(Tig1|ovo—1, af)p(a|og—1)

r(a)|a}) = (3.59)

Langevin Proposal. Unless the importance sampling estimate is already good, the
random walk proposal can require a lot of iterations to converge. A Langevin proposal
can be more efficient, since it moves the particles toward regions of higher posterior
probability. For that, the update step involves the gradient of the log-posterior density

with respect to ag:

/

52
a =a)+ ?Va; log p(e:i—1, 4| [1.441) + O€. (3.60)
A representation for the logarithm of the posterior can be obtained from (3.56)
log p(eo:i—1, 4| [1.44+1) = log p(Iiy1|aos—1, @) + log p(a|eg.—1) + const,  (3.61)

where the final term is a constant with respect to a}. Define L(a},) = log p(I;11|c.1—1, &}).
In our models, this likelihood is a function of the curve v;,; which is uniquely deter-
mined as a function of S; and the new control ;. Since S; is fixed in this part of the

algorithm, we have that L(og) = L(v;,,(c})), and the gradient of interest is

0, T -
Vatle) = (Fe) L6l (3.62)
t
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We recognize that L(~, 1) is the observation likelihood of v, ,, and we have an explicit
formula for it based on the observation model, from which it is easy to compute a
gradient. The curve 7;, , is obtained from c; via the solution of a differential equation,
and below we show how the gradient with respect to o can also be obtained by solving
a differential equation. Note that the proposal density in this case is not symmetric,
and all terms in (3.57) need to be included. Note also that, if we set the level of the
noise € to zero, we obtain a gradient descent method which minimizes the negative
log-posterior likelihood.

Log-likelihood gradient. Here we derive the gradient of the log-likelihood for the

Langevin proposal. We recall the form of the observation likelihood

L) = log(p(Iisalvig)) =

(|It+1 xj :um| log 27TU +

2

T;€ERin

202
z; €Rou out

_|_

<|It+1 ,uout| log 27T0_0ut )

z;ER;

S

n

|It+1 ZL'] ;uout| 10g(27?'0'0ut)

* 2

mJE in

_ Z <|It+1 56'] ,um’ 10g 270’

) + const.  (3.63)

out
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We approximate the above sum by an integral over R;,:

I B in2 I ou n
L(%H):/R {_| t11(T) — fin -I—‘ tr1(7) — p t’ + log (;—t)] dx + const.

2
2 Uin 20—0ut

(3.64)
Defining the function f as
we can write the log-likelihood as
L(Vi41) = /R mf(x)dw, (3.66)
and its gradient as
Vot L) = / o fvds, (3.67)
Vet1

with v being the normal to the curve v, ;.

'Yt+1

To compute 5+, we observe that 77, is the end-point solution of the ODE

o,
7 at ZK v (al), 7)o (3.68)
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initialized at 4;. Thus we have for j =1,...,n

0 (O ()
aaj( o= — 004] ;K ve(ad), ) | (3.69)

B ( oo, = Z P, K(v:(a}), x; az—i—ZK Ve (0d), %)8047 (3.70)

=1 J

which defines a differential equation for "’T Integrating this equation together with

87£+1
—.

(3.68) up to time 1" provides us with —

The last term in log p(a.4, @] [1.441) is

1
logp(aﬂa():t_l) = —50% E(Xt) 1a;7 (3.71)

so the final form of the gradient is:

Va, log p(agi—1, 04| T1:41) =

|I( ) :uout|2 |]<CU) _M’LTL’2 Tin 8’yt+1 1
/Y£+1 |: anut 20'2-271 + 08 O out aat (Xt) o

(3.72)

This derivation is also used it when we implement a direct gradient ascent procedure
to maximize this likelihood in Section 3.5.
In Table 3.3 we provide the steps of the Resample-Move algorithm when we use a

random walk proposal. The number of MCMC moves is set to M (in practice M is
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taken to be small, for example, equal to the number of available processors).

3.5 Numerical experiments

3.5.1 Initialization

We have initialized all our tracking experiments with an estimate for the boundary
of the object in the initial frame, which was obtained by hand segmentation (in some
cases it can be sufficient to use a reliable automatic segmentation method for the first
frame). Based on this initial boundary we estimated the parameters of the observation
likelihood, i.e. we calculated the means and variances of the image intensity values

in the regions determined by the boundary.

3.5.2 Importance sampling-resampling

We demonstrate the performance of the importance sampling-resampling algorithm
on simulated sequences (Figure 3.3), as well as on real videos (Figure 3.5 and Fig-
ure 3.6). The simulated sequences are created using the deformation model described
in Section 3.2. We have generated 50 frames, however we display only a subset of
them. We have used 1000 particles in the sampling scheme and we see that the es-
timated positions of the curves are consistent with the region boundaries. Usually
only a few particles survive the resampling scheme and those are the ones plotted in

the figure. The algorithm is also shown to be robust to occlusions and non-Gaussian
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noise.

In Figure 3.4 we display how the standard Chan-Vese segmentation algorithm per-
forms on the dumbbell example. The images have been processed using the algorithm
provided online through [37]. It can be seen that without extra constraints on the
shape, the segmentation splits the dumbbell into two parts.

In Figure 3.5 we compare the proposed method with a particle filter allowing
only for affine transformations. The sequence (180 frames) on which we perform the
comparison displays the motion of a paramecium which cannot be naturally described
by affine transformations. Paramecia often change their direction of motion based on
the objects they touch. Therefore, in our deformation model we have placed the
control points equidistantly along the boundary. Using this model as a prior in the
particle filtering scheme allows for good reconstruction of the boundary of the object.

In Figure 3.6 we combine affine and non-affine models to track the motion of
a fish in an aquarium. Main components of the fish motion are translation, rota-
tion and scaling, and we preestimate them using an affine particle filter (any other
method for affine registration could have been used). Then we incorporate these
affine transformations in the proposed model (by composing them with the nonlinear
diffeomorphism) and use importance sampling to estimate the final curves. We show

that this procedure also works well under noise and occlusion.



CHAPTER 3. DIFFEOMORPHIC SHAPE TRACKING 69

(a) Tracking of a single contour. We have simulated a sequence of random deforma-
tions of an ellipse and have added Gaussian noise to the shape and the background. The
boundaries are successfully tracked despite the noise and the large deformation.

(b) Tracking an almost self-intersecting contour.We have generated a sequence of
deterministic deformation from an ellipse to a dumbbell. The diffeomorphic model ensures
the contour does not intersect itself.

(c) Tracking with few control points. We reduce the number of control points to 10
and still succeed in capturing the shape of the dumbbell.

(d) Tracking under occlusions. In this sequence a single contour is deformed and in some
frames it is occluded by a dark object having a color similar to the background’s color. The
constraints on the deformation in the model allow to preserve the object’s shape, even
though the image frames are missing that information.

(e) Tracking under noise. We have simulated a sequence of random deformations of two
closed contours. 25% of salt & pepper noise has been added to the images. The algorithm
is robust to non-Gaussian noise and the two contours do not intersect each other.

Figure 3.3: Tracking simulated objects
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Figure 3.4: Chan-Vese static segmentation of the dumbbell sequence. The topology
of the dumbbell shape is not preserved.

(a) Affine model tracking. The above sequence displays the motion of a paramecium.
We have applied a particle filter with a simple affine transformation prior model to estimate
the boundary of the paramecium. We can see that an affine transformation is insufficient
to describe its motion.

(b) General nonlinear model tracking. In the above sequence we show the performance
of the particle filter with the deformation model in Section 3.2. Here we have plotted the
average positions of the points on the curves in the final sample.

Figure 3.5: Tracking with an affine model vs. tracking with a general nonlinear model
3.5.3 Resample-Move

In Figure 3.8, we add a significant amount of Gaussian noise to the paramecium
video, and we only use every 10 frame of the sequence. The task is to track larger
deformations with less clear object boundaries. The poor performance of the particle
filter is improved by incorporating MCMC moves, resulting in a diversified sample,
containing particles that are more representative of the solution. We also compare
with a direct segmentation technique which maximizes the logarithm of the posterior

given in 3.61 with respect to a; by using a gradient ascent method. The algorithm



CHAPTER 3. DIFFEOMORPHIC SHAPE TRACKING 71

(a) To track the movements of the fish, we first estimate its affine motion (using particle
filtering), and then we incorporate it in our nonlinear model. When tracking the defor-
mations, we select the control points to be along the medial axis of the shape, since this
naturally describes the possible motions of the fish.

3

(b) Here we have added additional noise and an artificial grid to the image frames. The
algorithm performs sufficiently well in the presence of these obstacles.

Figure 3.6: Combining affine and non-affine transformations
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Figure 3.7: The above sequence displays contraction of a haircell as a response to a
stimulant (image courtesy of J. Tilak Rathanater). The interior of the object consists
of irregular texture of varying color which is unsuitable for intensity-based models.
Particle filter (with MCMC) with an edge-based observation likelihood manages to
track the deformation of the cell. There is a slight lag in frame four (where the
contraction is fastest), but the algorithm manages to escape getting trapped by back-
ground false edges and extracts the correct boundary in the consequent frames.

is prone to getting trapped in local maxima and fails to track the shape.

3.5.4 Tracking cardiac motion

In this section we study the performance of these methods on the task of tracking
the deformation of the left ventricle of a human heart. Cardiac MRIs usually consist
of slices of the heart measured at different times of the cardiac cycle. Therefore,
the left ventricle can be represented by its outermost (epicardium) and innermost
(endocardium) layers. Single contour evolution methods have been previously used
to either track only the endocardium, or track the endocardium first and separately
track the epicardium afterwards. With our representation of the shape we can track
both the endocardium and the epicardium simultaneously. We use data from the

Sunnybrook Cardiac MR Database [74]. We apply the particle filter to a healthy
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a) Noisy sequence: we corrupt the paramecium sequence with a significant amount of noise.

b) Importance Sampling - Resampling I: although we take into account the larger frame
rate and adjust the length of the evolution of the random deformations, the particle filter
with 1000 particles does not perform well on this video sequence.

¢) Importance Sampling - Resampling II: even when we increase the number of particles
to 10 000, the method creates artifacts.

(d) Importance Sampling - Resample Move: this approach succeeds in tracking the parame-
cium, since it generates a diverse sample of contours which allows it to capture the details
of the shape properly.

) Likelihood Maximization: direct optimization fails due to local extrema.

Figure 3.8: Improving tracking through MCMC moves
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heart image sequence in short-axis view by slightly modifying the model in Section
3.2.

Of particular interest when tracking heart sequences is measuring the width of
the left-ventricle wall. Because of this, constraining the motion of the walls by a
rigid prior can result in failing to extract important information from the images. On
the other hand, a small correlation between the boundary points yields deformations
which are not smooth enough to represent the walls of the heart. To achieve a
compromise between these two situations we use a non-homogeneous covariance for
the vector field values at the control points. In general, we expect points belonging
to the epicardium to be highly correlated between each other, and the same should
hold for points on the endocardium. However, we would like the two contours to
move relatively freely with respect to each other, subject to the constraint that they
do not intersect. We accomplish this by considering two different kernels K,,o; and
Ky, where they both are assumed to be Gaussian kernels and 0,4y (the width of
K mau) is smaller than oy, (the width of Kj;,). We construct the following matrices:
Koy, (Xendo)s Koy, (Xepi) (Where Xendo and Xep; are the corresponding control points
on the endocardium and epicardium) and K. (x) (x contains all the control points
as usual). Then we set the covariance of the Gaussian distribution defined over those

control points to be:

1 1| Kbig(Xendo) 0
C(X) = §Ksmall(X) + 5 , (373)

0 Kbig (Xepi)
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i.e. if z; and x; belong to the same contour, then

Elv(z:)v(z;)"] = %(Ksmau(mi,xj) + Kpig(s, ;) I, (3.74)

T] = lemall(xi,Ij)Hg. It

and if they belong to different contours, then Elv(x;)v(x;) 5

turns out that such a covariance, although harder to analyze analytically, has the
desired properties for tracking the heart. We display the result of tracking with such
a model in Figure 3.9b. As compared to the performance of the regular particle filter
(Figure 3.9a) we see that the modified model does not exhibit the problem of the
epicardium sticking close to the endocardium and missing the correct boundary. We
also provide the segmentation obtained through the direct likelihood maximization
technique as described in the previous section (Figure 3.10a) and the built-in seg-
mentation technique from the freely available software Segment [82] based on a 3D
volume (2D+T) active contour segmentation method (Figure 3.10b). We observe that
both of these methods tend to rely more on the image intensities, which results in a
failure to separate the heart walls from the papillary muscles, a phenomenon common
in heart segmentation. The particle filter relies on a sample of contours and thus is
more robust to this type of issues.

We also note that diffeomorphic tracking algorithms provide us with additional
information describing the deformation of the object: i.e. we can obtain trajectories
for the points on the object which are not only part of the boundary. This allows

us to study additional features: like expansion and contraction, by calculating the
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Jacobian of the deformation. For the cardiac sequence, we propagate the inner part

of the left ventricle using the deformation field of a single particle and calculate the

Jacobian of the transformation. The result is displayed in Figure 3.11.

(a) Importance sampling-resampling - homogeneous covariance (0 = 40,0 = 30): the
homogeneous covariance prevents the contours from separating and the expansion of the
left ventricle wall is not captured (this is more visible in frames 5 and 6).

(b) Importance sampling-resampling - non-homogeneous covariance (Gsmau = 40, 0pig =
50,0 = 30 ): the contours have more freedom to move independently and manage to
follow the walls of the ventricle (compare the positions of the epicardium with those in the
homogeneous case).

Figure 3.9: Tracking of a human heart left ventricle using particle filtering
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(a) Segmentation with a prior: here we simply maximize the observation likelihood subject
to a Gaussian prior constraint on the vector field. The outer contour gets trapped by few
darker pixels (frame 5).

(b) Segmentation using the Segment software (2D+T): the package provides satisfactory
automatic (no initial hand-segmentation needed) left ventricle segmentations. Note that
without a prior the final contours are not necessarily smooth.

Figure 3.10: Segmentation of a human heart left ventricle using deterministic methods
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Table 3.3: Resample-Move Algorithm

Resample-Move Algorithm

FORi=1,..,N,

0. Set g = agi), Yo = fyt(_?l.

FOR k=1,.., M,

1. Sample ey = a1 +de, €~ N(0,X).
2. Evolve the boundary points through
-0y 7) = K(®(1",7), x4 ) termp.
and set Yiemp = <I>(fyt(i), T).
3. Evolve the control points through
2:(x;",7) = K(@(xi",7), %) ttemp,
and set Xiemp = @(XEZ), T).
4. Evaluate

p<]t+1|7temp)6 XempS ™ Cttemp/2

p(It+1|7k) efakflz lag_1/2 "

5. Sample u ~ U(0,1).

6. If w < min(r, 1), set o = Qemp, Tk = Veemps Xk =

else, set oy, = atg—1, Tk = V-1, Xk = Xb—1-

END

7. Set aﬁ’) = Quyy, %(1)1 = TM; Xﬁgl = XM-

END

Xtempu
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Figure 3.11: Jacobian field - in this figure we display how the tracking based on the
curve affects the points in the domain of the image. The color field indicates the
value of the determinant of the Jacobian of the deformation with respect to the first
frame. This can provide us with additional knowledge about the geometry of the
heart motion that is usually not available with static segmentation algorithms.



Chapter 4

Convergence of Gaussian Random

Fields Indexed by Curves

4.1 Introduction

In the previous chapter we constructed distributions of random shapes by defining
finitely-generated Gaussian random vector fields and deforming template shapes along
their flow. Although for numerical reasons we used a finite number of control points

to generate the vector fields, it is natural to ask the following question:
How do the random shapes behave as we increase the number of control points?

Mathematically, to answer this question we need to study the properties of the

80
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distributions of the random vector fields generating the random shape deformations
as we place the control points in a way that they better approximate the boundary of
the shape of interest. Ideally, if we place the control points densely along a smooth
closed curve, we would like the limiting distribution of the vector fields to coincide
with some meaningful infinite-dimensional measure defined over the curve. Or, if we
reverse the problem, we would like to first define a distribution for the vector fields
defined on the contour, with properties which ensure that the deformations of the
contour along its flow are diffeomorphisms, and then consider approximations of it
through finitely-generated vector fields.

Contribution. In this chapter we study the convergence of a sequence of Gaus-
sian random fields indexed by a closed curve with covariance of the form as in (3.24).
We prove weak convergence with respect to L?-norm holds. We show some interesting
examples in which the convergence in RKHS norm does not hold: for example, when
the curve contains a flat region, or when the kernel of the RKHS and the covariance

are both Gaussian functions.

4.2 Convergence on L*(7)

Let’s denote the curve by v C R2. Define a sequence of finite sets x,, on 7 such that
U, Xn is dense in v (each set contains n distinct points) and x, C X, for n < m. Let
K(-,-) be areproducing kernel on 7. By restricting this kernel to the sets y,, we obtain

a sequence of reproducing kernel Hilbert spaces V' (x,). We assume that we are given
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a sequence of Gaussian random fields over R? (,,,n > 1) which are centered and their
covariances Cp(x,y) are such that the random fields are consistent with respect to
their finite-dimensional projections on given reproducing kernel Hilbert spaces (note
we are going to establish convergence properties for random fields with realizations
in R, i.e. for each coordinate of a random vector field). For consistency, we want
projection of the random field ¢, with measure P,, onto V(x,) (where n < m) to
have the same distribution as &, with measure P,. We have already established two
cases when this is true. The first case is when we derive the covariance directly from

the reproducing kernel:

Case I : Co(2,y) = K(, Xn) K (xn, X ) K (X, ¥)- (4.1)

For points z,y € xn, Cn(z,y) = K(x,y). In general the choice of the kernel for the
norm of the reproducing kernel Hilbert space is not necessary related to the choice of
the covariance. For the second case, we assume C(z,y) is a covariance reflecting the
properties of the Gaussian random field defined over v. We can build approximate
Gaussian random fields &, by requiring that C,(z,y) = C(x,y) for points z,y € xp.
If we ensure that the consistency property holds, we obtain the following form of the

covariance:

Case II: Oy (z,y) = K(z, xn) K(Xn, Xn) " CXns X ) K Xy Xn) " K(xn, y). (4.2)



CHAPTER 4. CONVERGENCE OF GAUSSIAN RANDOM FIELDS 83

Although the first case is covered by the second case when K = C, we present them
separately as the treatment in the first case is more straightforward and easier to

follow.
Theorem 4.1. Under the following assumptions:
Case I: K 1is continuous;
Case II: K,C are continuous and V(C) C V(K),
P, converge weakly to a Gaussian measure on L*(7).

Before we begin the proof, we provide the following corollary when the covariance

and the reproducing kernel are both Gaussian.

Corollary 4.2. Let C(z,y) = 5ize o720 and K(z,y) = ;1-elo=vI*/255. For
1

oo

o9 < 01 the sequence of measures P, converge weakly to a Gaussian measure P on

L*(7).

Proof. (Corollary 4.2) We need to show that the conditions of Theorem 4.1 are sat-
isfied. The first case is trivial, as the Gaussian kernel is continuous. For the second
case, an equivalent condition for the RKHS with kernel C' to belong to a RKHS with
kernel K is that there a positive constant B such that BK — (' is nonnegative definite

[6](Corollary IVy, p. 383). Set B = 01/0¢, and consider the inverse Fourier transform
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of this difference:

1 2 2 1 2 2
FYUBK — Y = 2702 F 1) _— _¢-llz=yll3/205 _ —llz=yll3/207 L — (4.3
{ } moy 71_0_86 27_(_0_%6 ( )
= 2n02(e 20blevl _ o—20le—vldy, (4.4)

Clearly when oy < oy, the right side is positive so by Bochner’s theorem we conclude

that K — C' is a positive definite function, and V(C) C V(K). O

Proof. (Theorem 4.1)
Pointwise Covariance Convergence. We will first show using properties of repro-

ducing kernel Hilbert spaces that C,(z,y) — C(x,y) as n — oo for x,y on .

Case I: We recall that the form of the orthogonal projection of K(-,x) on V(x,) is

v (o) [ (- )] = K (X, 7). (4.5)

Therefore, we can rewrite Cy,(x,y) as

Cn(l‘,y) = K<x>Xn>K71(Xn7Xn)K(me): (46)

= (v () &) G 2)]s v e 0 [ G 9) D v (i) - (4.7)
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By Theorem 6E of (Parzen, 1959 [73]) we have that

and we conclude

lim C(x.y) = (K(~2), K(.0))ve. (4.9)

n—0o0

When z or y belongs to v, Cp,(z,y) = K(x,y).
Case II: Theorem 1 in [30] states that V,(C) C V,(K) implies also the existence of

a nonnegative self-adjoint bounded linear operator G : V,(K) — V,(C') which satisfies

GIK(,z)=C(-,x) Yz €, (4.10)

and |G| < B, such that BK — C' > 0. If we apply this operator to an element of
Vi (K)

which takes the form v(-) = > " | K(-, z;)c;, we obtain

ZK(-,:@;)O@] = ZC(-,@-)O@. (4.11)

Also, recall that the vector of coefficients of the projection of K(-,y) onto V,, (K) is
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K (Xns Xn) 'K (Xn,y). Thus we obtain

n

Glrv, o KC.p)ll = G| KC2)[K (X xn) " K(xn 9)]i| =

i=1

= C( xn) K (Xns Xn) T K (Xn ).

(4.12)

This yields an alternative representation of the covariance:

Cnl2,y) = (mv, a0 {K (- 2)} Gl 0 LK G y) H) v (4.13)

Since G is self-adjoint and nonegative, we can define the following inner product:

(f.9)) = (f.Gg)v(K). (4.14)

The corresponding inner product space is a reproducing kernel Hilbert space, and we

denote its reproducing kernel by K (x,y). With the above notation,

Cnl(2,y) = (v, i {K (5 2) s v, 0 LK (5 9) 1) (4.15)

We will show that C,,(z,y) — ((K(-,x), K(-,y))) as n — oo. For that we will use
the following theorem by Parzen (Theorem 6D,[73]), which we summarize using our

notation
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Theorem 4.3. Let {V,,n=1,2,...} be a sequence of Hilbert subspaces of V which
are either (i) monotone non-decreasing; that is, V,, C V41, or (ii) monotone non-
increasing; that is V,, D V1. Define Vi to be, in case (i), the Hilbert subspace of V
spanned by the union U2 |V, and, in case (ii), the intersection N2, V,,. Let vy, v, ...

be a sequence of vectors in V' such that for every integer m and n
v, [Un] = U if m < n. (4.16)
Then there is a unique vector v in Vy such that v, = my, [v] Vn and
i o, = o =0 if lim [ < oc. (4.17)
If w is a vector in V' such that for all n
v, = my, (W], (4.18)
then
v =y, [w]. (4.19)

A~

We will set V' = V. (K) (the vector space with the newly introduced inner product),
and for Vi, V5, ... we will take the corresponding sequence of restricted subspaces

VXl(K ), VXQ(K ),.... They are clearly nested and non-decreasing. We consider the
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sequence of vectors {vn|vn = Ty, (K) [K(,x)]} We will show that Ty, (&)Un = Um

for m < n.

Ty, @l KG 2] = ™, (k) [ZK<'>~T1‘)[K(XMXTL)1K(me>]i] =

=1

= ZK('axj)[A(XmaXm)1ZK<Xmaxi)[K(Xan>1K(Xn>37)]i] =

= Zk(,w]) [K(Xm,Xm)_lK(vaXn)K(XnaXn)_lK(Xnvx)]j =

= > KCa) [K(ms xm) T K (o, 7)) =

= Ty KT (4.20)
Consider v = 7, (K)[K(-,z)]. It, of course, belongs to V,(K), and we have
Un = Ty, (K) [K(, )] = TV (K) [WVW(K)K@ )] = TV (K) [v], (4.21)

thus showing that (4.18) is satisfied, and v, — v in the norm of V,(K). From

HWVM(K) (K ()] — WVW(K)[K(HSU)]HVW(K) — 0, (4.22)

||7TV><7L(K) (K (- y)] — Ty, (K) K )]s ) — 0, (4.23)
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and using the polarization identity, we conclude that

(o, ) Gy, iy [ G y)D)) = (i [ G )]sy, i) G5 9)1)) s (4.24)

and hence

nlggoc’n(x7y) = <<7TV,Y(IA()[K<71')]77TV,Y(IA()[K(7y)]>> =
= (mv, 00K 2)] m a0 [K G y)Dv, )
(4.25)
Clearly, when x,y € ~, lim,,_,, Cp,(z,y) = C(x,y).
Boundedness. Here we will also show that for each n C,(z,y) is bounded by a

function which integrable on ~.

Case I: By Cauchy-Schwartz

Culz,y) = (mv, @)K, 2)], v, ) [mv, () y) v ) <
< Nimve, ) Gy ) v, o 1w, (o LG )] v, ) <

< NEC o)l G ), (o) = Kz, 2) Ky, ), (4.26)

which is a constant.
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Case II: Similarly,

Cn(z,y) = <7TVX,L(K)[K('7$)]7G[WVXn(K)[K<'>y)H>V(’Y)S

< v, ) G @) v (o) |G, (o) L G )] v, ) <

< IKCG2) v, IGIIEC )l < BE(2,2)K(y,y).  (4.27)

Weak Convergence. Now we would like to show that for a general choice of
Cy(z,y) — C(x,y), the corresponding probability measures converge weakly. There
are different ways to formulate the condition for weak convergence of Gaussian mea-
sures on a Hilbert space. It usually comes down to showing the convergence of the
means and the covariance operators, and also showing relative weak compactness of
the measures. The following set of conditions in (Baushev, 1986 [12]) are necessary
and sufficient for the convergence of a sequence of Gaussian measures P, to a Gaussian

measure P on L*(7)

(i) [|pn — pf| = 0, where p,, and p are the means corresponding to the measures

P, and P

(ii) (Cnej,e;) — (Cej,e;), where C,, and C are the corresponding covariance oper-

ators and {e;} is the dual basis in L?(~y)*
(iii) [|lwn — || = 0, where @, = Y37 (Cre, €)% and @ = Y07 (Cej, €)' e

In our case the measures have zero mean so the first condition is trivially satisfied.
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To proceed we need to determine the form of the covariance operators C),. First
note that the dual of L?(7) can be identified with L?(v), so C,, can be treated as an
operator on L?(7). Let f, g be arbitrary functions in L?(v), and p and v be Lebesgue

measures on y. Then the covariance operator is such that

(Cuf, 2y = E[(f 6n)12:)(9, &) 2] [/f )En () dpu( )/ (y)fn(y)dl/(y)] =

_ / / F @Bl (@) ())g(@)dp(z)dv(y) =
_ //f (z)dp(r)dv(y) =

- [ow Ji on<x,y>f<y>du<y>] e (4.28)

~

Thus we see that the action of the operator on a function f is

Clf1() = / Coo9) f (9)dir(y). (4.29)

Our first step is to show that (Cyf, f)r2¢y) — (Cf, f)r2(y) for an arbitrary function

f.

hm <C [ = lim [ Cu[f](x)f(x)du(x) =

n—o0

= lim / / Cole ) ) f(@)du(@)d(y).  (4.30)

n—0o0
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We have shown that lim,, . C,(z,y) = C(z,y) for every x and y, and each C,(z,y)
is bounded by a constant (we will denote this bound by Bj) so we can apply the

dominated convergence theorem in (4.30). First,

| [1eens@sminwiw = [ [ic@nlt@liw <

< / / Byl £(@)|| £ () () (y) =
= By < BBy < 0.

(4.31)

where the last quantity is finite since 7 is bounded and f € L?*(v). Next,

//mewnwnw<w //&VIWH@UWU<MM%

nonumber (4.33)
(4.34)

where B, is the upper bound of C'(x,y) which exists since it is a continuous function

on a compact domain.

Therefore, Cy,(x,y)f(x)f(y) is bounded by the integrable function By|f(x)||f(y)]
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and by DCT we can interchange the limit with the integral and obtain

n—oo

tiw (Cf. frioey =t [ [ Cule) ) f@dn(aivty) =
- [ [ cenr@swananty) = (©1. 5o

(4.35)
Now let’s define f = e; — e;. By the above conclusion we have
lim (Cy(e; —e;),e; —ej) = (Cle; —ej),e; — €5) (4.36)
Therefore,

lim (Cpe;, ;) + (Crej, €5) — 2(Crei,e;) = (Cey, ) + (Cej,e5) — 2(Ceyye;), (4.37)

n—oo

and since the first two terms on the right hand side converge to the first two terms

on the left hand side, we have (ii)

lim (Chei,e) = (Cey, €). (4.38)

n—o0

The third condition turns out to be equivalent to the convergence of the covariance
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operators in nuclear norm:

i Cn — Ceg, ex) = tr(C,, — C)(4.39)

k=1

“mn - 17”2 =

Z O C ek,ek 1/2€k
k=1

First we need to check whether C' and ), are trace class operators. The answer
is positive due to the continuity of C(x,y) and the compactness of 7. By Mercer’s

theorem we can obtain the following representation for the kernel

) = Mer()en(y), forz,y ey (4.40)
k=1

where {A\;} and {p;} are the eigenvalues and corresponding eigenfunctions of the

integral operator

() = / Oy ) f(a)da, (4.41)

Y

and this convergence is uniform. Let’s consider the form of the trace in this case

tr(C) = Z<090k790k> = Z(AkSOka‘Pk Z)\k/ ()dp(x) =

= / [Z )\kgp(a:)gok(a:)] du(x) = /C(x,x)d,u(x) < 0. (4.42)

k=1 v

In the above calculation we were allowed to exchange the infinite sum with the integral

thanks to the uniform convergence. C,, is continuous on vy as well, as it depends on
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x and y only through the functions K (x,,z) and K(x,,y) which are continuous as

well. Therefore, by the above trace argument, we have

tr(Cy,) = /C’n(:v,a:)du(x) < /C’(a:,x)du(a:) < 0. (4.43)

v v

Since Cy(+,-) is bounded we can apply DCT again:

n—o0 n—o0

lim tr(C,) = lim [ Cy(z,z)du(x) = /nh_g)lo Co(z,x)dp(z) =tr(C).  (4.44)

Thus (iii) is established and hence P, = P, where P is a Gaussian measure on
L'Qy corresponding to the Gaussian random field defined over + with zero mean and

covariance C(z,y). O

4.3 Convergence in RKHS norm

In the previous section we showed the convergence of the random vector fields &, with
covariance C,(z,y) to the random vector field ¢ with a covariance C'(z,y) on 7. We
are interested in the properties of these random vector fields and how they affect the
types of shapes which can be obtained by evolving 7 along their realizations. We have
already shown in Proposition 3.1 that the flow associated with stationary Gaussian
random vector fields with Gaussian-kernel covariance is diffeomorphic. We are also

interested in deformations generated by time-dependent vector fields such as in (3.33).
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It has been shown in [99] (Theorem 8.7 p.165), that if the vector field & belongs to a
RKHS with a sufficiently nice kernel, the solutions of the flow are diffeomorphisms,
thus the random shapes have the same topology as the original shape. Clearly, every
Xn» as an element of V() belongs to V,, since it can be written as a finite linear com-
bination of the kernel functions with normally distributed coefficients. The question
is whether their limit £ belongs to V(7) too, i.e. whether these vector fields converge
in the norm of the reproducing kernel Hilbert space.

In short, we would like to know whether the realizations of a Gaussian random
field ¢ with covariance given by the kernel C' belongs to a reproducing kernel Hilbert
space with a kernel K. The circumstances under which this is true have been studied
in [30]. The following zero-one law holds for any continuous kernels C' and K and

continuous realizations of the random vector fields (Theorem 3 in [30])

P(E eV, (K) =1 or P(€€V,(K))=0, (4.45)

and the probability is 1 when

sup tr(C(xn) K (xn)) < 00, (4.46)

n

where Y, is a countably dense subset of points on v. We can see that when C' = K
the matrix product is an “infinite-dimensional” identity matrix and the supremum

is infinite, so the realizations of a Gaussian random field are never in the RKHS
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corresponding to its covariance.

The condition in (4.46) can be formulated in terms of the operator G defined in
the previous section: (4.46) is equivalent to G being a trace class operator. To obtain
a form for the trace of G first we need to select an orthonormal basis for V.,(K). Recall
that in the previous section we constructed an orthonormal basis for L?(y) using the
eigenfuctions 11, ¥, ... associated with the kernel operator K. One can verify that

the inner product on V,(K) can be written in terms of inner products on L*(7):

— (u1, W)Lg (v2, W)Lg
=2

4.47
e, (4.47)

(v1,v2)v, = (K vy, 09) 12
k=1

and thus we can show that {\/ Ay, }72, form an orthonormal basis for V. (K). We

have

> )\Z ) 2 )\] 7y 2
Vst = 3 R WA B
k=

1
Since 1);’s are orthonormal on L?(7), the only nonzero terms in the above sum are

the ones for which i = j = k, and then (v/A\j10;, v Aitb;)y = 1. We can define the trace

of G as

[e.e]

tr(G) = Y GV VA0 = D NG, iy, ae) =
=1

i=1

_ i N i": (G, )z (i, Yy

" (4.49)

i=1 k=1
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The only nonzero term in the second sum is when ¢ = k, so we conclude

o0

tr(G) = Z<G1/}z‘> Vi) L2(y)- (4.50)

i=1

We see that the trace of G as an operator on V,(K) is the same as the trace of G as
an operator on L?(y).
Another formulation can be obtained from the following relationship between the

norms

(G, Dvoc) = {f 9)v, k) (4.51)

Similarly to K, we can define an operator C, and an inner product associated with

it:

(fr9) 20 = (CF v (4.52)

We can obtain several alternative representations of the trace:

[e.e] o o0

tr(G) = Z(Gd}i?wiﬂ?(w) = Z(Gwi, Ci)v, (o) = Z(%a Cvidv, k). (4.53)

i=1 i=1 i=1

Let {p;}2, be the eigenvalues associated with C. In the special case when the
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eigenfunctions of C' and K coincide, the trace reduces to

oo o0

tr(G) = Z(@/h‘, CYi)v, () = ZWZ, Piti) v, (k Z % (4.54)

1=1 i=1

Example 1 (Circle domain): Let v be S' embedded in R?. Then the eigenfunctions
of the Gaussian kernel are the spherical harmonics and do not depend on the width
of the kernel: i.e., they are the same for K and C'. The corresponding eigenvalues

can be derived from the Funk-Hecke formula [68]:
e = e I,(2/0%), (4.55)

where I;, are the modified Bessel functions of the first kind. For oo < 01, the sum

2/03 1, (9 /52
tr(L) =Y SO k( /";) (4.56)
=1 © /70 1},(2/0F)
converges. If we substitute the definitions of the Bessel functions we obtain
2k Zl 0 l}(/ljll)zll ©© 2k co (1/g1)%
— (p2/01=2/55 Dt 2/0 2/0 1=0 T(k+1)!
tr(L) = (e*/7172/90) Z e = 3 Z ( ) e
k=0 2k l 0 I(k+D)! k=0 =0 1!(k+1)!

(4.57)
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Since oy < 07y,

1/0.0 2l 00

00 ZkZ
0?-2/o 90 lOl'(k—i-l)' 02-2/0
(L) < @22y 3 (20) T ety §5 () o
N VD Wi l'(k+l)' k=0

(4.58)

Thus the realizations of a Gaussian random field along the circle with covariance C'
belong to V,(K).

Example 2 (Euclidean plane): Let’s first consider the case when the domain of
restriction is R2. The form of the operator G can be easily identified on R2, since
we can resort to properties of Fourier transforms. It can be written as an integral

transform on R?

GA(@) = [ Gl )y (4.59)

llz—yl?

where G(x,y) = e 201,

We note that

//G(x,y)Qdmdyzl, (4.60)
Rr? JR?

so G(z,y) is a Hilbert-Schmidt kernel and the corresponding operator is compact.
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Applying Mercer’s theorem again, we obtain
tr(G) = / G(z,z)dr = 0. (4.61)
R2

We conclude that G is not trace class and realizations of random vector fields with
Gaussian covariance are never in an RKHS with a Gaussian kernel (no matter how
the kernel widths are chosen).

Example 3 (Line segment domain): Let the domain be I = (—1,1). For simplic-
ity we will use o = 1. First consider the Taylor expansion of K(-,x) at 0 (z € I):

K(,2)=Y TE(z)) 2 (4.62)

Ok ‘z:OF'
k=0 ’

We would like to know if this series converges in the V-norm.
First we note that the derivatives of the kernel belong to V', and their norm has

an explicit form. By the reproducing property we have for any function f in V:

flx) =(f(C), K(-x)v. (4.63)
Therefore,

01 (x) Fla+h) = @) O K+ h) = K ()

ox h—0 h h—0 h

- <f<»%>v. (164)
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Repeating the same argument we have that

a’;;;(:) _ <f<-)7%>v'

Let’s take f(z) = akgy(f’y) and obtain

" (8’“[((3:,y)>

o (e <akK<-,y> akK(-,ax>>V

oyk 7 Oxk
Since the kernel is translation invariant,

0" K (x,y)
BT

o (akx@,@)

oxk oyk

and we conclude that

i

2

OFK (-, x)
Oxk

0*K(z,y)
T

1% y=r

= (—D)M(-DF1x3x .. x(2k—1) =

= 1x3x..x(2k-1),

where Hj(x) is the Hermite polynomial of order k.

= Hgk(l‘ — y)K(xv y)|y:1’ -

102

(4.65)

(4.66)

(4.67)

(4.68)
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We can use the above expression to show that the series in converges absolutely:

835’“ 1’ U] N 6xk x of kI
k= k= 14
0 k
= ) [1x3x.. 2k+1)]2|k|| : (4.69)
k=0

The ratio of two consecutive terms of this series is v/2k + 1% which goes to zero as
k goes to infinity, and thus the series converges. The absolute convergence implies
the convergence in the V-norm. Since it also converges pointwise to K (z,y), we have

established the Taylor series expansion of K (-,z) in V.

Since we have picked 0 € I we see that all functions 6k§;(,;’z) ‘I:

, belong to Vi,
so K(-,x) can be written as a limit of partial sums in V; and hence belongs to V;
itself. Since V' is generated by K(-,z) for z € R, we conclude that V' = V;. Thus the
operator G : Vi (I) — V(1) is equivalent to G : Vi (R) — V(R) and it is not trace
class.

This result can be extended to justify that the RKHS restricted to an arbitrary
flat segment in R? is equivalent to the RKHS over the whole line tangent to this
segment. Thus when ~ contains any flat region, the realizations of the random vector
fields over v do not belong to an RKHS with a Gaussian kernel.

So far we have seen some examples in which the realization of the random field

belong to a RKHS (the circle), and some examples in which it does not (line segment,

R?). What can be said about general contours? Clearly, these contours cannot contain
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a flat region. Thus a minimum requirement is that the tangent to the curve (if it
exists) should be nonzero at every point on the contour.

We conjecture that the realizations of the random field belong to the RKHS when
the domain is an analytic curve, i.e. the parameterization v(t) is an analytic function

with respect to t.



Chapter 5

Parameter Estimation in Diffusions

on the Space of Shapes

5.1 Introduction

We address the problem of learning the dynamics of shapes from a sequence of obser-
vations. Our goal is to build algorithms which capture intrinsic features of the shape
changes and which can be used in a variety of applications: tracking, classification,
regression. By building more informative prior distributions for these complex pro-
cesses we can address a wide variety of statistical problems with more precision and
less computation. Once we have learned the underlying models we can incorporate
them in a filtering algorithm and estimate the positions of the shapes when direct

observations are not available: for example, when we are given only a sequence of

105
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images without segmented shapes.

We split the task in two stages: first we need to construct appropriate parametric
models for the evolution of the shapes; next, we would like to estimate the missing
model parameters from a sequence observations. We select to model the evolution of
the shapes with diffusion processes which on one hand are flexible enough to describe
a wide variety of shape deformations, and on the other hand posses some general
theory and well-established properties. As the structure on the space of shapes is

non-Euclidean, we need to resort to working with diffusions on manifolds.

5.1.1 Related work

The subject of studying diffusions of shapes dates back to the work of Kendall [54],
where Brownian motion is considered on the space of points in R” after excluding
similarity transformations. A more recent work by Ball et. al. [9] adds an additional
drift term to the random perturbations of the shapes to construct Ornstein-Uhlenbeck
processes in the appropriate Kendall and Goodal-Mardia coordinates. The authors
obtain the stationary distributions of the proposed processes which facilitates the
parameter estimation. In our work we are interested in shapes which do not change
their topology so their deformations can be appropriately described by stochastic flows
of diffeomorphisms [57]. Such processes have been studied in the context of images
in [19], in the context of landmarks in [93], and extended to the infinite-dimensional

spaces of curves and surfaces in [94].
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5.1.2 Contribution

While these previous models concentrate on modeling general random shape pertur-
bations and their properties, we focus on the tasks of constructing more informative
parametric deformations for shapes (here 2D contours) and estimating their underly-
ing parameters from a discrete sequence of observations.

We extend the model proposed in Section 3.2.1 and [83], which already includes
a shape-based noise term, by introducing additional drift terms describing various
shape motions. In the process we formally define a diffusion process on the landmark
manifold. We justify that the selected noise model yields a well-posed process on
the manifold and that it coincides with the sub-Riemannian formulation of Brownian
motion on this space. We provide a procedure for simulating diffusion sample paths,
derive explicit formulas for the likelihood-ratio estimates of their drift parameters
from the observed shapes, and demonstrate their numerical performance when true

parameters are known.

5.1.3 Organization

We begin with introducing in Section 5.2.1 several different ways for constructing
diffusions on manifolds. Some of those are better suited for numerical simulation,
others are easier to study analytically or provide more intuitive interpretation. Next
in Section 5.3, we define the noise model of our choice and relate the corresponding

diffusion to Brownian motion on a Riemannian or sub-Riemannian manifold. In
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Section 5.4 we introduce several drift models and show sequences of shapes they can
yield in Section 5.5. In Section 5.6 we address the task of estimating the missing
diffusion parameters. Finally, in Section 5.7 we discuss the properties of the solutions

of the proposed diffusion stochastic differential equations.

5.2 Diffusions of shapes

We represent the boundary of the shape by a sequence of m distinct points in R?
denoted by x. The space of all such contours M forms a 2m-dimensional manifold
as described in Section 2.5.1.

Our goal is to define diffusion equations on M of the form

where x; specifies a process on M, A(xy,0) is an element of T}, M with a parameter
0, and B(x;)dW, corresponds a to Brownian motion on M with a mixing matrix
B(x:) whose details we will specify later. In the following sections, we will denote
by M a general d-dimensional Riemannian manifold, with a generic element X or x.
Specializing the discussion to landmark manifold results, we take M = M, d = 2m,

and a generic element will be denoted by y.
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5.2.1 Diffusions on manifolds

There are several approaches for formulating diffusion processes (and their corre-
sponding SDE’s) on manifolds. Here we concentrate on the ones relevant to our
work; for a more extensive treatment of the topic one can refer to the rich literature
in [33, 48, 15]. We discuss both Stratonovich and It6 formulations.

Stratonovich SDE’s on Manifolds. Since Stratonovich calculus follows classi-
cal differentiation rules, it is easy to define Stratonovich SDE’s in local coordinates,
which would appropriately transform under change of coordinates. For that we sim-
ply define A to be a smooth vector field on a d-dimensional manifold M and B(X;)
to be a mapping from R” to Tx, M (n < d) at each X;, and define the stochastic

differential equation on M as

where W, is an n-dimensional Brownian motion, and B converts a Brownian motion
on R™ to a process on the tangent bundle of M (a more general formulation allows
for a time-dependent drift A(Xy,t), but will focus on the time-independent case). A
solution of (5.2) is any process X; which satisfies the above equation in any local

chart. Let {a'}&, and {b}}%, be the coefficients of the vector fields A, By,...B, in
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the local chart. The Stratonovich equation then takes the form

dX'(t) = a'(X,)dt + zn: bi(Xy) odwy(t), i=1,...d, (5.3)

k=1

and under change of parameterization ¢ : R? — R? the equations transform according

to

n n

A (X0) = 301 a (p(X0)) + 30D~ 098] (9(Xa) o dun(t). (54)

=1 k=1

Alternatively, we can consider n smooth vector fields on M denoted as By, ..., B,

(Bi: M — TM fori=1,...,n) and define the SDE
dX, = A(X;)dt + Y Bi(X,) o dwg(s), (5.5)
k=1
whose solution satisfies for any smooth function with compact support on M

FX) = 1060 = [ AfCs+ [ S Bur(X) o dun), (5.6

or equivalently

df (Xy) = Af(Xp)dt + > Bif(Xe) o dwg(t). (5.7)

Selecting n = d is not necessary, however, this choice becomes important in the
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special case when the manifold of interest is parallelizable, i.e. when there exists a
global frame of vector fields E;(X),..., E4(X) on M. Then the local representation
becomes global.

Fortunately this is true in for M = M. By evaluating the kernel at each indi-
vidual point on the curve, we obtain a basis of vector fields on the tangent space:
{K(x,z1)ep, ..., K(X,Tm)ep} (p = 1,2), which varies smoothly when changing the
points, i.e. we have m smooth independent vector fields which when evaluated at
a fixed point form a basis for the tangent space at that point. We denote them by

Ey(x), ...y Eam(x). Then we can write the above SDE in this basis

dxe =Y ox(x)Ee(xe)dt + > Er(xi) o dw(t). (5.8)

Itd6 SDE’s on Manifolds. In a given coordinate chart we can define the following

[t6 equation [50]:

dx'(t) = a"(X;)dt + ib;,(xt) cdwi(t), i=1,...,2m, (5.9)

k=1

where the pairing b - dw corresponds to the classical It6 differential.

Under change of coordinates, [t0 equations are required to satisfy Ito’s formula:

n

de’ Zajcp a’ (X,)dt +

J=1 J=1 k=1

|
M&

7=1 k=1

Z k1P bj Xt Xt dt—f—zzaj@zbj Xt) dwk( )

(5.10)
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and the equation can be converted from Ito6 to Stratonovich form and vice versa using

the standard rules

BL(XO)ObL(X) | dt + > bi(Xy) o dup(t), i=1,...d.

j=1 k=1 k=1

(5.11)

One can observe that in order for the It6 formula to be satisfied, under change
of coordinates the transformation of a has to depend on the b,’s, i.e. it cannot be
defined as a vector field on the manifold. A global definition of It6 equations can be
given by introducing a special bundle (Itd6 bundle [15, 41]), and then It6 equations
can be defined as its sections.

Diffusions through the Riemannian Exponential Map. An alternative
approach to defining It6 equations resorts to the Riemannian structure on the man-
ifold of interest and the associated exponential map (Baxendale[13], Belopolskaya-
Daletsky[15] forms). Let expy : Tx M — M be the Riemannian exponential map on

M and consider the equation

dXt = eXpXt (A(Xt)dt + B(Xt)th), (512)
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where the forward stochastic differential
A(Xy)dt + B(X;)dW,; (5.13)

corresponds to the class of diffusion processes in Ty, M whose drift and noise terms

coincide locally with A and B, i.e. they satisfy the equation

u(t+s) = /tHS Aluy)dr + /tt+5 B(uy)dw,, (5.14)

where A(u,) is a vector field on Tx, M, and B(u,) : R* = Tx, M, A(0) = A(X,) and

B(0) = B(X;) in a neighborhood around the origin of Ty, M and zero outside.

Definition 5.1. (p.153 7.28 [41]) A solution of (5.12) is a process X, for which
at every X, there exists a neighborhood in which Xyys (for s > 0 such that X, is in
the neighborhood) coincides with a process from the class expy, (A(X¢)dt + B(X,)dW;)

a.s..

Let’s consider the Taylor series expansion of the exponential map. For any curve

X(t) on M in a local chart we have:

X(t) = X(0) +tX(0) + %tQX(O) + o(t?). (5.15)
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Thus
L, 2
expy(tv) = X +tv— §t I'x(v,v) + o(t), (5.16)

where I'x (%, %) = I’f ai and Ffj the Christoffel symbols associated with the
connection on M. Using this expansion one can obtain a local chart formulation of
(5.12):

0

dX, = A(X,)dt — = Zr Zb% X)) (X)) =— o
k:

We observe that the drift coefficients of the Itd6 equation contain a correction term

due to the non-flatness of the manifold:

1 “L ,
= 5T D WX (Xo). (5.18)
=1

Diffusions as a Limit of a Random Walk on a Manifold. Intuitively, we
would want a diffusion to be a limit of small steps on the manifold in a given direction
with noise added to them. Baxendale [13] introduces an approach closest to this idea.

First we recall the definition of a Wiener process on an infinite-dimensional space.

Definition 5.2. (Wiener process on an infinite-dimensional space) A process
Wy on a separable Fréchet space E s called a Wiener process on E generated by a

Gaussian measure (i, if it satisfies the following properties:
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(a) it has continuous sample paths

(b) it has independent increments

(c) the distribution of Wy,s — Wy is independent of s

(d) Wo =0

(e) the distribution of Wy is p.

Let u be a zero mean Gaussian measure on C(T'M) (the continuous vector fields
on M), and let W; be the associated Wiener process. Let A be a smooth vector field
on M. Set U, = tA + W,. Define a partition 7 = {tqc = 0,t1,....,tx = T'}. Suppose
X7 satisfies

X7T

ti+1

= expyy (A,U4(Xy)), j =0, N = L. (5.19)

It can be shown that under suitable conditions X{; converges to a Markov process X;

on [0,7] as the mesh 7 becomes denser, which corresponds to the Itd6 SDE:

Finally, this approach provides us with a meaningful discretization scheme for

small values of dt

Xitar = eXpXt(A(Xt)dt + B(X)Wy), (5.21)
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where W, is a Wiener process on R", or equivalently

k=1

Xirar = expy, (A(Xt)dt + Zn: Bk(Xt)ek(t)\/E> , (5.22)

where €;(t)’s are independent standard normally distributed r.v.’s.

Since in our setting the exponential map can be numerically computed, defining
diffusion processes through it is preferable for simulating diffusion paths and elimi-
nates the need to resort to Stratonovich equations or computing correction terms.

Diffusions through Infinitesimal Generators. We introduce here one more
approach to defining diffusions which facilitates the interpretation of the properties
of the processes we construct. In the second part of his work on stochastic differential
equations on manifolds [51] Tt6 discusses the topic of building a diffusion process on
a manifold whose infinitesimal generator coincides with a given second order elliptic
operator. The infinitesimal generator of a Markov process is an operator L acting on
the space of compactly supported twice-differentiable functions on M in the following

way

Lf(x) = im 2 [E[F(X)|X(0) = )] — £(2)] = T EF(X)IX(0) =], (5.29

If we denote the transition semigroup of the process as

[Pnf](z) = E[f(Xn)[X(0) = x)], (5.24)
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we have Lf = 0,Pyf),_, and LPf = O,P1pfin—0. Applying Dynkin’s formula we

obtain:

RACX) ~ Pof(Xo) = [ L fir (5.25)
B (X0~ f(a) = | LE.f(Xo)dr (5.26)
B0 - 7o)~ [ LX) =0, (5.27)

and we conclude that f(X;) —f(x)—fot Lf(X;)dr is amartingale. We can alternatively
take this result as a definition of the generator L of the Markov process.

The question of existence of a process for which (5.27) holds is called the Mar-
tingale Problem [85, 86|, and is a coordinate-free approach of studying properties of
SDE’s on manifolds. The problem is well studied in the case of diffusion processes.

Let’s consider the Stratonovich differential equation (5.2)
df (Xe) = (Brf)(Xy) o dWE + (Af)(Xy)dt (5.28)

df (Xi) = (ka)(Xt)'deﬂL%d(ka)(Xt) AW+ (Af)(Xdt (5.29)

PX) = (Beh)(X) - AW, + By(Bf)(X)dt + (ANX)d (530
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Let L = %B2 + A. Then we have

FO6) = F0X0) = [ B -awk+ [ L6 (5.31)

We observe that the first term on the right-hand side is an 1t6 integral with respect to
a Brownian motion so it is a local martingale. Hence, f(X;)— f(Xo)—3 fg L(f(X,)dr
is a local martingale as well, and we conclude that L is the generator of the diffusion

process. Its form in local coordinates is:

IS, 1, 9 0 ;0
1, 0 0 1=, d o ;0
- QZbk(Xt)bk(Xt)a 97, +§Zbk<Xt)a .b{C(Xt)a—]jLaax. _
k=1 ’ k=1 ¢ g
1 o 0 -0

+a' (5.32)

3P 500w T oy

where B;; = Y p_, bi(X¢)bl.(X;) and a is the drift of the diffusion equation in It6 form
(5.9).

Alternatively, taking any positive semidefinite matrix B;; and a vector a we can
define a second-order (semi-elliptic) operator L and construct a diffusion which has

such a generator (under certain regularity conditions discussed in Section 5.7).
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Let’s define an operator in local coordinates:

n

(LX) = 30 (), f(X0) + 5 3 Ba(X0)d f(X,). (53

The diffusion process generated by it satisfies

lim E(X;(t + h)) = a:(X (1)), (5.34)

h—0

lim B[(X;(t + ) = Xi(1))(X;( + h) = X;(0))|X(s) : 0 < s < #] = By(X (1)),

h—0

(5.35)

and the vector a and the matrix B are defined as the infinitesimal mean and the

infinitesimal covariance of the process. If we can find a smooth b (X;) such that

n

Bij(Xy) = > b(X)bL(Xy), (5.36)

k=1

then the stochastic process takes the form:

dX'(t) = a'(X;)dt + Zn:b;;(Xt) cdwi(t), i=1,..,d. (5.37)

k=1

To fully determine a diffusion process on the shape manifold we need to define its
infinitesimal mean and covariance and we discuss appropriate choices for them in the

next two sections.
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5.3 Noise models

In this section we discuss the choice of an infinitesimal covariance, which in turn
determines the form of vector fields By, ..., B,,, and the covariance of the noise in the
diffusion equations. To focus on the properties of the noise we will consider diffusions
for which the drift A(y;) is zero, i.e. the motion of individual points is driven only
by the mixing of the individual Brownian motions. Motivated by the consistency

arguments in Section 3.2.1.2 we would like the correlation between two points to be

C(x,y) = K(x, Xn) K (X, Xn) K (Xn, 1), (5.38)

lz—y]?
where K(x,y) = e~ 2. In this case the correlation between two points in X, is

K (z,y). Evaluating at each x € x,, the full diffusion matrix becomes:

C(Xm» Xm) = K(XmaXn)K(XnaXn)_lK(XnaXm)~ (5.39)

This choice, in addition to possessing the consistency property, is also driven by
geometric motivation as it relates to the Brownian motion on the manifold. Before
we address this connection, however, we first want to ensure this covariance gives rise
to a well-defined process.

Well-posedness. Let’s consider a process with zero infinitesimal mean and in-
finitesimal covariance as in (5.39). In order to define an associated SDE, we need to

be able to write C(Xm, Xm) as a product C(Xom; Xm) = 2 (xXm) 2 (xm)T, where X () is
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smooth in some appropriate sense to allow to define vector fields on M. First we note
that K (xn, xn) is a positive definite matrix whenever all points in x,, are distinct.
Therefore, there exists a unique positive definite square root of K (X, Xm) which we

will denote by K (Xm, Xm)'/?. We can then decompose the covariance as:

C(Xm> Xm) = (K (Xm> Xn) K (Xn, Xn)_l/Q)(K(Xma Xn) K (Xn, Xn)_l/Q)T (5.40)

The entries of the matrices K (Xum, Xn) and K (xn, Xn) are an analytic function of
Xm, SO we can state that K (x.m, xm) is continuously differentiable as a function of x,,
(in the space of matrices with some matrix norm). Below we justify that the square

root is continuously differentiable too.

Proposition 5.3. (Smoothness of matriz square roots) Let A € ST, where
St denotes the space of n-dimensional real positive definite matrices. Consider the
unique symmetric positive definite square root of A: S = /A (S?=A,S€S8"). The

function f(A) = /A is continuously differentiable.

Proof. We will employ the inverse function theorem. Let’s define the map ¢ : ST —
S" satisfying ¢(S) = S?. First we note that the existence of the symmetric positive
definite square root justifies that g is onto while its uniqueness ensures g is 1-1, hence
g is a bijection on S¥.

Next we observe that g is a smooth map and we look at its derivative. We recall

that S is a differentiable manifold. The tangent space at a point S on this manifold
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is equivalent to the space of symmetric matrices. We consider a small perturbation
of S in the direction of the tangent vector H: for ¢ small enough S +tH stays on S.

Then

d
dg(S)H = Eg(S +tH)|jmo = S* +tSH +tHS + t°H?|;—o = SH + HS  (5.41)

We can show that dg has a full rank on S, i.e. SH 4+ HS = 0 implies H = 0 for any
S € 8T. Let’s take an eigenvalue-eigenvector pair for S: A, v (clearly X is positive).

Then
SH+HS=0= SHv+ HSv=0= SHv=—-\Sv (5.42)

If Hv # 0 we have that A and —\ are both eigenvalues for S, and since S is positive
definite we reach a contradiction, hence Hv = 0. Since this is true for any eigenvector
of S, and we can select the eigenvectors of S to form a basis for R" we show that H
is equal to zero in this basis.

Since dg is full rank, by the inverse function theorem g is a local C'*-diffeomorphism
at each point on S%. As we also know that g is a bijection, we conclude that g
is a global C'-diffecomorphism, and that the square root function is continuously

differentiable. 0

1/2

We conclude that, since K (x,, xn)'/? is continuously differentiable and both ma-

trix inversion and multiplication are smooth operations,
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Y(xm) = K (Xms Xn) K (Xn, Xn) /% is continuously differentiable as well, and the pro-

cess (written in Belopolskaya-Daletsky form)

dx: = exp,, (X(x¢)dW) (5.43)

is well-posed on the manifold.

In practice, we do not implement the exponential map directly. Instead, we use the
Hamiltonian formulation of the geodesic equations and use the co-exponential map
(2.32), evaluated at the initial momentum corresponding to the differential X (x;)dW;.
When we expand ¥, the differential becomes K (Xm, Xn)K (Xn, Xn) /2dW;, and we

realize that its covector formulation is simply K (xp, Xn)_l/ 2dW,. So we have

dx: = exp;t (K (X (1), X ()" /2dWV,) . (5.44)

Brownian Motion on a Riemannian manifold

We discuss here the most famous example of a diffusion — the Brownian motion and
its generator — the Laplace-Beltrami operator. For that we require the manifold to
possess a Riemannian structure. Let’s denote the metric coefficients by g;; and those
of its inverse by ¢¥. Assume that the vector fields Bj, ..., B,, form an orthonormal
frame with respect to this metric; this implies that in local coordinates: blg;;b! = oy,

and bibl = g”. The matrix By; appearing in the infinitesimal generator becomes the
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inverse of the metric tensor. The full form of the infinitesimal generator is

1.,.0 0 1 0
L=- — 4 _Thgii — 5.45
29 0w 00, 2" oy (5.45)
Using the direct relationship between the Christoffel symbols and the metric
1 Ogii | Ogi; 0y
Ih=—g" = L = 5.46
i1 = 59 (axﬂ - ort  OJx™ (5.46)

one can verify that the generator can also be written in the more familiar way

1 ..
L==g"
59

9 1/2 1/2 ij a -1/2 Y 9 1/2 g~ 9 _ 1

(5.47)

which is the traditional definition of the Laplace-Beltrami operator as the divergence
of the gradient.

We observe that the Laplace-Beltrami operator has an additional first order term
(containing the Christoffel symbols) in contrast to the classical Laplacian which has
only the second order term. Clearly they coincide when the manifold is flat and the
Christoffel symbols are zero. On a general manifold one uses the exponential map
to generate Brownian motion, which yields an extra correction term to the drift. So

if we evaluate the exponential map at A(X;,t) = 0, we obtain the following local
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coordinate formulation of the SDE (i =1, ...,d)

d d d
1 . .
dX;=— STES B(XO0 (Xy)dt+ Y bp(Xy)dwp(t) . (5.48)
k=1 =1 k=1 ,
Riemannian correction drift Browm'(;g motion

Thus, in local coordinates the Brownian motion has a nonzero drift, and the in-
finitesimal generator has an associated first order term. Although we do not use this
representation for sampling, the form of the equations in local coordinates will be
useful later in Section 5.7.

Brownian Motion on a Sub-Riemannian Manifold

Note that when n < d the B;(X)’s form a basis only for an n-dimensional subspace
of Tx M (they form a basis for the distribution ). The notion of a metric does not
exist on a sub-Riemannian manifold (the inner product is not defined for vectors not
belonging to the distribution), therefore, the above definition of Brownian motion
cannot be automatically extended to the sub-Riemannian case. Instead, we resort
to the notion of a cometric [70] which corresponds to the inverse of the metric in
Riemannian geometry. We first introduce the bundle map: 3 : T*M — TM in the

following way:

e p(v) = (Bx(p),v) for v € Hx and p € Tx M.

Now we can define the cometric as the contravariant tensor 3 : T"M x T"M — R
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satisfying

B(p1,p2) = p1(B(p2)) = (B(p1), B(p2)), for pi,ps € T*M. (5.49)

It is clear that § is degenerate since A is not onto.

In local coordinates, we can refer to the cometric as ¢ (z) (and g;;(z) is not well
defined). Formulas in Riemannian geometry which can be written in terms of the
inverse of the Riemannian metric can be generalized to the sub-Riemannian case. We
observe that the Laplace-Beltrami operator contains the Christoffel symbols, whose
direct computation requires the derivatives of the Riemannian metric, and thus cannot
be automatically generalized to sub-Riemannian manifolds. We define the raised

Christoffel symbols (as introduced by [46], [84]):

1  Ogka - OgkP 5 0gPl
rird = — | gip = ji2l_ _ gk ) 5.50
2 (g Oz’ T ozi 7 owi (5.50)
The classical Christoffel symbols specify the covariant derivative and appear in the
geodesic equations on a Riemannian manifold (2.22). Similarly, the raised Christoffel
symbols appear in the Hamiltonian formulation of the geodesic equations on a sub-

Riemannian manifold:

i'(s) = T9%(2(s))p; (s)pe(s), i=1,....d (5.51)
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for some initial conditions on the covectors p;(0) for j = 1,...,d. We recall that there

is no one-to-one correspondence between covectors and horizontal vectors.
Differentiating both sides of the equality g"g;; = &;;, we obtain:

89il i1 915
= g2 .52
ox i g ox (5:52)

The following relationship between the classical and raised Christoffel symbols is

deduced

oty = e (G - ) - o
= —g" gi: 95 — g™ g%:gij +g"" gi:gm = (5.55)
= 0 gmig%z + gmjg%i - gm’“g%g = —g;;T7". (5.56)

The third equality was obtained by renaming the indices of the first two terms, the
next one — by using the symmetry of the Riemannian metric.
Therefore, the Laplace-Beltrami operator can be written in terms of the raised

Christoffel symbols as:

1/.0 8 9
— — | 4% .U
L 5 (g 9 O, gi;T 8“) : (5.57)



CHAPTER 5. PARAMETER ESTIMATION IN SHAPE DIFFUSIONS 128

This representation improves upon (5.45) as it does not require calcultion of
derivatives of the metric, but still depends on g;; which is not well defined on a
sub-Riemannian manifold, so more intrinsic formulation should be sought.

On a Riemannian manifold the definition of the Laplace-Beltrami operator as
the divergence of the gradient is possible due to the existence of the Riemannian
volume form and this definition is intrinsic. On a sub-Riemannian manifold there
is no natural way to define a volume form, hence, there does not exist a unique
definition of the corresponding sub-Laplacian operator (the generator of the sub-
Riemannian Brownian motion). There has been a lot of recent work toward providing
an appropriate formulation for the sub-Laplacian: based on the Hausdorff volume [1],
based on Popp’s volume (introduced by Popp and discussed for the first time in [70]),
etc [42, 43, 3.

Rather than settling on a choice of volume, in a recent work Gordina, et. al. [43]
suggest choosing the sub-Laplacian operator so that the resulting process is a limit
of a suitably defined random walk on the manifold. The proposed definition is based
on a Riemannian metric which is compatible with the sub-Riemannian metric on the
manifold. A metric g;; on M is called compatible if when restricted to the horizontal
distribution ‘H coincides with the sub-Riemannian metric: (v, w)y = (v, w)y for
v,w € H. In our particular setting there is a natural choice for a Riemannian metric
on the manifold: the one induced by the reproducing kernel evaluated at y,,. The

Riemannian metric provides a one-to-one correspondence between the tangent and
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cotangent spaces of the manifold, thus given a vector in horizontal distribution we
can identify a unique covector associated to it. Let @7, (x,v) be the Hamiltonian
flow for g on M with an initial condition = and p = g(v) (the map ¢ here indicates
the correspondence between v and p based on the metric). For our choice of a metric
this corresponds to solving the exponential map as defined in (3.33). Gordina, et al.

define the sub-Laplacian operator in the following way:

L= [ {%%f(@f+s<x,v>>

Ui(dv)} : (5.58)

s=0,t=0

where the integral is calculated over the unit sphere in the horizontal distribution
Sny» ®7 is the flow along a horizontal geodesic, and U, is the rotationally invariant

measure on the distribution. In local coordinates the generator takes the form

1 « o 0? LN 0
I E i _ E ko By
L m {ﬁ 0z 0z 948" 9r 83:’“} ’ (5.59)

k,q,r=1

where 39 = (B(dz?), 8(dz?)). Clearly, on a Riemannian manifold, where 39 = g%
this reduces to a scaled version of the Laplace-Beltrami operator (5.57). The corre-

sponding SDE in local coordinates is

d d d
1 g 1
dXZ»:——E:F”"‘E: i 397 gy dt —Ejbd t), 5.60
2k:1 qTZIQqﬂ 9rj +2k:1 k wk() ( )

s

Vv
sub-Riemannian correction drift Brownian motion
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where 59 = 377 bib].

In our setting the matrix with entries 59" takes the form:

8= . (5.61)

(5.62)

Further, b(x;) is the il’th entry of X(Xm) = K(Xm, Xn)K(Xn; Xn) 2
Therefore, we conclude that the model we have proposed in (5.43) coincides with

this definition of Brownian motion on sub-Riemannian manifold.

5.4 Drift models

In this section we discuss various models for the drift in the diffusion.
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5.4.1 Constant drift

A simple drift formulation assumes the coefficients of the vector field are constant

with respect to some basis of vector fields Ei, ...E,, on M:

A(xe, 0) = Z Ei(xt)0:. (5.63)

The choice of a basis is important: a drift constant with respect to one basis may
not be constant with respect to another one. We will consider two special cases: the
basis obtained by evaluating the kernel at a set of control points (i.e. the covector

associated with the drift is fixed):

n

A(xi,0) =Y K (xi,2:)0; = K(x1)6, (5.64)

=1

or an orthonormal basis as defined in Section 5.3
A(Xt, 9) = 2()@)9. (5-65)

As usual, we allow for the vector fields Ei(x;), ..., En(x:) to span only a subspace of
the tangent space when n < m.

The diffusion process with this drift written in Belopolskaya-Daletskiy form

dx: = exp,, (K(x;)0dt + X(x;)dW;), (5.66)
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can be interpreted as a random walk with a fixed trend.

5.4.2 Shape gradient drifts

Although intuitively simple, the constant drift model does not preserve its properties
under change of coordinates. Thus, we are urged to construct models which possess
drift terms with intrinsic properties. A natural approach is to consider a “potential”
function U :— R, and the corresponding stochastic gradient flow with a drift —VU.
Thus the drift will “push” the process toward the minimizer of the potential function.

The “strength” of this push can be determined by a parameter 6, yielding a process

dx: = OVU(xt) + B(x:)dWs, (5.67)

where B(x:) can represent the Brownian motion coefficients in a Riemannian or sub-
Riemannian sense, and the diffusion is in Belopolskaya-Daletsky form.
Riemannian gradient. As U is a function on the Riemannian manifold M, the

gradient is a vector field on M and satisfies for any other vector field v:

(dUv)y = (VU, )y, (5.68)

where (dU|v), represents the action of the differential of U on v evaluated at y.
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In local coordinates the inner product can be written as
(VU,v) = (VU)K (x, x) " vy (5.69)

where by VU)?/‘ we denote the evaluation of the Riemannian gradient to distinguish
from the Euclidean gradient VU,. Further, the action of the differential can be

written in terms of the Euclidean inner product
(dU|v)y = VU] v,. (5.70)
The condition in (5.68) becomes
VU vy = (VU K(x, X) vy, (5.71)
hence the form of the Riemannian gradient is
VUM =K(x, x)VUy. (5.72)
The evaluation at an individual point is

VMU =Y K(xi,2,)V,,U. (5.73)

j=1

Horizontal gradient. When working on a sub-Riemannian manifold and equipped
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only with a sub-Riemannian metric, we resort to the definition of a horizontal gra-
dient: a vector field in the distribution H which satisfies for every horizontal vector

field v

(dUw) = (VHU, v)y. (5.74)

Let’s assume the form of the horizontal gradient in local coordinates is Vth =
K(Xm, xn)a and the form of an arbitrary vector field in local coordinates is v =

K (Xm: Xn)B. According to (5.74) the coefficients of the horizontal gradient need to

satisfy
VU, K(Xm Xn)B = &"K(xn, Xn)B, (5.75)
le.
o = K(Xn, Xn) " KXy Xim) Vi, U, (5.76)
and therefore
VI U =K (xom, Xn) K (Xn» Xn) ™ K (Xns Xm) V., U- (5.77)

This formulation will be used in the models in the next two sections.
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5.4.2.1 Mean-reverting drift

In this section we mathematically describe a process for which the shape is free to
vary from step to step but in the long run does not deviate much from a fixed template
shape. We are motivated by the following definition of the Ornstein-Uhlenbeck process

on R:

Like Brownian motion, this process is Gaussian and Markovian, however, it also
admits a stationary distribution (and is the unique process which possesses these three
properties simultaneously). The stationary behavior can be understood by rewriting

the drift of the process as a gradient of a function:

Xy

dX, = 0Vy, [—#} + dW,. (5.79)

The drift of the process can now be interpreted as a force pushing toward the min-
imizer of the squared distance between X; and the fixed element u, and, due to the
stochastic effect of the Brownian motion term, the process ends up oscillating around
the mean (hence the commonly used name “mean-reverting” process). To transfer
this idea to the space of shapes, we define the potential function as U = dist(x, 1)
where 4 is a mean shape (in practice, it can be represented by a template shape

calculated from a set of training data). In a Riemannian framework it is natural to
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take this distance to represent the length of the geodesic path connecting X; and g,

i.e. solution of the following minimization problem:

dist(x¢, ) = min || (5.80)

v: xt=exp,,(v)

The gradient of the distance reflects the rate of change of the minimizer of (5.80)
with respect to a change in the shape y;, which is not a trivial problem.

Instead, we define U to be a function which simply measures the area of mismatch
between the shapes determined by y; and u. Since area is invariant under parame-
terization, it is an intrinsic geometric property. For that first we can construct two
binary images of the same pre-determined size B,, and B,, which are nonzero in the
interior of the corresponding contours. Then we let U = |B,, —B,,|, i.e. the number of
mismatched pixels. The continuous version of U would give us the area of mismatch
of the two regions, and can be written as an integral of a function over the region

enclosed by x; (denoted by ,,):

U = [ 1B =Bl [ (1=Bu@l - 0= Bo)dr. (581
Xt F\(,x)

Now we simply observe that the function U(y;) can be written as an integral of a

function over the domain of the shape y;: fo F(z)dx. We can obtain the gradient
t

by applying the divergence theorem to convert the integral to one over the boundary

of the region which can be further discretized to obtain an explicit form. We provide
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details in Section 5.4.2.3.
The parameter 6 determines how strongly the shape is attracted to the mean

shape:

This model can easily be generalized to the case when we have multiple template
shapes p1, ..., up, and we would like to learn how the object is attracted to each of

them. We can consider

p
dye = — Y 0;VMdist(x1, i) + B(xe)dW,. (5.83)

i=1

We call this a “regression drift”.

5.4.2.2 Shape descriptor drifts

In the absence of a template shape, we consider more general characteristics of the
shape. For example, suppose that we have knowledge about the average length L,
and area A, of the object. Since these are scalar measures, the potential function
can simply be set to the quadratic deviation of the shape’s length and area from the

—1|A,, — A,]?, and define

mean values: we set Ui(x:) = —2|Ly, — Lu|% Us(x:) = 5

2
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A(Xt7 9) = 01VMU1 + HQVMUQ:

1 1
dXt - _591VM|LX15 - Lu|2 - 502VM|AXt - Au|2 + B(Xt)dW“ (5'84)
dx: = —01(Ly, — LM)VML(Xt) — 02(Ay, — AM)VMA(Xt) + B(xo)dWi,  (5.85)
M M 0
dvi = ~[(Ly ~ LIVVLOG) (A~ AJVMACG] | | dt+ B(x)dWs.
0
(5.86)

The gradients of these functions are also computable and we provide the derivations
in the next section.
We can generalize to p shape descriptors m with average values mL by defining a

potential function

U(Xt) = Z eidiSt(mi(Xt)v m;)27 (587)

where the distance is appropriate for the space each shape descriptor is defined in.

5.4.2.3 Discretized gradients

In this section we provide explicit calculations of the gradients appearing in the shape
models described in the previous two sections and discuss some of their properties. We

first obtain the Euclidean gradients and then Riemannian/sub-Riemannian gradients
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can be obtained by equations (5.72) and (5.77).
Template mismatch:

The mismatch from the template is calculated according to

U:/ F(z)dz, (5.88)

Xt

where F(z) = |1 — B,(z)| — |B,(x)| = 1 —2B,(x) (B, takes values 0 or 1). As this
function is discontinuous at the boundary of the template, a smoothed version of B,
should be used instead. Now that F' is differentiable (and also bounded) the gradient

of U can be obtained using the divergence theorem

VU = /Q VF(x)dz / F(a)- v, (5.89)

where v is the outer pointing unit normal along the boundary of the shape.
We recall that x; represents the polygon determined by the points z (%), ..., z,,(t) €

X:- As x; is piecewise smooth, we can write the integral as

/Xt F(z) - vdr = Zil/x F(z) - vdr, (5.90)

iTi41

where x;x;,1 indicates the line segment from z; to z;;; and x,,.1 = x;. We assume
that F'(z) is close to constant along the line segments (here we clearly introduce an

error since we know that F'(z) depends on the binary image B,, and can change values
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rapidly along its boundary) and thus approximate

m

=1

where V; indicates the outward normal (when points are ordered clockwise) at the
midpoint of the line segment z;z;1, and |z;x;41| is the length of the segment. In our
implementation we first reparameterize the contour by arc length, and then evaluate
the function and the normal at the newly created points to simplify the integral
computation.

Area:

The area of a polygonal curve with points ..., x,, is

m—1
1
A= Zl det(x;, Ti41). (5.92)

The Euclidean gradient of the discretized area with respect to the z;’th point takes

the form:
(5.93)

where the superscripts indicate the coordinates of the points.

Using the relationship between Euclidean and Riemannian gradients in (5.72) we
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can derive the explicit form of the Riemannian area gradient:

(5.94)

Length:

We represent the length in the following way

m—1
=Y i =z, (5.95)
=1

where || - || is the Euclidean norm. To obtain the derivative we consider a displacement

hi, ..., h,, and calculate

m—1

d
dL(h) = 7 Z lzi +thi — 21 — thi|l,_
i=1

m— 1
_ Z — Tiy1) hi hit1) (5.96)
i1 ;= @i |
The length gradient is
V] — Ti— X1 L1 — & ‘ (5.97)
i =zl [wiey — @]

We make the important observation that the gradient of the length becomes ill-

defined when points coincide. We introduce a better behaved shape descriptor with
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similar properties in the next section.
Energy:

The energy of a contour + is defined as
B = [ InPds (5.98)
Its polygonal approximation is
BX) = m 3 =i (5.99

assuming that the coordinates of the set of landmarks are stored in X (which is an

n X 2 matrix). Let’s look at its vector form. The squared length function is

B(X) = |IX - M X, (5.100)
where
01 0
00 1 0
M, = (5.101)
ST
10 0
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We define the following matrix

L= (I—-M)"(I—- M), (5.102)

so we have F(X) = XTLX and VE = LX.

We first note that the energy of a contour is not invariant under reparameteriza-
tion. Further, while the length of the discrete contour does not depend on the position
of the contour in the plane, the discrete energy grows when the contour moves further
from the origin. To have a function which is invariant of the position of the shape,

we introduce X’ as the coordinates of X after subtracting the center of mass:

X' =X —1X/n, (5.103)

where 1 is the matrix of ones. We see that X' = M, X, with

My=1—-1. (5.104)

The modified energy is

E(X')=XTLX = XT"M] LM, X, (5.105)
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and the gradient is

VE = M{LM,X. (5.106)

5.5 Simulation of shape paths

We generate artificial observations from the suggested dynamical shape models by
numerically integrating the corresponding SDEs.

The initial shape is a circle of radius 10. The diffusion is simulated up to time
T = 30 and the time step is dt = 0.05 (except (d) dt = 0.1). The deformation kernel
width is set to o = 10. Below we display the sequences on a 3D plot in which the 3rd
dimension corresponds to time. The black stripes correspond to the locations of the

control points.
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Figure 5.1: Driftless Diffusion
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Figure 5.2: Constant Drift Diffusion
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Figure 5.3: Mean-reverting Diffusion (initial shape is a circle, template shape is a
dumbbell)
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Regression-like Ornstein-Uhlenbeck Drift Regression-like Ornstein-Uhlenbeck Drift
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Figure 5.4: “Regression-like” Diffusion (with two template shapes: one vertical ellipse
and one horizontal ellipse)
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Figure 5.5: Shape Descriptor Drift Diffusion (with length and area terms)

5.6 Estimation of drift parameters in shape diffu-

sions

Given observations {x:,t € [0,7]} from the It6 process x; on M satisfying

dXt = A(Xt7 Q)dt + B(Xt)th7 Xo = T, (5107)
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(note we assume we have continuous measurements) we would like to find an estimate
for the drift parameters stored in 6. Although in practice we can never obtain obser-
vations in continuous time, methods for estimating the parameters in this case lead
to natural approaches to the problem in the case when observations occur at discrete
times. We consider likelihood-based estimation, but before addressing how to solve
the problem on the space of shapes, we provide some background of the methodology

for processes in Euclidean space.

5.6.1 Maximum likelihood estimation for processes on R"

In this section we discuss the topic of obtaining maximum likelihood estimates for

drift parameters in diffusion processes on R™:

Let P, be the measure generated by the process X;. A likelihood function for 6
is obtained by introducing the measure P corresponding to process (5.108) when
A(Xy,0) = 0 (driftless diffusion), and considering the Radon-Nikodym derivative of
Py with respect to P. Assume that the matrix C(z) = B(x)B(z)? is non-singular.

Girsanov theorem states that under the following Novikov condition

Eg exp (/OTA(Xt, )T C(X,)TA(X,, e)dt) < 00, (5.109)
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Py is absolutely continuous with respect to P and the corresponding Radon-Nikodym

derivative takes the form

dP, g I
d—P"(X) :/ A(Xt,G)TC(Xt)ldXt—i/ A(X;, 0)TC(X,)TA(X,, 0)dt.
0 0
(5.110)
When C' is not invertible (which is always the case when n < m), C~! can be

substituted with B((BTB)")2BT, where (BT B)' is the generalized pseudo-inverse of
BTB [98]. A likelihood function can be defined /(,X) = 22(X), and an MLE
estimate for 6 can be obtained by maximizing [ with respect to 6. Specific properties

of the estimator can be obtained in many situations. For example, when X, is one-

dimensional and the drift is A(X, 6) = fa(X,), the form of the MLE estimate is:

~ fOTa(Xt)Xtdt

0(¢) = T (5.111)

and following results hold under additional regularity conditions ([61], Theorem 17.2,

p. 202):

Bias(0,T) = d%EQ (/OTaQ(Xt)dt>1, (5.112)

MSE(9,T) = d%Eg (/OT aQ(Xt)dt> h +j—;IE9 (/OT aQ(Xt)dt> 72. (5.113)
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When measurements are observed at discrete equally sampled times: to,t1,...,tx

with h = t;,1 — t;, the approximation of the likelihood ratio is

N
lh,N<07X) = ZA(XUA? H)TC(XQ 1)71<Xt¢ — Xy, 1) -
=1
h N
_§ Z A(Xtifl’ Q)TC(Xt 1)_1A(Xti71 ) 9)
=1

(5.114)

which can be maximized to obtain an MLE estimate for §. The MLE estimator has
many desirable properties: under the condition that Nh* — 0 (moderately increasing

design), it can be shown that it is consistent, asymptotically normal and efficient [98].

5.6.2 Discrete likelihood ratio

To obtain intuition of what the likelihood ratio represents for diffusions on a manifold,
we look at its approximation by considering a discretized version of the diffusion
evaluated at finitely many time points ty,...,tx with distance between them A; =
tj+1 —t;. Using the Belopolskaya form of the Ito equation, we can write the process

as

th+1 = eXpth (AJA<Xt]7 9) + V A] ZBZ<Xt])€Z(t])) 9 .] = 07 RS N - 17
i=1

(5.115)
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where B;’s represents a (not necessarily orthonormal) basis for Ty, M, and ¢;’s are
independent standard normally distributed r.v.’s.

We are interested in pg(xo.n) and each x;.,, = F(x;,¢) and F represents the

j+1

transformation in (5.115). Let’s write for short yo.ny = ®(¢), then

Pron6(2) = Deo(@7(2)) | DD (). (5.116)

First let’s compute p.o(P(xo.n)). We can rewrite (5.115) in terms of g;’s, by
introducing the Riemannian logarithm map logth (Xtj1) = exp;é (Xt;11) (We assume
that if the observations are not far apart the inverse of the exponential map is well

defined):

n

> B, )eilty) = logy, (xiye0)/v/A) = VA Al ). (5.117)

i=1

The matrix form of the above equation is

e, = Bu,) " (logy, (0,)/VA = VEANGY)) . (5:118)

(D_I(XO:N) - B(th)_l (IOgth (th+1)/\/A_j - \/KJ'A(X%" 0)) : (5'119)

Since the &;,’s are normally distributed, their joint density given the observed
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path is

N
- —sf.et. 2
Peo(® 1(XO:N))) OCHe %412

J=0

N

= exp (Z - IOgth (th+1)TB(th)_TB(th)_l lOgth (th+1)/2Aj+
k=1

+ logxtj <th+1)TB(th)iTB<th)71A(th7 9>_

- 00, 0)"Bl) Bl) Al 0)). (5.120
Next, we look at the form of the Jacobian:
DO~ ()| = [DR(2 ()|, (5.121)
where
[D®(e)]j41 = O1F(Xi,€)0xi + O2F (xj,€5)0¢;. (5.122)
We observe that the Jacobian of ® is triangular, and its determinant is

D2 (xoun)| = [ [ det(02F (x;.€5)). (5.123)

J=1
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with

Or(Xj,€j)u = Dexpxj (long Xi+1) (VA B(x;)u). (5.124)

This transformation does not depend on 6, and will cancel in the likelihood ratio.

Define the driftless process

Xtyer = €XDy, (w/AjZBi(th)gi(th , j=0,..,N—1. (5.125)
=1

The density of € for the driftless process is

N
peo® (xa) o exp( 3 = o, () Bl) Bl og, (1,0)/28 ),

j=1

(5.126)

and the density of yo.n is

Pron (@7 (X0:)) ¢ Do (@7 (xo:n)) [ D2 (x0:m) |, (5.127)

where has | D®~!(xo.x)| the same form as the determinant of the Jacobian for process

with drift, and these terms will cancel when we calculate the likelihood ratio.
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The final form of the likelihood ratio is

N
Po(X1:) X exp <Z logy, (Xt;41) Bxt;) ™ Blxe,) " Alxs,, 0)—
p(x1:N) §=0 ’

- A0 0B, B A, ) ) (5:128)

If a(xy;,0) contains the coefficients of A(yy,,0) in the basis B(x,), then

pe(X%N) X exp <ZjV:0 IOgth (th+1)TB(th)_Ta<th7 ‘9) - %Q(tha H)Ta(tha 6)) :

(5.129)

5.6.3 Girsanov theorem on manifolds

Girsanov theorem has been generalized to differentiable manifolds by Elworthy in [33]
(p. 263). Let X; and Y; be two processes on an m-dimensional Riemannian manifold

M (with a metric (,)):

dX, = A(X,,0)dt+ Zm: By (X,) o dwy(t), (5.130)
dY; = zm: Bk(Y;) 9 dwk(t) (5131)

k=1
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Let’s denote by Px and Py the measures corresponding to X; and Y;. Let’s also

assume that By, ..., B, are orthonormal. Under the Novikov condition

Ep. exp (% /0 T(A(Xt,e),A(Xt,O»dt) < o0, (5.132)

Girsanov theorem states that Py ~ Py and

dPx

0 —exp ( /0 <A(Xt,9),dXt>—% /0 (A(Xt,e),A(Xt,G»dt). (5.133)

In coefficient form the likelihood ratio is:

dPx

E(X) = exp (/OT (X, 0)'B(X,) tdX; — %/OTa(Xt, 0)" (X, 9)dt> (5.134)

Let p € C([0,T], M), i.e. it is a continuous path on M. Then we would like to

maximize the function /,(6):

L(0) = E [%(X)‘X _ p] (5.135)

with respect to 6, where p is the observed process.

5.6.4 Likelihood ratio estimates

We derive the likelihood ratio function for the drift models proposed in Section 5.4.

We note that in all the considered cases the drift is linear with respect to the parameter
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f. This simplifies the likelihood maximization and we provide explicit MLE estimates.

5.6.4.1 Constant drift

We write the drift in a matrix form

Alxe,0) = K(x)0 = K0 (5.136)

%(x) _ exp{/0T<A(Xta9>vdXt> _1/0T<A(Xt,e),A(xt,0)>dt} —

iy, 2

T 1 T
= exp{/o (K0, dx:) — 5/0 <KXt97KXt0>dt} =

T 1 T
= exp{ / 9det—§ / HTKXtGdt}. (5.137)
0 0

Given the observations X, ..., Xty, We can approximate the differential dy;, =~
log(X¢,, X¢;4,) (that such a discretization is valid is justified in Theorem 7.37 [34]).
Since we usually work with the Hamiltonian formulation of the exponential map,

we can first find the initial momentum «; which maps x;, to x; and then set

41
log(Xt,, X¢t;41) = K(x¢,)c;. This allows us to obtain an approximation to the likeli-

hood ratio:

N-1

N-1
d 1
o ;‘X (X) = exp {Z 0" 10g(Xt;s Xt;41) — 5 > AOTK,, edt} , (5.138)
X0 j=1

J=0
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and then optimize with respect to 6

A 1< B
0 = T;Kxi log(XtNXti-H)' (5139)

If we actually obtain the true piecewise momenta which connect the data points we

would have

1 N—-1
_Z K;; log(th’ th+1) = (5.140)

D>
|

T
7=0

A 1
0 = =Y K 'Ky, a;= (5.141)

. 1
0 = =) q (5.142)

Thus the estimator can be interpreted as a time average of the initial momenta
connecting consecutive observations. As the time step is assumed to be small, the

differential can be further approximated by dx:; ~ xz,,, — X¢;*

1 N-—1
T K);j (Xti+1 - Xti)' (5143)

=1

0=

Note that when the metric is the identity matrix, then the exponential map is simply
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addition, and we have

> (s = Xe) = m((T) — X(0)). (5.144)

5.6.4.2 Mean-reverting drift

The likelihood ratio is

d L Lo (Mo,
dﬂ(x) = exp <9/ (Vdist(xe, @), dxe) — —02/ ||dest(xt,,u)||2dt> , (5.145)
Hxo 0 2 0

which gives an estimate for

SN (Vdist(xe,, 1), 108(Xe, s Xeisr))

0= N—1 . 9
ijo Hdest(th,u)H dt
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5.6.4.3 Shape descriptor drift

The likelihood ratio is

T Ly, — L)V L(x:)"
fﬁﬁﬁ(xﬂ = exp ]ﬁ 01 62] ( VH dxi—

Aty
X (AXt - AM)VA(Xt>T

T LXt_LM VL tT LXt_
B 1A 0, 6] ( )VL(xt) (

(A

Xt

Setting the derivative to zero we obtain

T

/T (th - LM)VL(Xt)T (th - LM)VL(Xt)T it 01
0

(AXt - AH)VA(Xt)T (Axf, - A/L)VA(Xt)T B2

and the estimate for 8 becomes

él /T (LXt - LIL)VL(Xt)T (LXt - L/L)VL(Xt)T
0

é2 (Ay, — AM>VA(Xt)T (Ay, — AM)VA(Xt)T

—A)VAN)" | | (A

T
L)V L(x:)" 01
dt
- Au)VA(Xt)T 0>
(5.146)
fo Xt VL(Xt)TdXt
fO Xt VA(Xt)TdXt
(5.147)
-1
dt fo Xt VL(Xt)Tde
fo Xt VA(Xt)TdXt

(5.148)
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To simplify the notation we define M; as the Grammian matrix of V[L(x,) — L|* and

V|A(x:,) — AJ?, and set

Z;V:_Ol <V|L(Xty) - L‘zv IOg(th, th+1)>

SN HVIA(,) — Al log (e Xeyen)

b:

Then estimate based on the discrete observations is

0, N-1 -1
= (Z M]A]) b. (5.149)
j=0

0,
5.6.5 Estimation results

We present the performance of the likelihood ratio estimator for the different types
of diffusion drifts. It is known for Euclidean diffusions that if dt — 0, and T" — oo
the likelihood-ratio estimator is consistent. We look at the numerical convergence
of the estimates in our case as time increases while keeping the time step fixed. We
perform the estimation experiment 100 times and plot how each estimate of # changes
with time. The results are displayed in the figures below: on the left the parameter
estimates for each experiment are plotted against the true parameter represented by
a red line; on the right we summarize the distribution by displaying the quantiles
for the sample at different levels. In all cases, we observe that as time increases, the

average of the MLE estimates approaches the true parameter.
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Figure 5.6: Estimation of a constant drift (first parameter)
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Figure 5.7: Estimation of the coefficient in a mean-reverting drift (the initial shape

is a circle and the template shape is a dumbbell)

Remark: in the estimation procedure we use the true momenta a;s and the true

control points. In real applications these will not be available and they need to be

computed using the logarithm map or its approximation when it does not exist (the

question of existence is further discussed in Section 6.2).
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(a) Estimation of the coefficient corresponding to the gradient of the distance to fixed area
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(b) Estimation of the coefficient corresponding to the gradient of the distance to fixed length

Figure 5.8: Estimation of the coefficients in a shape descriptor drift; there is significant
variation in the initial estimates of the coefficients, some of which are outside of
the vertical range of the above plots, but with time they quickly approach the true

parameter

5.7 On the properties of the solutions of shape dif-

fusion equations

In this section we discuss the properties of the solutions of the proposed diffusions.
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5.7.1 Definitions

Weak vs. Strong Solutions. There are two distinct notions of a solution of a
stochastic differential equation. A process X; adapted to a filtration JF; associated
with some probability space paired with a F;-adapted m-dimensional Brownian mo-

tion which together satisfy (5.6):

P = %0 = [ Afxgds + [ B eduts, G150

k=1

for any compactly supported function f € M is called the weak solution of (5.8). If
X; is adapted to the filtration F}V generated by W, then it is a strong solution on
the probability space associated to F}V. A defining property of strong solutions is
that the process at any time can be written as a function of the initial condition and
the Brownian motion: X (-) = F(Xo, W(-)) a.s.. The existence of such a function and
its smoothness are important in the study of the flow of the shape over time, so we

are interested in strong solutions.

Pathwise Uniqueness vs. Uniqueness in Law. Pathwise uniqueness requires
that any two solutions are equal a.s., and since this concept is not affected by the
choice of filtration, it applies to both weak and strong solutions. Another notion
of uniqueness is uniqueness in law, which requires that any two solutions have the

same probability distribution (under the assumption that they have the same initial
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distribution). Since this definition directly deals with the laws of the processes, it
does not depend on the probability spaces they are defined on, and hence it also
applies to strong and weak solutions.

Important results by Yamada & Watanabe [96](Proposition 1 and Corollary 3)

state

pathwise uniqueness = uniqueness in law,

weak solution + pathwise uniqueness = (unique) strong solution.

Other relationships exist: for example, when the coefficients are bounded and the

mixing matrix has a bounded inverse (Theorem 4.2 [10])
uniqueness in law + strong solution = pathwise uniqueness.

We will discuss different conditions more thoroughly in the next section.

5.7.2 Conditions for existence and uniqueness

In this section we include some results on existence and uniqueness of SDEs on man-
ifolds. Some of the earliest work on this subject was done by Ito, who formulates
sufficient conditions for existence and uniqueness of stochastic differential equations
in It6 form on a general differentiable manifold [50]. Consider the stochastic differ-

ential equation in local coordinates:

dX'(t) = a"(X,)dt + zn:b;(xt) cdwi(t), i=1,..,n. (5.151)

k=1
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Assume that a’ and b are bounded in the following sense: there exists a coordi-
nate system in which |a'(X;)| < K and |b}(X;)] < K for some constant K (chart-
independent), such that in that coordinate system the neighborhood of each point
on the manifold is mapped to the interior of the unit sphere in R™ and the point
is mapped to the center of this sphere. If additionally the coefficients are continu-
ously differentiable, then there exists only one solution to the stochastic differential
equation given some initial condition (Theorem 3.1 [50]). The solution is strong and
pathwise unique in the sense of the definitions above. Alternatively, we can directly
analyze the coefficients of the generator of the process (5.33). When the coefficients
@’, By and the coefficients of the inverse of the matrix B are all bounded and con-
tinuously differentiable, there exists a continuous Markov process with the desired
generator (Theorem [51]). Global existence and uniqueness conditions are provided
by Gliklikh [41] (Theorem 7.36, Remark 7.39) : a strongly unique solution of (5.12)
exists if the norms of the tangent vectors A(Xy, 8) and the linear operators B(X}) are

bounded and

[trD e (B(m'), B(m))|| < C (5.152)

for m’ € V,,,(r) holds on the balls V,,(r) in the charts of a uniform Riemannian atlas
where the bound C' is independent of the ball and the chart.

In general, boundedness or Lipschitz continuity are not always required to obtain
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existence and uniqueness of solutions of SDEs. One can obtain similar results un-
der weaker conditions, as long as the coefficients are sufficiently smooth and their
growth is controlled. For example, local Lipschitz continuity and linear growth can

be sufficient (Durrett (page 190, Theorem 3.1)) [31]. Under the following conditions:

b (z) — bp(y)] < Kulz —yl, i=1,....,d, (5.153)

la;(x) — a;(z)| < Kple —y|, 1=1,...,d, (5.154)
when |z|, |y| < n, and
d
i=1

the SDE in (5.9) (as an equation on R™) has a unique strong solution.
In general, to show existence of solutions on a manifold, one can either directly
justify the global conditions, or show existence in local coordinates and justify that

solutions in different charts can be pieced together (or that there is a global chart).

5.7.3 Solutions on the landmark manifold

We recall that M is an open subset of R?*™ (the subset on which the landmarks
are all different), so any diffusion can be written in a global chart on this subset.

We can show the existence of local solutions on the landmark manifold by showing
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the existence of local solutions in this chart, and further, if we can justify that the
solutions can be extended to the whole chart without leaving it (i.e. landmarks do
not coincide), we obtain global solutions. We discuss here the case when the drift is
zero and n = m. Note that still an extra drift term appears in the local representation
resulting from the Riemannian correction 5.48. So one needs to study the properties
both of the noise terms and the Riemannian correction drift term.

Properties of the noise term. As we have shown in Section 5.3 the smooth-
ness and the positive-definiteness of the covariance matrix ensure its square roots
are smooth which allows us to define the diffusion process with smooth coefficients
(they correspond to smooth vector fields on the landmark manifold). Further, the
covariance matrix consists of the evaluations of the Gaussian kernel at the landmark
points and the matrix is positive definite. Since the Gaussian kernel is Lipschitz,
the coefficients of the matrix are Lipschitz. A positive definite matrix with Lipschitz
coefficients has a unique positive square root which also has Lipschitz coefficients [36].

Properties of the Riemannian correction term. We recall that the correction

term on a Riemannian manifold (m = n) takes the form

1
corri(x —F’“ § by (x = ZFZQ”( X) = |g| 1/28 (lg|*%g™) =
10 )
_ - Y /2 1/2 _
26’@ !gl o (lg]"*)g™
1 0 1 o|B|~1/?
= - — By +-|B|"*>=——B, 5.156
‘ d N -~ V2

fr hi
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where B is the cometric. First we note that it is a sum of product of differentiable
functions, so the coefficients are differentiable and, hence, locally Lipschitz. This,
together with the smoothness of the noise coefficients, justifies the existence of a
local solution. Further, we observe that the first term in the above sum consists of
derivatives of the Gaussian kernel, so it is bounded with bounded derivatives, i.e. it
is globally Lipschitz. However, it is harder to say at first look what the properties of
the second term are.

The term simplifies in the case of two landmarks: z; and xz,. The form of the

cometric 1s

_llzg -2
1 e 202
B = (5.157)
_ |z —=o)?
e 202 1
and hence the metric is
_lzy—=o)?
1 1 —e 202
1
B = REEE B (5.158)
1—e o2 —e~ L5 1
The first term is easy to calculate:
o Ti— o Negmegl®
fi(x1,29) = %Bij = 3 et (5.159)

where j’ corresponds to the coordinate not equal to j.
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The 7’th coefficient of the second term in the correction is

o|B|7Y? .. 1 o|B| . 1 o|B| .
hilxe. — B1/2— zj:__Bl/2B—3/2_ 2]:__B—1_ ij
fenm) = |BIPS g = 5B B g = B
_ _1 1 0 Hl’l - $2H2 67“11;;2”29”' _
2 1_ e_nzl;;w o, o2
. 1 1 0 Hl’l - 1'2H2
o 2 enzl;52u2 1 ox; 02
1 1 0 ”ZL'l - .232”2 _ ey —aall?
__ — e 202
2 ellu;;z\l 1 al'j/ o2
(5.160)
Expanding the derivatives, we obtain
1 1 1 — Ty 1 1 To — X1 _l=zi—=al?
h pr— _—— R 02 —
1(%171‘2) 2 6”11;;2"2 B 1 0_2 2 6H11;212H2 B 1 0_2 e 2
_lleg—=a)i? llog —w)l?
lry —x9e 22 —1 11— 29 _le—a;gHQ 1—¢e 22
e — e [ 20 _—_—
2 o2 6H901;;C2||2 1 202 6”001;;2”2 1
T —x [ -1
— 1202 e — (5.161)
e 202  +1
and
T, — llzy —wall? 1
ho(z1,09) = =3¢ 2P ————. (5.162)
o llzg —zall
1+e 202

So for the case of two landmarks the correction term is well defined even if the
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two landmarks coincide. It is also continuous and bounded. We can see that as
|z1 — x2|| — o0, the product of the first two terms goes to zero, and the last term

goes to zero, as well. Further, the derivatives are bounded too. Let r = (25 —21)v/20.

Then,
rooe
and
Ohy 1 e™ —14+2r—3re™
= 5.164
or 2% (1+e)2 ’ ( )
and the full derivative is
ohy _ 1 e llmi—=2l® _ 1 4 2(xg — 11) — 3(1y — xl)e—llm—m\\z 5165
dr Vo (1 + dersal)? - (5:165)

The denominator goes to infinity as » — oo much faster than the nominator, so the
derivative is bounded, from which we conclude that h; is Lipschitz continuous. Same
can be shown for hs.

We conclude that all the coefficients in the drift and noise terms for two-landmark
diffusion equations are Lipschitz, and hence the solution exists at all times and is a
homeomorphic flow. This property guarantees that the solution also never leaves the

chart.
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Proposition 5.4. Suppose (5.43) in local coordinates (as an SDE on R*) has a global
solution defined for which an associated global flow of homeomorphisms exists. Then
no two landmarks meet along the path of the solution and the solution stays on the

landmark manifold for all times.

Proof. (of Proposition 5.4) Let’s denote this flow starting from time 0 and ending at
time ¢ by Fp;. Assume the two landmarks z; and x5 meet at some time ¢. Denote the
hyperplane defined by 1 = x5 by His. Therefore, we have assumed that the stochastic
flow maps a set of points outside of Hjy to a set of points on Hyo: Fy(x) = X where
X € Hys and Y € Hy5. We can check that once two landmarks coincide, their equations
in the system become identical, and any solution restricted to Hps is equivalent to
the solution of the stochastic differential equation with one of the two points x; or
xo dropped, i.e. the flow on the corresponding lower-dimensional space. As this flow
is also a homeomorphism, Fy, (%) should map to an element on Hi. Therefore, we
reach to a contradiction with the assumption that there exists x € His, such that

F(x) = x and we conclude that the landmarks cannot meet. ]

Extensions to higher dimensions. On manifolds of more than two landmarks,
the formula for the correction term does not automatically simplify, and one needs to
consider the properties of the term in the limit of landmarks coinciding, and establish

the behavior of the solutions when approaching the boundary of the manifold.



Chapter 6

Conclusion and Future Directions

In this thesis we addressed diverse aspects of statistical inference of stochastic pro-
cesses on the manifold of shapes: modeling, online filtering, offline learning, and
applications. Our work reveals both the opportunities for advancement in this under-
explored area and the challenges associated with statistics on manifolds, and high-

dimensional inference. Below we outline several future directions of research.

6.1 Customized tracking models

We demonstrated that our general particle filter formulation is useful for tracking of
wide variety of objects in videos. What is more important is that the framework allows
for easy incorporation of constraints on the evolution models and the properties of
the image observations, which can lead to highly customizable algorithms for special

applications. Next we describe how this can be done in two possible scenarios: in

171
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case of heart tracking and cell tracking.

6.1.1 Multi-region cardiac tracking

In Section 3.5.4 we presented results of tracking the motion of the left ventricle of the
heart in MRI sequences. One of the biggest challenges of this task is the detection
of the epicardium (the outer wall of the chamber) as it often gets blended with the
background when expanded. We have modeled the image as a three-region represen-
tation of the heart: left ventricle, left ventricle wall, and outer background. However,
we know that this is a very simplified representation of all other objects observed
in the image: right ventricle, apex, pericardium, interventricular septum, other or-
gans, muscles, and tissue. The cumulative motion of these components follow the
topology-preserving assumptions we have already made. We also have the additional
knowledge that certain parts of the background do not move. A customized model

which incorporates this information would include the following

1. extract the boundaries of all the regions of interest in the initial frame and

extract summary statistics (needed for the observation model in Section 3.3.1)

2. specify a random diffeomorphic model to deform the set of boundaries: this
will be essentially the same as the models used before - the difference that
some of the boundaries are not closed contours does not pose a problem as the

deformations are defined everywhere on R2.

3. add the additional constraints that a set of points does not move, i.e. v(x) =0



CHAPTER 6. CONCLUSION AND FUTURE DIRECTIONS 173

for © € Rgatic- Points with zero initial momenta remain static according to our

models.

Such a system will be best to implement with a interactive interface within which
a user can annotate the initial boundaries and set some immobility constraints, and

then run a cardiac tracking algorithm.

6.1.2 Organelle tracking

The availability of high-resolution microscopic images opens interesting problems:
Can we track the location and shape of individual cellular organelles within a cell?
Is it possible to do this simultaneously for many cells interacting with each other?
Usually individual organelles appear to float freely within a cell, however, they
are constrained by by a couple of rules: they cannot leave the cell and cannot cross
boundaries, i.e. their motion preserves the topology. We have already proposed
a model which allows the epicardium and endocardium of the heart to move more
freely with respect to each other in Section 3.5.4. Less restrictive deformation vector
fields for multiple shapes have been proposed in [5] in the context of registration.

Stochastic models in this framework are yet to be developed and tested.

6.2 Controllability

In Section 3.2.3 we have presented the sub-Riemannian interpretation of the flows

driven by control points. Experimentally we have observed that we can generate a
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wide variety of shapes using this procedure. However, a side question is

Can we generate all possible shapes?

In the context of the manifold of deformable landmarks (Section 2.5.1), a shape
is a set of m landmarks. Therefore, we would like to know whether starting from
an initial configuration of landmarks we can deform them into another arbitrary
configuration of landmarks through a sub-Riemannian flow driven by n landmarks
where n < m, i.e. whether there any two points on the landmark manifold can be
connected through a horizontal curve. In control theory, this concept is known as
controllability. Let Ra(xg) be the reachability set associated with the dynamical
system in (3.2.3), i.e. the set of points which can be reached by moving along the
distribution A. A dynamical system is controllable if Ra(z9) = M. Chow’s theorem
[70](p. 9-10) provides a condition for controllability based on the properties of the
vector fields in the horizontal distribution. If the vector fields and their brackets span
the whole tangent bundle of the manifold (the distribution is bracket-generating), then
any two points can be joined through a path in the distribution. Although we did
not require to establish controllability for forward simulation of shapes, the property
becomes important when we need to calculate logarithm maps between two shapes
(controllability establishes whether the logarithm exists). Obtaining such results for

various types of kernels can have applications outside of the image processing domain.
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6.3 Convergence in RKHS norm

In Section 4 we raised the question of convergence of random vector fields along
a contour in RKHS norm with Gaussian kernels for which the covariance is also a
Gaussian kernel. Because the Gaussian kernel is not square integrable on R? (which
is also true for any other radially symmetric kernel), the trace condition in (4.46) does
not hold for domains containing an open interval or an open ball and convergence
fails. Furthermore, Mercer’s theorem does not hold for non-square-integrable kernels,
which does not allow us to construct eigenbasis for the RKHS to facilitate our anal-
ysis. However, the Gaussian kernel is not the only kernel which provides sufficient
smoothness conditions for generating diffemorphic shapes. Other Sobolev norms and
corresponding kernels have been used for diffeomorphic shape matching [64, 62], so
studying the random field convergence properties for a broad class of kernels can

guide to designing better numerical approximation schemes and statistical models.

6.4 Estimation of diffusion parameters from sparse

observations

We have only scratched the surface of learning dynamical processes of shapes from
observations. In Section 5.6.2, we have addressed the parameter estimation problem
when the observations Xy, ..., X1 are closely observed and when the direct approxima-

tion of the stochastic integrals in the likelihood ratio (5.128) is reliable (for example,
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when working with videos or dense image sequences). However, for many biomedical
applications it is impossible or expensive to obtain high temporal resolution (for ex-
ample, in longitudinal studies). Fortunately, the proposed approach can be further
extended to the case when only sparse observations are observed. As before, the
maximum likelihood estimate for § maximizes Py(X; = x1,..., X7 = z7). As solving
the optimization problem directly is intractable, we introduce the full path of X; as a
hidden variable Z;, and take an E-M approach to obtain an estimate for 6. Of course,
the likelihood of the full path is not well defined, so we need to consider the likelihood
ratio with respect to some process not depending on 6. As usual we pick this process

to be the one corresponding to the driftless diffusion. Let’s define

APy,

L(:2.X) =

(Z,X) (6.1)

(this is the likelihood ratio evaluated at the random path Z with discrete observations

X). The steps of the E-M algorithm are:

E-step Q(01001a) = Ez|xp,,,10g L(0; Z, X) (6.2)

M-step Opew = arg max Q(016014)- (6.3)

First, we note that we have a closed form formula for the full likelihood ratio
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L(0; Z, X). Nevertheless, the expectation of this function cannot be computed ex-
plicitly, and we need to resort to a Monte Carlo approximation of () based on samples
from Pz x. We observe that Z | X is a diffusion process constrained to hit the obser-
vations x, ...,xr. To sample from this process, we need to sample a sequence of
subpaths between every two observations, which reduces the problem to sampling
from the corresponding diffusion bridge. Luckily, a diffusion bridge on manifold is a
diffusion process itself (as is true for diffusions in Euclidean space), so as long as we
establish the form of its drift and noise terms, we can simulate it using the exponential
map. We outline the formulation of the diffusion bridge on R™ to reveal what kind of
steps will be necessary to achieve a solution on a manifold.

Sampling Diffusion Bridges on R". For simplicity, we assume that we have

only two observations xy and x7, so we want to sample from
dZt = A(Zt)dt + B(Zt)th, Z[) = Xy, ZT = XT. (64)
This is equivalent to sampling from the unconstrained diffusion

_ _ 1 _ _ _ _

where p(t, Z;,T,xr) is the transition probability from Z; at time ¢ to xp at the
final time. Unfortunately, the dependency of the drift and the diffusion coefficients

on the state make the diffusion non-Gaussian and we do not have a closed form
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for p(t, Z;, T, x7) which prevents us from sampling the paths using a simple Euler-
Maruyama scheme. Instead, we can achieve the sampling by importance sampling:
we sample from a process whose paths are easy to generate, and associate a weight
to each sample path which is equal to the Radon-Nikodym derivative of the target
distribution with respect to the proposal distribution evaluated at this path. The

proposal processes suggested in [27] provide a good starting point.

6.5 Diffusion properties

In Section 5.7 we showed that while existence of local solutions of the proposed diffu-
sions follows directly from the smoothness of the metric, establishing global properties
is a non-trivial task due to the boundary of the landmark manifold. We have estab-
lished the global existence for the very special case of a two-landmark manifold, and
it is an interesting question how to set up an inductive argument to extend this result
to any dimension. In high dimensions, we need to consider all possible combinations
of landmarks approaching each other, so direct Taylor-expansion calculations might
not be feasible. As many conditions for proving properties of SDE solutions are suffi-
cient but not necessary, different approaches should be compared to obtain strongest
results. For example, going a step further and studying the properties of the curva-
ture of the manifold may allow showing that the diffusions have global smooth flow
[60]. Further study of the gradient drifts could reveal whether the processes possess

ergodic properties, which in turn can inform about appropriate parameter estimation
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procedures and their statistics.

6.6 Toward a unified framework

A unified framework for stochastic filtering of shapes can be built by considering a
hidden diffusion process on the infinite-dimensional manifold of closed curves with
discrete-time image observations. The advantage of working directly with curves
is that we can eliminate errors due to discretization or spurious landmark corre-
spondence. Although diffusions on infinite-dimensional manifolds have been studied
thoroughly by Belopolskaya and Daletsky in [15], estimation on these spaces (from

discrete observations) is an open and exciting topic to be explored in the future.
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Appendix A

Sequential Importance Sampling

We describe the basic structure of the Sequential Importance Sampling algorithm,
which is also known in the literature as a particle filter [44], or the CONDENSATION
algorithm [49].

Consider a hidden Markov model for a dynamical system, in which the sequence
of states xg, x1, ..., 4, ... cannot be observed directly, but we have available a sequence
of observations o, y1, ..., Y, ..., which provide us with some information about the
unknown states. In the following discussion we will abuse notation by denoting the
conditional density of a sequence of random variables x, ..., z; on a sequence of ran-

dom variables yo, ..., y: by p(Zo|vo.r). We assume that

(i) the states follow a first order Markov process:

P(xis1|Toe) = p(@iea|ze) (A.1)

194
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(ii) given the state sequence, the observations are independent mutually and with

respect to the dynamical process:
t
P, Teg1|To:e) = P(Xes1|To:e) H Yil i) (A.2)
=1

(iii) we can sample from the initial state density p(zo).
(iv) we can sample from the transition density p(xsyq|zy).
(v) we can evaluate pointwise the observation density p(y|z;).

The first two assumptions simplify certain densities which will be useful later on.

First note that, if we integrate (A.2) with respect to z;,1, we obtain:

t

t
p(ylzt|$0:t) = /p(ylzt,$t+1|$0:t)d$t+1 = /p($t+1|$0:t)d1't+1 Hp(yz|$z) = HP(%L’%)

-~

1

Therefore,

P(Y1:ts Teg1|To:t) _ P(@i1|20.) H::1(yz‘xz)
P(Y1.t|To1) [ J R AED)

p($t+1 |x0:t7 yl:t) = = p(:l?t+1|:l:t). (AB)
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Also we have

p(y1:t+1|$o:t+1) = P(yt+1|ylzt,xo:t+1)p(y1:t|$0:t+1):

P(Yes1 |y, Toer1)P(Yre, Tey1]To0:0) .

p(xtJrl‘xO:t)

P(yt+1 |y1:t, xo:t+1)P($t+1 |$0:t) H§:1 p(yz|$z)
P(Te41]70:t)

t
= p(yt+1|y1:t>$0:t+1>Hp(yi‘xi)'

i=1
(A.4)
One the other hand, by (A.3)
t4+1
P(Y1t411T0:41) = Hp(yz|$z), (A.5)
i=1
SO
t+1 t
H(?MIZ) = p(ymlyl:t, x():t+1) Hp(yy;|xi)7 (A-6)
i=1 i=1

from where we conclude that

p(yt+1 |y1:t, xO:t+1) = p(yt+1|$t+1)- (A-7)
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We are interested in the posterior density p(xo.|yi+) or in some cases only in its
marginal, the filtering density p(z¢|yo.). Our goal is to estimate these densities online,
i.e. as each new observation becomes available we would like to be able to update
the estimates for the target densities of the new state. In order to do that we would

need the following recursive formula for the posterior density:

P(Torir|yress) = PWet1| o1, Y1) P (To41 Y1) (A8)
P(Yer1lyr:e)

= ktp(yt+1|x0:t+la y1:t)p(:tt+1 |$0:t7 ylzt)p(l'O:t|y1:t) (A-9)

= kDYt |Tep1) D@1 |20) D( @04 Y124 ), (A.10)

where k; = p(y4+1|y14) is independent of z. To derive a similar formula for p(z41|y1.441),

we need to integrate both sides of this equality with respect to x.:

/p(xO:t+1|y1:t>dI0:t = /ktp(?/t+1|$t+1)p($t+1|$t)p($0:t|y1:t)d$o;t (A-ll)
P(Teglye) = k’tp(ytﬂ\xtﬂ)/p($t+1|$t)p(fft’y1:t)d$t (A.12)

= kp(Yes1|Ter1)p(Tera|Ynee)- (A.13)

Since these formulas involve integrals which cannot be evaluated analytically, it is

reasonable to try to approximate them through Monte Carlo methods. However, a
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direct Monte Carlo approach would not be tractable since sampling from the poste-
rior density is usually impossible. Instead, we select a proposal density 7(zo.¢|y1.t),
from which it is easy to sample and whose support is included in the support of the
posterior density. Then, we could use the samples generated from 7 (zo.¢|y1.) to esti-
mate the target densities. This approach is known as importance sampling, or, when
it is applied recursively to a sequence of random variables, as sequential importance
sampling.

Suppose we are trying to estimate the expected value of some function of the joint

state fi(xo.) at time ¢ with respect to the posterior density:

I(f:) = /ft(fﬂo:t)]?(l“o:t|ylzt)d$0:t- (A.14)

Let w(xg,) = % Now we can write I(f;) as

f ft IFOt fL’o:t)7T($0:t’?/1:t)diU0:t

(ft) f (ﬁo;t) (x():t'yl:t)d‘r():t

(A.15)

If we draw a sample {z},}¥, of size N from the proposal density, we can approximate

I(f) b

ZZN1 %ft(x%) Jw (x6t>d$6:t

Zz 1 % w(% t)d%t

In(f) = (A.16)
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In order to simplify the calculations we choose the prior as our proposal density, i.e.

7T(£0:t|y1:t) - p($0:t)~ (Al?)

From the Markov property, we have

t

p(x041) = P(@ou)p(xes1|T0s) = p(@oa)p(zesa|ze) = plo) [ [ p(wrsalen),  (A18)

which gives the following recursive relation for the proposal density:

7T(5130:t+1 |y1;t+1) = p($t+1 |$t>7r($0:t|ylzt)- (A.19)

From equation (A.16) we can see that knowing the values of the weights w(z},,) for
each particle can give us the value of Iy (f;). At the first step m(20) = p(20), so each
weight w(z},,) equals 1, and the normalized weights w}, equal 1/N. For the subsequent

steps we obtain

“7;+1 - w(%ﬂl) _ P( 0.t+1|y1.t+1) x p( t+1| t)p(yt+1| t+1)P( 04t|y1.t)(A‘20)

W(%:tﬂ‘ylzwl) P($§+1’$i)ﬂ($6:t|ylst)

71}2+1 X p(yt+1|$i+1)w§- <A~21>

Since we can evaluate the transition density pointwise and we can generate new

sample states from the transition density, we can evolve the weights over time, and
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thus obtain an estimate for the posterior. From the strong Law of Large Numbers we

have
lim In(fi) = I(f0), (A.22)
N—oo

and by the Central Limit Theorem

lim VN(Iy(f:) — I(f:) ~ N(0,0%), (A.23)

N—o0

where 0}, = + Podlvie) (£, (20.,) — I(f,)) dwoy.

m(20:¢|Y1:¢)
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