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Abstract

The primary goal of this thesis is to develop new iterative concepts for solving linear and
nonlinear operator equations in its variational form. The basic novel ingredients are multi
frames and mixed sparsity and smoothness constraints. The secondary goal consists of
elaborating special properties of the schemes and applying them in the context of image
and signal processing, inverse problems, harmonic analysis and machine learning.

Zusammenfassung

Der Hauptzweck dieser Arbeit besteht in der Entwicklung neuer iterativer Konzepte zur
Losung linearer und nichtlinearer Operatorgleichungen. Die Neuheit zeichnet sich dadurch
aus, dass in der Variationsformulierung der Aufgabe gemischte Randbedingungen be-
trachtet und Multi Frames eingesetzt werden. Dariiber hinaus werden Eigenschaften der
entwickelten Verfahren analysiert und die Methoden dann in Bereichen wie Bild und
Signalverarbeitung, Inverse Probleme, Harmonischer Analysis und Lern- bzw. Klassifika-
tionsmaschinen angewendet.
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Chapter 1

Introduction

New and promizing developments especially in applied mathematics are made by
merging theories and applications of surrounding areas. Quite recently, first progress
was made while bringing together aspects from operator equations, inverse problems,
harmonic analysis, frame theory, convex and non-convex analysis etc. The merging
of these building blocks from several areas is often caused by and has impact in
many important applications like medicine, physics, astrophysics, machine learning,
and in the wide range of image and signal processing. Naturally, one is faced with
a variety of novel and very interesting mathematical questions, e.g. how to solve
an operator equation by means of frames, or how to solve the problem when being
restricted to certain ‘non-classical’ constraints. A related but more applied question
in this context might be: how to build sparse and fast variants of support vector machines.

In this thesis we shall mainly consider the following situation: given a linear or nonlin-
ear operator equation being potentially ill-posed. Basically, our first step is to find some
feasible way of rewriting the problem in its variational form. Furthermore, involving cer-
tain properties on the solution to be approximated we answer the question what is a
proper analytical and a numerically thrifty way for solving the ‘restricted’ variational for-
mulation. The novelty of this thesis is that we chose the concept of surrogate functionals
for recasting the problem and for discretizing we develop the concept of multi frames, i.e.
we abstain from preselecting a particular basis. Instead we allow highly redundant dictio-
naries of frames. This assures sort of ‘optimal’ approximation of the solution. Moreover,
we involve constraints, e.g. a mixture of smoothness and sparsity, that are beyond clas-
sical theories. In particular, we consider multi constraints of non-quadratic functionals.
These two new ingredients in combination with the nonlinearity of the operator equation
under consideration extend the classical known theory substantially. The capabilities of
the resulting strategies are demonstrated in diverse applications. Moreover, from the
point of view of inverse problems, we ask of course also for additional very important
features such as convergence and regularization properties of the constructed schemes.

In a nutshell: the primary goal of this thesis is to develop numerical schemes
for solving linear and nonlinear operator equations whereas the secondary goal con-
sists of elaborating special properties of the schemes and applying all in the context
of image and signal processing, inverse problems, harmonic analysis and machine learning.

11
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We are especially interested in mathematical problems where the features or signals
of interest cannot be observed directly, but have to be interfered from other observable
quantities. At least, one may find some nonlinear relationship between the feature mod-
eled by a function v, and the derived quantities modeled by another function z such that
we may formulate the problem by an operator equation

Fw)==z.

Such a problem makes only sense when everything in placed in an adequate setting.
Often, when dealing with real data, the observation f are not exactly equal to z, but a
distortion of z. In this situation, we classify the problem ill-posed if the solution of the
problem does not depend continuously on the observations. In such an ill-posed case the
solution might differ substantially from the searched quantity, even if there was only a
little distortion in the data z. In order to stabilize or to circumvent these effects, one has
to use so-called regularization concepts. In linear and nonlinear lore, there still exists a
number of methods, e.g. Tikhonov regularization and iterative strategies like Landweber
methods, Levenberg-Marquardt methods, Gauss-Newton, conjugate gradients etc, that
are regularization schemes for this kind of problems, see e.g. [Lan51, Sch98, EHN96a,
Han95, Ram|. The computation of a minimizer of the Tikhonov functional with some
quadratic constraint

®(v) =|If = F()* + ollv]*

is difficult due to the nonlinearity of the operator. Contrary to the linear case where the
functional is convex and the minimizer can be computed via

v=(F*F+al) 'F*f

the Tikhonov functional for the nonlinear case is non-convex and might thus have several
local minimizers, and the results of the minimization routines might strongly depend
on the initial guess. As still mentioned, alternatively to Tikhonov strategies one may
also use iterative concepts which produce an approximation of the solution within each
iteration step. In the ill-posed situation, the iteration has to be terminated adequately.
The stopping index plays then the role of the regularization parameter. However, to show
for iterative schemes convergence rates and regularization properties is more difficult than
for Tikhonov based concepts. Nevertheless, since iterative techniques are usually not too
difficult to perform, they are mostly used for many applications in the range of inverse
problems as well as in image and signal processing.

Quite recently, a first bridging between Tikhonov functionals and Landweber-like iter-
ations was established in [DDDO04]. For some linear operator F', functionals of the form

®(v) =|If - F)|* +allv]y,,

are considered. Applying methods from surrogate variational calculus, the minimization
amounts to a Landweber iteration with some ‘general’ shrinkage operation applied in each
iteration step,

Vg1 = Sa,w(vk + F*(f — F’Uk>> .
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In the quadratic case (p = 2) this is nothing than a classical damped Landweber iteration,
i.e. starting with some Tikhonov functional, a version of Landwebers iteration is con-
structed. This may allow for p = 2 in some sense a dual consideration of regularization
results for Tikhonov and Landweber methods.

Grabbing now the vision and the spine of [DDDO04], one may ask the following natural
questions which we aim to answer in this thesis at hand:

o Why not represent the solution of the linear problem by multi frames instead of
using some preselected basis ¢

This makes sense when searching for an ‘optimal’ representations of the solution, e.g.
searching for the sparsest representation. Motivations in this direction are given by
recent developments in approximation theory using highly redundant dictionaries
of atoms.

o When dealing with multi frames, what about a mizing of constraints on the
individual frame coefficients ?

Developments in convex and non-convex analysis provide certain tools that seem to
be promizing for treating penalties that are beyond the quadratic ones.

o Main question: Is there a natural way to extend the whole machinery to nonlinear
operator equations ¢

Typically, most of the practical problems are modeled by some nonlinear relation-
ship. This requires totally new concepts in order to involve the operator under con-
sideration in its full nonlinearity. Our approach provides new methods to solve such
problems. Moreover, we may allow the solution to have a ‘mixed’ (sparse and/or
smooth) representation by means of atoms coming from a multi frame dictionary.

o What about numerical improvements by involving adaptive strategies ¢

Recent progress, see e.g. [Ste03], for solving operator equations by means of frames
in an adaptive framework suggests a possible strategy on how to proceed for varia-
tional problems considered here. In this thesis we do not focus on precise elabora-
tions on that topic but we want to sketch some ideas.

The organization of the thesis follows these questions and is essentially based on seven
papers:

Summary Chapter 2. In this chapter we are concerned with linear inverse problems where
the solution is assumed to have sparse and/or smooth expansion with respect to several
bases or frames. We develop a regularization scheme which is sort of Landweber iteration
with specific frame-wise £,~thresholding in each step. The work was mainly inspired and
driven by discussions on audio coding with B. Torrésani, see also [MT05, JT05], and uses
technical concepts for linear inverse problems with sparsity constraints, see [DDD04], ac-
quired during my sabbatical at Princeton University where I worked with I. Daubechies
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on related problems. The results shown here are published in [Tes05b].

Summary Chapter 3. The theory for linear problems elaborated in the previous Chapter
2 will here be applied in several fields, such as audio and image coding, published in
[Tes05b], image decomposition and restoration problems (texture analysis), published in
[DT04, DT05], and finally, for speeding—up Reduced Support Vector Machines, published
in [RRTV05].

Summary Chapter 4. This chapter is devoted to the main question: development of
schemes for nonlinear problems, and is split in two sections. In the first Section 4.1, we
are interested in algorithms for the computation of a minimizer of the associated non-
convex Tikhonov functional. Basically, as in the Chapter 2, we aim to use the techniques
of surrogate functionals but now in order to introduce convex replacement functionals
that are better suited as the non-convex one and where the sequence of the minimizers
converge to a minimizer of the original problem. Moreover, assuming certain smoothness
conditions on the problem we may state regularization properties. This theory was de-
veloped in collaboration with R. Ramlau and is published in [RT04].

The second Section 4.2 is concerned with nonlinear inverse problems where the solution,
as in Chapter 2, is assumed to have a sparse expansion with respect to several preas-
signed bases or frames. We develop a new scheme which allows to minimize a non-convex
Tikhonov functional where the usual quadratic regularization term is replaced by a one—
homogeneous (typically weighted ¢,) penalties on the coefficients (or isometrically trans-
formed coefficients) of such multi-frame expansions. The computation of the solution
amounts in this setting to a system of Landweber—fixed—point iterations with projections
(¢,~thresholding) applied in each fixed-point iteration step. The here presented theory is
published in [Tes05c¢].

Summary Chapter 5. Within this chapter we apply the theory for nonlinear problems
established in Sections 4.1 and 4.2 to the analysis of Single Photon Emission Computer-
ized Tomography (SPECT), the construction of optimally localized coherent states, image
decomposition tasks, and to support vector machines. In the first two sections, we want
to apply the machinery developed in the sections 4.1. The aim is to demonstrate the
capabilities and the performance of our algorithm in solving a full nonlinear ill-posed
SPECT problem. Moreover, we shall see that also the computation of optimally localized
states is an example where the elaborated scheme of Section 4.1 can be usefully applied.
We are concerned with localization properties of coherent states. Instead of looking in
the context of classical uncertainty relations we consider more ‘generalized’ localization
quantities. This is done by introducing measures on the reproducing kernel. Beside
proving the existence of such optimally localized states, we shall see that the numerical
computation (approximation) fits into the class of variational problems with quadratic
constraints. The results written up here are published in [HT05]. In section three and
four of this chapter we apply the concepts developed in Section 4.2. At first, we apply
the techniques to nonlinear image deformation problems (which is somehow artificial but
for illustrating purposes well suited). Secondly, we consider as in Section 3.3 the problem
of accelerating support vector machines but we discuss here the full nonlinear problem,
i.e. simultaneously reducing the number of set vectors and sparsely approximating them.
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Summary Chapter 6. The last chapter is devoted to adaptivity. We briefly sketch on
how adaptivity can be incorporated in the presented iteration schemes. Firstly, based
on [Ste03], we review recently developed frame techniques for operator equations. The
iteration methods mentioned there turn out to be Landweber iterations which are under
consideration in this thesis. We discuss in brief the relations and possible extensions.
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INTRODUCTION



Chapter 2

Linear Operator Equations and
Iterative Concepts

2.1 Preliminaries

Recent studies in the field of signal processing and inverse problems have shown the im-
portance of sparse representations for various tasks, such as signal compression, denoising
etc. Typically, such sparse representations are achieved by using a suitable orthonormal
basis in the underlying function space. However, recent developments also indicate that
redundant systems, such as frames, or dictionaries of ‘waveform’ systems may yield a gain
in this context.

When dealing with dictionaries of ‘waveform’ systems, there exist several methods, e.g.
best orthogonal basis, matching pursuit, basis pursuit etc., see, e.g., [CDS95], that allow
a decomposition of a signal into an ‘optimal’ superposition of dictionary elements, where
optimal means having the smallest /; norm of coefficients among all such decompositions.
At least basis pursuit in highly over-complete dictionaries leads to very large scale op-
timization problems (but can be attacked by linear programming, i.e. by interior-point
methods).

In this chapter we develop a new iterative method for finding the ¢,-optimal decom-
position (1 < p < 2) of a given signal into dictionary building blocks. The skeletal idea of
this scheme was originally discovered for solving linear inverse problems with one sparsity
constraint, see [DDDO04]. But instead of preselecting one orthonormal basis or frame only,
we typically assume that the signal might be a superposition n different components and
thus, we pick a dictionary consisting of a family of n frames. Moreover, we combine this
with an inverse problem, namely assuming that we have not observed the signal directly,
but only other quantities that are linearly related to the signal.

The advantage of the proposed method is that for achieving convergence of the itera-
tion process, we do not need to require any further assumptions on the preselected family
of frames (e.g. such as incoherence). Moreover, since each individual frame is sepa-
rately penalized we may mix the constraints, i.e. the penalties may vary from ¢,—sparsity
to fa—quadratic smoothness constraints. A similar attempt where mixed (sparsity and
smoothness) constraints were used was made, e.g., in [DT04, DT05, DD04a], but these
approaches involve one single basis/frame only.

17
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The remaining chapter is organized follows: at first, we review a few facts on frames,
linear inverse problems and constraints. Then, in Section 2.2, we present the main result,
which is the introduction of what we call the multi-frame concept, the resulting variational
problem, its minimization, the convergence and the stability analysis.

2.1.1 Frames

A frame {¢)}ren in a Hilbert space H is a set of vectors for which there exists constants
A, B > 0 such that, for all v € H,

Allollf <Y 1w, éx)wl < Bllolli,
AEA

see for the roots of frames [DS52]. Frames are typically ‘over-complete’, i.e. for a given
vector v € H, one can find many different sequences g € /5 of coefficients so that

V=) gada (2.1.1)

A€A

A few of them have special properties for which they are preferred, e.g. a sequence with
minimal ¢, norm. The problem of finding sequences g can be considered as an inverse
problem. To this end, let us consider the operator F' (often called the frame operator)
that maps a function v € H to the element F'v of ¢y by F'v = {(v,pr)n}ren. The adjoint
F* maps a sequence g € /5 to the element F*g of H via F*g = Y, ., ga¢», i.e. solving
(2.1.1) amounts to solving F*g = v. In order to show how to solve the last equation and
to highlight the relation to standard frame lore, we observe that, for v € H, one has

F*Fo="> (v,0\)ub ;

AEA

for g € /5, the sequence FF*g is given by

(FF*)y =Y _ gr{(dx, dn)nt

AEA

In this context, the sequence g of minimum f3-norm satisfying (2.1.1) is given by g' =
(F*)Tv. Standard frame concepts suggest gt = F(F*F)~tv, so that (F*)l = F(F*F)~!in
this case. The latter equation holds true since this inverse problem is well-posed: even
though N (F*) # {0}, the operator F*F has its spectrum completely within the interval
[A, B]. The spectrum of the operator F'F* has a gap between the eigenvalue 0 and the
remainder of the spectrum, which is contained in [A, B] (the operator F'F* becomes only
invertible if the frame satisfies special properties, e.g. if {¢r}ren forms a Riesz basis for
H). The relation between F*F and FF* is now as follows: since F*F is invertible, every
v € H has expansions

v =" (0, (F*F) "' 6x)nr = Y (v, 6x)n(F"F) "'y

AEA AEA
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These expansions are only useful if it is possible to calculate (F*F)~'¢, (the so-called
‘canonical’ dual frame). Often it is convenient (and also more efficient) to employ an
iterative reconstruction method, which is usually called the frame algorithm: given a
relaxation parameter 0 < v < 2/B, set § = max{|l — vA|,|1 —yB|} < 1. Let vy = 0 and
define the iteration

Uma1 = Um +YF*F(v — vy,) ,

for which ||v — vy || < 6™||v||%. Let us now rewrite the frame algorithm (based on F*F)
by means of the Gram matrix (FF™*)y, = (¢, ¢y)n. Suppose that v, = D)\ (gm)rdr
with coefficient sequence g¢,,. Then

Im+1 = 9m + 'VF(U - F*gm) (212)

since the coefficients of v; = yF*Fv are (v, ¢))x and since

F*Fop =Y (3 (gn)rdr bn)dy = Y (FFgn), 6y -

neA AeA neA

Iteration (2.1.2) is nothing than a Landweber iteration, which is a linear regular-
ization scheme (assumed 0 < v < 2/||F*|?) and minimizes the discrepancy |v —
F*gl|3,. Consequently, the iterates of (2.1.2) approximate the minimum /¢>-norm sequence
{(v, (F*F) "' $a)mtren.

It is now often of interest to find sequences that are sparser than the minimum /-
norm solution. For instance, one may know a priori that v is a noisy version of a linear
combination of ¢, with a coefficient sequence with small ¢,-norm (p = 1 or, more general,
1 < p < 2). In this situation, it makes sense to compute some g that minimizes

lv = Fgll5 + allgllf, -

For p = 2, a possible way to approach the minimizer for the last problem is given by
damped Landweber iterations (for |F||*> < B’)

1
m = B/m F _F*m ;
Im+1 B,+a(g+(v Im))

and for p = 1, by Landweber iterations with shrinkage operation in each step

Im+1 = Sﬁ (gm + (B/>_1F(U - F*gm)) :

2.1.2 Linear Problems

We abstain from introducing all the basic facts of linear inverse problems in its full com-
pleteness. We restrict ourselves to the facts that are really under consideration here and
would rather refer the reader to the abundant literature concerned with this topic, e.g.,
[EHN96b, Kre89, Lou89] and many more.

As we have seen in the last section, the approximation of the dual frame (F*F)~1¢, or
of the sequence {(v, (F*F)™'¢\)%}xrea can be directly related to solving a linear inverse
problem in its variational form. However, in many applications, the features or signals
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of interest cannot be observed directly, but have to be inferred from other, observable
quantities. Very often, there is a linear relationship between the feature modeled by a
function v, and the derived quantities modeled by another function z, i.e. we can write
the problem of inferring v from z as

Av =12 .

This equation and the task of solving it makes only sense when everything is placed in an
adequate setting. The observations (data), which we shall model by yet another function,
f, are typically not exactly equal to z = Av, but a distortion of z. Often the distortion is
modeled by an additive noise error term e (from which one typically assumes that it can
be measured by its Ly-norm),

f=z+e=Av+e.

Therefore it is customary to take as the image space Lo; even if the true images z lie in a
much smaller space. Thus, we shall always assume that A is a bounded operator from H
to H' (think of H' = Lj). To find an estimate for v from observed f, one can minimize
the discrepancy

I — Avl, .

The minimizer of the discrepancy is called the pseudo-solution of the inverse problem.
If A has a trivial null-space, the unique minimizer is given by (A*A)~'A*f; if the null-
space is non-trivial, one picks the unique element z' of minimum norm. This function is
called the generalized solution. Even when A*A is not invertible, 2 = AT f is well-defined
for all f with A*f € R(A*A). But the generalized inverse may be unbounded, then
the problem is ill-posed. In such cases, it has to be replaced by bounded approximants,
so that numerically stable solutions can be used as meaningful approximant. This is the
goal of regularization. A regularized version in its variational form, the so-called Tikhonov
functional, is given by
1f = Avl, + allvl

Let us now put the frame concept and regularization theory together, i.e. given an
observation f, the task is to search for a sequence g of dual frame coefficients for our
feature v. The variational problem of this inverse problems then takes the form

®(g) = |If — AFgll3, +allglly, , (2.1.3)

where we allow 1 < p < 2; the cases p < 2 promote sparse representations of v (typically
one would pick p = 1). This kind of variational problem can be solved by applying the
results and methods presented in [DDDO04].

2.1.3 Smoothness, Sparsity, and other Constraints

In this section, we briefly recall some facts on wavelets and their capabilities for the
characterization of smoothness spaces, i.e. for so-called Besov spaces (note that certain
scales of norms or semi-norms of Besov spaces can also be seen as sparsity measures).
Moreover, we shortly explain how frames may characterizes smoothness spaces.
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Wavelets and Besov Scales

Especially important for our approaches are the smoothness characterization properties of
wavelets: one can determine the membership of a function in many different smoothness
functional spaces by examining the decay properties of its wavelets coefficients. For a
comprehensive introduction and overview on this topic we would refer the reader to the
abundant literature, see e.g. [Dau92, Dau93, CDF92, Dah96, DJP92, DJP88, FJ90, Tri78|.

Suppose H is a Hilbert space. Let {V;} be a sequence of closed nested subspaces of
H whose union is dense in H while their intersection is zero. In addition, Vj is shift—
invariant and f € V; < f(27:) € V;, so that the sequence {V;} forms a multi-resolution
analysis. In many cases of practical relevance the spaces V; are spanned by single scale
bases ®; = {¢;) : k € I;} which are uniformly stable. Successively updating a current
approximation in V; to a better one in V;;; can be facilitated if stable bases U; = {1,
k € J;} for some complement W, of V; in Vj,; are available. Hence, any f, € V,, has
an alternative multi-scale representation f, = >, 1o JorPok + Z?:o D ke J; fixtjk. The
essential constraint on the choice of Wj is that ¥ = J; ¥; forms a Riesz-basis of H, i.e.
every f € H has a unique expansion

F= 3 S ()t such that [|fln~ [ SSST RGP ] L (@14)

7 keJ; i keJ;

where W forms a bi-orthogonal system and is in fact also a Riesz-basis for H, see, e.g.,
[Dau92].

For our approach we assume that any function (image) f € Lo(I) can be extended
periodically to all of R?. Here I is assumed to be the unit square (0, 1]* = 2. Throughout
this paper we only consider compactly supported tensor product wavelet systems (based
on Daubechies’ orthogonal wavelets, see [Dau93|, or symmetric bi-orthogonal wavelets by
Cohen, Daubechies, and Feauveau, see [CDF92]).

We are finally interested in characterizations of Besov spaces, see, e.g., [Tri78]. For
£ >0 and 0 < p,q < oo the Besov space Bﬂ(L (2)) of order (3 is the set of functions

B (Ly(Q)) = {f € Lp(Q) = |flps1,00) < o0}

where ]f]Bg = (J5S @ Pw(f;t)p)9dt/t) "9 and w; denotes the I-th modulus of smooth-
ness, [ > ﬁ These spaces are endowed with the norm Hf“Bﬁ(Lp = [ fllz, @ +]f]B,e (Ly(9):
(For p < 1, this is not a norm, strictly speaking, and the Besov spaces are complete topo-
logical vector spaces but no longer Banach spaces, see [DeV98] for details, including the
characterization of these spaces by wavelets.) What is important to us is that one can
determine whether a function is in BY(L,(€2)) simply by examining its wavelet coeffi-
cients. The case p = ¢, on which we shall focus, is the easiest. Suppose that ¢ has
R continuous derivatives and 1 has vanishing moments of order M. Then, as long as
$ < min(R, M), one has in, two dimensions, for all f € BJ(L,(f2)), the following norm
equivalence (denoted by ~)

1/p
1 1Bg 01 ~ (Z Z'A'sp\fﬂp) with fy = (f,¥), s = B+1—2/pand || = j. (2.1.5)
A
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In what follows, we shall always use the equivalent weighted ¢, norm of the {f\} instead
of the standard Besov norm; with a slight abuse of notation we shall continue to denote
it by the same symbol, however. When p = ¢ = 2, the space BS(Ls(f)) is the Bessel
potential space H?(£2). In analogy with the special case of Bessel potential spaces H”(f2),
the Besov space BP(L,(€2)) with 3 < 0 can be viewed as the dual space of Bg,/(Lp/(Q)),
where ' = -G and 1/p+1/p' = 1.

Characterizations by Frames

Not only wavelet bases provide reasonable characterizations of function spaces but also
frame based characterizations are possible. First basics on frames were introduced in
Section 2.1.1. Here we just want to give an idea on how frames might characterize function
spaces.

Fundamental developments on modern frame theory can be found in a series of papers
[H.G86, HK88, HK89a, HK89b, HK92]. This very aesthetic and subtle theory is essentially
based on group theory and is a tool to construct so—called coorbit spaces which are defined
by collecting all functions for which the associated wavelet transform is contained in some
(weighted) L,-space (which can be seen as Besov- and Modulation spaces etc). The basic
idea of characterizations is that for a judicious discretization of the group representation
one may obtain desired frames for these coorbit spaces. Once we have frames for these
coorbit spaces at hand, we might pick the associated coefficient sequence space norm in
order to add adequate constraints to our variational formulation of the inverse problem.
At this point we wish to remark, that frames offer much more freedom in sense that one
is no longer restricted to the whole Euclidean plane. In recently published papers, see
[DST04a, DST04b], we have extended the group based frame concept to bounded domains
and manifolds (e.g. the sphere) which offers especially for certain inverse problems a much
better suited representation of the solution. Because of the complexity of the construction
process of frames, the related coorbit spaces and sequence space characterizations, we
abstain from a detailed review and refer the reader to [DST04a, DST04b]. The essential
message is that involving constraints that are typically given by weighted frame coefficient
sequence space norms is allowed and naturally suggests the usage of adequate (families of)
frames. Adequate frame means here a judiciously discretized family of analyzing atoms.

2.2 Multi—Frames and Mixed Constraints

Instead of using one single frame only, we aim now to represent the function we are
searching for by means of several frames. This makes sense since for certain classes of
signals it often seems that one single frame is not always best suited (in the sense of
locally best sparse approximation).

2.2.1 Formulation of the Variational Problem

Let H and H’ as before. The suggested multi—frame setting requires the presence of a finite
family of frames {@} } e ez Where each individual collection {@%}rea (1 =1,2,...,n) is
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a frame for ‘H. For each frame we have the frame operator
Fi:H — ly, via vi= 0= {(v,¢)) }rcn, - (2.2.1)
All the frame operators may now be related by considering the following composition

operator
n

K:(ly)" =ty x...x 0l — H, via (v',... ,0") — ZF["# (2.2.2)
i=1
or more general, if we additionally involve a linear inverse problem by some bounded
linear operator A : H — H’

Ky:(L)"=1lx ... xl—H, via (v}, ") Y AFv . (2.2.3)
=1

For later use have to compute the adjoint and a bound for the operator norm of K 4.
Lemma 2.2.1 The adjoint operator is given by
Ky :H — ()", via g— Kig=(F14%,...,F,A%g) . (2.2.4)

Moreover, if we assume that |A|| < C and that B; denotes the upper frame bound for F;,

then 3
|Ka|l < C/Bi+ ...+ By, (2.2.5)
Proof. First, we note that the Hilbert space (¢3)" is endowed with the scalar
<ga h>(€2)" = <91’ h1>€2 +.. + <gn7 hn>€2

and thus the associated norm is given by

lgltesye = llg" Iz, + - -+ llg°Ilz, -

For f = (f',...,f") € (l3)" and h € H' the adjoint operator (2.2.4) can now be easily
derived:

n n

(Kafshyw = > (AF; [ b = > (1 FA D)y,

i=1 i=1
= <f7 (FlA*h,, ey FnA*h)>(gz)n = <f’ K:lh)>(€2)"
and bound (2.2.5) follows then directly by

< RIPIAPIAR + -+ IEP AP,

1.e.

|Kall < C/Bi+ ...+ B, .
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With this specific operator K4 we may now formulate the following variational problem

®(g) = |If = Kagllzy +a - |llglll . (2.2.6)
where g = (g',.... "), llglll := (19" [prwss - -+ 19" [puw,) With [ - [, ., denoting a weighted
(), (semi)-norm, and o = (ai,...,q,) represent n positive regularization parameters.

In principle, we restrict ourselves also to 1 < p; < 2 with not necessarily requiring
p; = p;. Thus @ is in principal no longer homogeneous and this complicates the choice of a.

A strategy for solving this kind of problem for n =1, 1 < p; <2 and {¢,}rea being a
basis (also concepts for frames) is shown in [DDDO04], for n = 2, concepts are suggested
in [DT04, DT05, DD04a]. For our purposes, we will follow the techniques introduced
there but the specialty here is that each component ¢' of g is represented by another
frame, i.e. we are searching for an approximation of v which is a composition of different
frames (or different bases).

In what follows, we propose a strategy how compute or to approximate the vector of
sequences, g. First, we show that ® is a convex functional. For general frame systems one
cannot expect uniqueness (or strict convexity) since in principal we have ker(F}) # {0},
i.e. even when NV(A) = {0} we have no chance.

Lemma 2.2.2 The functional ® is convex.

Proof. Consider g = (¢',...,g") € (f5)" and h = (h',... , h™) € (£)" and some 7 € (0, 1).
Then,

A = P(rg+(1—71)h) —7P(g) — (1 — 7)P(h)
= —7(1=7)|Kag — Kabll3p + - (||l7g + (1 = 7)R[|| = 7ll|gll] = (1 =)][|A]]]) -

The second term is non-positive since a Banach (semi) norm is convex, and the first term
is also non-positive. Consequently, A < 0 and P is convex. O

The next step is to construct a surrogate or so-called replacement functional for ® from
which we expect a simplification of the minimization process. The overall goal is to avoid
the appearance of || K 493, which typically causes a non-linear coupling of all the frame
coefficients we aim to compute. Defining a constant C' := C\V/Bi + ...+ B, the standard
Gaussian surrogate for the data discrepancy takes the following form

T (gya) = |If = Kagllfy + C%llg — allfpyn — 1 Kag — Kaallz
for some auxiliary element a € (¢5)".
Lemma 2.2.3 The functional T (g; a) is a proper surrogate for ||f — Kag||3, .
Proof. ‘Proper’ in this context means that the problem remains convex and

I (g;a) = |If — Kagllfe 2 0.
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To this end, consider
C?llg = alltpyyr — I1Kag — Kaallzy = ((C* = KiKa)(g — a),g — @)y - (2:2.7)

Defining L := /C? — K K4, we observe for 7 € (0,1) and g, h € ({3)"

IL(rg + (1 = 7)h = @) [{pyn = TIL(g = @) [{pyn — (1 = DI LR = @)l

= —7(1=7)IL(g = W)|[Ees) -

Since C? — K4 K, and therewith L are strictly positive operators, (2.2.7) is strictly
convex and positive for g # a. O

Now we are able to define the global surrogate for ®:
O™ (g;a) :=T""(g,a) + a-[llg[ll , (2.2.8)

satisfying

(g 9) = P(g), P (g;a) > D(g) foralla e ({)" . (2.2.9)

The definition of our surrogate functional (2.2.8) suggests the following iteration in order
to approach the minimizer g* of the initial problem (2.2.6): starting from an arbitrarily
chosen gy, we determine the minimizer g; of (2.2.8) for a = go; each successive iterate g,
is then the minimizer for g of (2.2.8) anchored at the previous iterate a = gp,_1:

go arbitrary ; gme1 = argmin®**(g;¢9,,) m=0,1,... (2.2.10)
g

2.2.2 Minimization of Surrogate Functionals

The general principles of minimizing (2.2.8) explored in [DDDO04] essentially apply here.
The difference is that we deal instead with one single frame with n frames. For sake
of illustrating the ideas, we limit ourselves to the case p; = 1 for j = 1,...,n. The
other cases 1 < p; < 2 (not necessarily requiring p; = p;) cause no additional prob-
lems and can be treated analogously in the same manner and is therefore left to the reader.

First we discuss the minimization of (2.2.8) for some generic a € (¢3)™. The surrogate
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functional has the following form

O (gia) = |flIF —2(g, Kif)e +a-llglll
02”9 - CLH%KQ)" + 2<97K2KAQ>(52)" - ”KACLH%{’
= C?|glifrnyn — 2(g, Kif + C?a — K3 K aa) @, + a - |||g]l]

+Hf W3 + C*llalliyn — 1K aall3

n

= 373 (CHeh)? — 205 [BATf + C2d' — FA"Kaa])s + ailgd)

i=1 \EA;
Sl + C2llallteys — I Kaallz, .
(2.2.11)

where we have used the shorthand ¢ for (g, ¢}) (and implicitly assumed that we are
dealing with real functions; otherwise one needs to parametrize by modulus and phase).
The latter variational equation for the g4 decouple. The summand is differentiable in g
except at gi = 0. To overcome this drawback we introduce set-valued derivatives, i.e. we
allow sign(0) € [—1, 1]. Then the minimization reduces to solving
i a; . i — * i *

g+ 2—0281gn(gA) =C?[FA [+ C?d — F;A"Kqa]) (2.2.12)
Denoting the soft-shrinkage operator by S; with shrinkage parameter ¢, we obtain an
explicit expression for the coefficients

gh =S, (O [RA'f + C%a’ — FA Kad]),) - (2.2.13)

Let us now introduce with a slight abuse of notation the soft-shrinkage operation for some
f € € acting component-wise

Se(f) = {5e(fx) hrea -

With this shorthand we may introduce the combined shrinkage operator for some vector
of sequences (f!,..., f") € ({3)" and a multi parameter t = (¢,...,t,)

St(f) - (Stl(f1)7' . '7Stn<fn>) '

In this setting the minimizer g for (2.2.8) can be written in the much simpler form

g=8S_o (C?[Kif+C?a— KiKaa])) . (2.2.14)

302
We summarize our findings for the particular case p;, =1, w; =1fori=1,...,n:
Proposition 2.2.1 Suppose the operator A maps a Hilbert space H to another Hilbert

space H', with || Al < C, and suppose we are given n frames where the respective frame
operators F; map H to € with upper frame bounds B;, and suppose f is an element of H'.
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Pickp; =1, w; =1 fori=1,...,n, and a € ({3)". If ®*"(g;a) is defined as in (2.2.8)
on (€2)", then ®*"(g;a) has a unique minimizer in (€2)". This minimizer is given by

g=S_e, (O [KLf +C% — K3Kaa])) . (2.2.15)
For all h € (£3)", one has

O (g + hya) > @ (g; a) + C2[|h|7yn -
Proof. We observe that

O™ (g+h; a) =@ (g5 a) = C*[|Al[{p,yn+2(h, C*g—=CPa— K4 (f=Ka)) ey +a (lllg + Rl = llgll]) -

Defining sets A? := {\ € A;| g4 = 0}, and A} := A; \ A? and substituting (2.2.12) for g,
we recast the latter equation

O (g + hia) — 0 (gia) = CP|[hlZyye + > Y {oulh}] — 20} [FAf + CPa’' — FA*Kaa)))}

i=1 AeA?

+> > aiflgh + hal —|gi] — hisign(gi)}-

i=1 xeAl
For A € AY we have [F;A*f + C?a’ — F;A*K 4a])y < /2, so that
;b | — 2R4 [FA* f + C*a’ — F;A*K aa]y > 0.
For A\ € A}, we consider two cases: if g4 > 0, then
|95 + Rl = [gh] — hisign(gh) = |gA + Rl — (g3 + hy) = 0;
if g4 < 0, then
|95 + Pl = 193] — hasign(ga) = |gh + | + (g3 + h3) > 0,

which proves the assertion. O

Proposition 2.2.1 directly carries over to iteration (2.2.10):

Corollary 2.2.1 Make the same assumptions as in Proposition 2.2.1. Pick go € (¢2)",
and define the functions g, by the algorithm (2.2.10). Then
gmi1 =S_o (CT?[KLf + C?gm — KiKagn])) - (2.2.16)

_a_
2Cc2
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2.2.3 Convergence Analysis

In this section we consider the convergence of the proposed iteration (2.2.10):

Theorem 2.2.1 Suppose the operator A maps a Hilbert space H to another Hilbert space
H', with | A|| < C, and suppose we are given n frames where the respective frame operators
F; map H to e with upper frame bounds B;, and suppose f is an element of H'. Then the
sequence of iterates

Im+1 = S = (0_2 [Kj%f + 029771 - KZKAgm})) , M= 1a27 DRI

202

with go arbitrarily chosen in (£3)™, converges in norm to a minimizer of the functional

®(g) = || f — Kagllio + - |llglll -

First, we prove weak convergence, and we show that the weak limit is a minimizer for ®;
and next, we show that the convergence holds also in norm.

With the following shorthand
Tg=8 o (C7°[Kif +C%g— KiKag)))
i.e. gn = T™go, we may formulate the weak convergence result as follows:

Proposition 2.2.2 The sequence T™gy, n = 1,2,... convergences weakly, and its limit
1s a fized point for T.

This result can be achieved by applying Opial’s Theorem, see [Opi67]:

Theorem 2.2.2 (Opial) Let the mapping A from H to H satisfy the following condi-
tions:
i) A is non-expansive, i.e. for allv,w € H, ||[Av — Awl|| < |jv —w||,

n—oo

ii) A is asymptotically reqular: for allv € H, ||[A" v — A™| — 0,
iii) the set F of fized points of A in 'H is not empty.
Then, for all v € H, the sequence {A"v}nen converges weakly to a fized point in F.

In order to prove Proposition 2.2.2, we apply Theorem 2.2.2 to T. To this end, we
have to verify conditions 7),4i) and éi7). We do this by the following series of lemmas.

Lemma 2.2.4 The operator S is non-expansive, i.e. for all v,w € (£3)",

1Se(0) = Se(W)ll (02 < v = wlleayn

Proof. 'The results is obtained by applying the fact that each single shrinkage operator
is non-expansive, see, e.g., [DDD04],

1Se(v) = Se () [y = ZIISt w2 = ZZ!& vh) = Si(w))[?

=1 AEA;

33 leh - wi = flo — wlguy

i=1 AeA;

IN
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([l
Lemma 2.2.5 The mapping T is non-expansive, i.e. for all v,v" € (fy)"
ITv = Twllg)n < Jlv—wlley)»
Proof. By Lemma 2.2.4 we have
ITv = Twlleyr < (I = CTELEA) (0 = w)|[e,)n
< (v = w)l ey
since have chosen C such that ||K4| < C. O

Hence, T satisfies condition 7) in Theorem 2.2.2. Next, we verify condition #i):
Lemma 2.2.6 The sequences {®(gm)}men and {P* (gmi1; gm) }men are non-increasing.

Proof. By the definition of L we have

(D(gm—&-l) + ||L(gm+1 - gm)”%ez)n = (I)Sw(gm+1; gm) < (Psur(gm;gm) = (I)(gm)

and

O™ (gm+2; Gmt1) < P(gmr1) < P(gmr1) + | L(Gms1 — QM)“%EQ)" = O™ (G415 Gn)-

Lemma 2.2.7 The series Y o ||gm+1 — gm||%32)n is convergent.

Proof. Since L is a strictly positive operator, we have

N 1 N
Z Hgm+1 - gmH%@)n < M Z HL(ngrl - gm)H%Zz)”
m=0 m=0

where M is a strictly lower bound for L*L. By Lemma 2.2.6,

N
Z IL(Gms1 = g lEpyn <D (@(gin) — P(gins1)) < D(g0),
m=0 m=0

regardless of the choice of N € N and the infinite series converges. U

Consequently, we have that

Lemma 2.2.8 The mapping T s asymptotically reqular, i.e.

HTmHgO - ngoH(éz)n —0 for n— o0.
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We finalize the proof of Theorem 2.2.2 with verifying condition ii):

Lemma 2.2.9 The ||gpn| () are bounded uniformly in n.

Proof. By Lemma 2.2.6 and since «; > 0 for i = 1,...,n, we have
- [|gm|l] < P(gm) < B 1] <— ®(g0)
Im Im 90 y L 9m = Tnin, o do)-

Hence the g, are uniformly bounded. Moreover, since

lgmlitye = D lgbllZ =D [gh)al? ZmaXIQm 19011
=1

i=1 AeA;

~ (el e ) |)-|||gm|||

AeEA AEA,
2
< llgmlI - Mgmlll < {Hgmlll]
4y
we also have a uniform bound on the ||gm||%42)n. O

Lemma 2.2.10 Suppose the mapping A from H to H satisfies the conditions i) and ii)
in Theorem 2.2.2. Then, if a subsequence of {A™v},en converges weakly in H, then its
limit is a fived point of A.

Lemma 2.2.11 The set of fixed points of T is not empty.

Proof. By Lemma 2.2.9, the T™g, are uniformly bounded in m. By the Banach-Alaoglu
Theorem, the sequence has a weak accumulation point. By Lemma 2.2.10, this weak
accumulation point is a fixed point for T and consequently, the set of fixed points of T is
not empty. 0

Finally, by Lemmas 2.2.5, 2.2.8, and 2.2.11, we have shown Theorem 2.2.2. Moreover, we
can show that this fixed point is also a minimizer for ®:

Proposition 2.2.3 A fized point for T is a minimizer for the functional ®.

Proof. 1f g, = Tg,, then by Proposition 2.2.1, we have that g, is a minimizer for
O (g; g«). Moreover, for all h € (£5)",

D™ (ge + h; gu) = D™ (945 gu) + C?||R|7,0

With &% (g,; g.) = P(gx) and ®*" (g, + h; gx) = P(g + h) + 02”}1”%@2)" — | Kah|l7,, we
deduce that, for all h € (¢3)",

®(g, + h) > ®(g,) + | Kah|3y
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which proves that g, is also a minimizer for ®. ([l

Next, we shall prove that the convergence of {g,,}men holds also in the Hilbert space
norm || - ||(g,). Let us introduce the following shorthands

gx = W — lim m 5 Um = Gm — Gx » h = G + C_QK;;(JC - KAg*) : (2217)

Lemma 2.2.12 || Kt @g)» — 0 for m — oo.

Proof. First, observe that with

Untl = Ymt1 — Gu =S (gm + O_QKZ(JC - KA.Qm)) - S<h)
= S(h+(I—C %) —S(h)

one has
U1 — Uy = S (h + (I — C’QKZKA)um) —S(h) — up,
and since ||um+1 — Unll@)r = ||gms1 — gmll@yn — 0 for n — oo (by Lemma 2.2.8), we
have
IS (h+ (I — C2KiKa)um) — S(h) — tm]|(gsy» — 0 for n — oo . (2.2.18)

By triangle inequality,
[t lleayn = IS (R4 (I = C* KK A)um) — S(h)||@)n| = 0 for n—o0. (2.2.19)
By Lemma 2.2.4, we have
IS (b + (7 = O K3 K aun) — Sl < (7 = CK3E Dl < [ty
and thus the modulus in (2.2.19) can be dropped, which implies
ey — (I = C K5 K At || g)n — 0 for n — oo . (2.2.20)

Since ||umlle)r + |(I — CPK KA umller < 2llgm — gillwyr < 2(Igxlleyr +

sup,, ||gmlls)») = T where 7 is finite by Lemma 2.2.9, we obtain by (2.2.20)

0 [y = (T = CT KA KAt |y e

<
< 7T (”UmH(gz)n —||(I — C_2KZKA)um||(g2)n) — 0 for n — 0.
The inequality

[wml[Gryn = (I = C*EAK A um[(pyyn = 207 K aum|[{pyyn — 1C7* KA K attn [y
> C_2||KAum||%€2)”

finally proves the assertion. 0
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Lemma 2.2.13 [[S(h + uy,) — S(h) — tpl|@y)» — 0 for n — oo.
Proof.

IS(h + wm) = S(h) = w2y

IA

IS(h + (I = C2 K4 K a)um) — S(h) = | (2,

H[IS(h + wm) = S(h+ (I = C2KLK a)um) [l (e2)
< IS(h+ (I = C2K4K A)tm) — S(R) — tm | ()
+|C2 KL K gt | (g -

The assertion follows because of Lemma 2.2.12 and (2.2.18). O

The next lemma establishes norm convergence.

Lemma 2.2.14 If for some h € ({3)", and some sequence {Wpy}men with w —
im0 Wiy = 0 and limy, oo |S(h 4+ wp) — S(h) — W ||y = 0 then [[wy| @) — 0
for m — oo.

Proof. First, note again that

lwmllfeye =Y D lwi)al? -

i=1 AEA;

For each index i we define finite sets A} C Ay, so that 32,y o [PA]° < (3 )2. Since each

A? is finite, we have by the weak convergence of the w,, that

Z |(w: )al> — 0 for m — oo

AeA?

holds for every 7, thus

iz |(w:)a|> — 0 for m — oo .

i=1 AeA?

> . for each i and each m we

Let us now focus on the remaining sums >, yo [(wy,)x
split A} = A; \ AY into two subsets:

A =ANEA] ¢ [(wi)y + Ry < ;i/20%) and AP = AP\ A
If A € A}, then S e, (W )x + h}) = Sy, (B5) = 0 such that

i) — Sy () ) + S g (B)] = [(ut, )

and thus
STON Hwhl = 30 ST b S () + B) + S ()P
=1 xea}™ =1 xea}™
i i i NE
< 2_1: gA: |(wy )n = S, ((wi )n + h3) + 5 ey (B)]

= [IS(h + tm) = S(h) = tp||{pyn — 0 for m — oo .(2.2.21)
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It remains to consider the case A € A}, In this situation, |(w? )y + k| > a;/2C?, and
hence we have for all ¢ and m

[(wn)al = [(wn)x + B3| = [y = 0i/2C% — i /AC? = a; JAC* = )] |
implying that (w?,)x + A% and h} have the same sign and it follows that for \ € All "

(W) = Sz (i )y +h) + Sy ()] = [(uwi)x — Sz (wh)s + B
= [(wp)x = ((wh)x + 73) + i/ 2C%sign((w,))|

Consequently, for each individual ¢ and m we deduce,

i i i i i1m
S (i = S (b + 5 + S, (B2 = (o ACHALT
AEA]™
but since [|S(h + uy,) — S(h) — “mH%zz)n — 0 for m — 00, necessarily implying
||S%(hl+ufﬂ)—S%(h’)—u;@HgHO for m — oo,
there exists an index m* uniform in ¢ so that for m > m*,

D lwh)a = Say (wh)a + B5) + S = (B3P < (c0/4C?)°

2C
AEA]™
which implies that for all ¢ the sets /N\il "™ are empty when m > m*. Consequently,
n
ST [ al> =0 for m>m",
=1 \eAl™
which completes the proof since we have

n

||wm||%£2)nzz Z|(wfn)A|2+ Z |(7~U7in)>\|2+ Z |(wfﬂ),\|2 — 0 for m — 0.

=1\ AeA? AEA]™ AeAb™

Setting w,, = u,, and h and u,, as in (2.2.17), we have shown that
| gm — g*H(zQ)n — 0 for m— o00.
Moreover, setting v, = >, (g )ad4 and v, = > 1 (gL)a¢h, the estimate
1/2
lom = vallre < (nmax{Bi}) " lgm = gl

ensures that the convergence holds also in the H-norm topology.
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2.2.4 Regularization Properties

The choice of the damping/threshold vector a@ may be of course chosen by the user.
But in a more general context, this parameter can be considered as compression or
regularization parameter. In terms of compression, this vector controls the sparsity to
be attained and therewith the approximation quality. But in a typical situation of an
inverse problem, considering some nontrivial operator A and having only noisy data at
hand, the vector a plays the most important role in computing stabilized solutions. In
this case, if the ‘error’ e = f — K g, tends to zero, we wish our estimate for the solution
of the inverse problem tend to g,, since the minimizer of ®(g) differs from g, for a # 0.
In inverse problems lore, this means to identify a functional relation between o and the
noise floor 6, i.e. a = a(d) with a(d) — 0 and ||g~*® — g,|| — 0 as & — 0. If we find
a parameter rule achieving this, then the suggested iteration scheme will regularize the
ill-posed problem. In [DDDO04], a regularization theorem is provided for the univariate
case, i.e. for n = 1 and, for reasons of simplicity, for the unique situation, i.e. for
1<p<2or N(A) ={0}. However, in our context we always have to face the fact that
N (K 4) is nontrivial as long as we deal with frames, i.e. even if N(A) = {0}. Thus it
is only reasonable to show that we approach one solution ¢! when passing to the limit
9 — 0. Moreover, we limit the analysis to the homogeneous case p; =1 (i = 1,...,n).
For a non-homogeneous mixing of penalties the analysis requires a slightly different
analysis for proving that one really approaches solutions with minimal penalty value.

Theorem 2.2.1 Letp; =1 (i = 1,...,n), and f € H with ||f — 2|z < 0, amin(d) =
min;{a;(0)}, max(d) = max;{e;(0)}, and assume a(d) = (a1 (9),...,a,(d)) is chosen
such that

al6) 220, 6%/amin(6) 220, cmax(6)/omm(5) =21
Then every sequence {g**®} of minimizers of the functional ®(g) where § — 0 and
a = a(d) has a convergent subsequence. The limit of every convergent subsequence is a

solution of K49 = z with minimal values of |||| - |||

41
Proof. As g=®®) = ((g~*O)1 . (g~*®)") is a minimizer of ®, we have
1f = Kag™ @ +a-[|lg*@] < 8 +a-|llg"]] - (2.2.22)

Thus, by the made assumptions on «(¢), we achieve

lim K 4@ = 2 .
jim Foag™ ™ =2

Again by (2.2.22),

52 Omax (0
< ) —+

*,a(é)m < — (5
A min

) 114
>\mg I

llg
’ amin(é A

implying,
limsup [|g]](e,)» < limsup |[[|g"*|]|

—0 6—0

Y

12

< \mgw
01
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ie. ||g~@|(g)n are uniformly bounded. Consequently, the sequence has a weakly con-
vergent subsequence (again denoted by {g**®}) with weak limit ¢°,

° —w—1i *,00(6)
9" =w—limg

Assume now ¢' is a solution of the inverse problem with minimal values of

4y
Because g**®) converge weakly to ¢°, forall A\ € A; (i=1,...,n),

(g7 )3 = (97)5 as 6 =0,
we may use Fatou’s lemma to obtain

\|||g°m ol

< limsup ‘ng
6—0

@1 ‘61

and thus
*,0(0) ‘ ‘ |

hmsup‘mg < ‘ng*m < ]mgw
6—0 12 151

12

Hence ¢° is also a solution with minimal values of

0y
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Chapter 3

Applications I: Linear Problems

3.1 Compression for Audio and Image Signals

This section is devoted to show the usefulness of the proposed multi—frame scheme. We
present a little number of numerical experiments from different perspectives: convergence,
sparsity, approximation quality, and applicability to synthetic data, real audio data, and
images.

The overall configuration of our algorithm is as follows: for sake of simplicity, we pick
as our underlying frames a wavelet basis (Haar system) and a (non-local) Fourier basis
only. Hence, B; = By = 1. In the examples, we restrict ourselves to A = I. Consequently,
the constant C' in our Gaussian surrogate is not allowed to be equal or smaller than V2.
We aim to achieve sparsity in both representations, i.e. we set p; = p, = 1; moreover,
we do not involve additional penalty weight sequences, i.e. w; = wo = 1. The variational
problem is thus simply given by

(', 0%) = |f = (FYg" + E5g°)II° + enllg'lle, + azllg®[le .
and the minimization by Gaussian surrogates yields the following iteration

(9 ) mr1 Sarj2c2 (CTHFL + C* (g )m — FyFY (9" )m — FF5(9%)m})

(9%)m+1 Sanjac? (CTHEFof + C*(g")m — FaFY (9 )m — F2F5(9%)m})

Since we deal with bases only, the application of Fy F}', F} Fy, F5F}, and F,F; simplifies to
the discrete decomposition and reconstruction schemes. If one really goes beyond bases,
i.e. using frames, one indeed has to compute (approximate) all the (mixed) gram matrices.
This might be of course costly but can be optimized by picking localized and reasonably
incoherent frames. In case the frames are not reasonably incoherent, the scheme amounts
to averaging over all the components and then, all the sequences ¢° contain very similar
informations.

3.1.1 Application to Audio Coding

Let us now denote by {¢}} the Fourier system and with {¢3} the wavelet system. Then

we consider two frame operators Fy : v — {{v,¢})} = ¢* and Fy: v — {{v,¢3)} = ¢*.

37
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A synthetic Example: In this example we have simulated a signal f that is a composition
of two different components: a harmonic wave and noisy perturbation within the interval
[350,400]. As a sampled discrete vector it has a total number of 641 coefficients in the
time-domain representation. This discrete vector is used as input for our algorithm.
The results for a; = ap = 0.2 are visualized in Figure 3.1. We find that involving the
Haar wavelet basis and the Fourier basis splits the signal in very sparse and well separated
components. The sparsity evolution graph shows the rapid decay of the number of Fourier
coefficients which is by the optimal matching of Fourier basis atoms.

Ezxample “Glockenspiel”: This data set represents a real audio signal consisting of tonal
components and a sequence of (bell) attacks. We again try to apply Haar wavelet and
Fourier splitting. For a; = 0.02 and ay = 0.01 the results are shown in Figure 3.2.
As expected, the Haar system captures all the bell attacks very well, and, moreover, the
Fourier system the tonal components. We admit that sparsity could be obviously improved
just by taking local Fourier systems (as done in [MTO05]). The sparsity evolution graph
shows the rapid decay of the number of wavelet coefficients which can be explained by a
fast “bell attacks” localization process through the iteration.

We summarize, whenever the dictionary consists of complementary frames, the pro-
posed algorithm produces a sparse representation in which the individual components
overlap inconsiderably.

3.1.2 Application to Image Restoration and Compression

In what follows we provide evidence that the machinery can naturally be applied for image
restoration and compression tasks. We consider as test data “Part of woman image” and
verify that non—optimally chosen families of frames may achieve the same reconstruction
results but that the sparsity gets essentially worse (what is typically expected).

Example Wavelet-Wavelet: In this case, see Figure 3.3 (ay = 10, ap = 20), we have
picked a Daubechies—6—wavelet and the Haar wavelet system. Both bases capture local
structures but of different smoothness. In order to provide a comparison of sparsity with
the next example, the parameters o; and as are chosen such that similar SNR’s and
relative approximation errors are achieved.

FExample Wavelet—Fourier: This example is the same as the latter one except that
we have exchanged the Daubechies—6-wavelet system with the Fourier system (here for
reasons just explained we have chosen a; = 15 and a; = 13). As we may observe in
Figure 3.4 (and since the Haar and the Fourier system are complementary), we achieve
much better sparsity as before. The complementary selectivity of wavelets and harmonics
manifests here very visible when splitting into local jumps and oscillatory components.

We finally conclude that even for image restoration/compression tasks (here only de-
noising is illustrated, but deblurring — or more generally: inverting operator equations —
is by construction possible) the proposed method has demonstrated its capabilities.
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Figure 3.2: From top left to up right: “Glockenspiel” data, Haar wavelet component (g?)
(in time domain) after 30 iterations, SNR evolution through the iteration process, Fourier
component (¢g') (in time domain) after 30 iterations, reconstruction and error after 30
iterations, and sparsity evolution through the iteration process.
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50 iterations, SNR evolution through the iteration process, Fourier component (g') (in
time domain) after 50 iterations, reconstruction and error after 50 iterations, and sparsity
evolution through the iteration process.
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3.2 Image Decomposition and Restoration Problems

Inspired by recent papers of Vese-Osher [OV02] and Osher—Solé-Vese [OSV02] we present
a wavelet—based treatment of variational problems arising in the field of image processing.
In particular, we follow their approach and discuss a special class of variational function-
als that induce a decomposition of images into oscillating and cartoon components and
possibly an appropriate ‘noise’ component. In the setting of [OV02] and [OSV02], the
cartoon component of an image is modeled by a BV function; the corresponding incor-
poration of BV penalty terms in the variational functional leads to PDE schemes that
are numerically intensive. By replacing the BV penalty term by a Bj(L;) term (which
amounts to a slightly stronger constraint on the minimizer), and writing the problem in
a wavelet framework, we obtain elegant and numerically efficient schemes with results
very similar to those obtained in [OV02] and [OSV02]. This approach allows us, more-
over, to incorporate general bounded linear blur operators into the problem so that the
minimization leads to a simultaneous decomposition, deblurring and denoising.

3.2.1 Variational Problem with Smoothness and Sparsity Con-
straints

In general, an important problem in image processing is the restoration of the ‘true’ image
from an observation. In almost all applications the observed image is a noisy and blurred
version of the true image. In principle, the restoration task can be understood as an
inverse problem, i.e. one can attack it by solving a related variational problem.

Here we focus on a special class of variational problems which induce a decomposition
of images in oscillating and cartoon components; the cartoon part is ideally piecewise
smooth with possible abrupt edges and contours; the oscillation part on the other hand
‘fills” in the smooth regions in the cartoon with texture -like features. Several authors,
e.g. [OV02, OSV02], propose to model the cartoon component by the space BV which
induces a penalty term that allows edges and contours in the reconstructed cartoon images.
However, the minimization of variational problems of this type usually results in PDE
based schemes that are numerically intensive.

The main goal is to provide a computationally thriftier algorithm by using a wavelet—
based scheme that solves not the same but a very similar variational problem, in which the
BV —constraint, which cannot easily be expressed in the wavelet domain, is replaced by a
Bi(L)-term, i.e. a slightly stricter constraint (since B;(L;) C BV in two dimensions).
Moreover, we can allow the involvement of general linear bounded blur operators, which
extends the range of application. By applying recent results, see [DDDO04], we show
convergence of the proposed scheme.

In order to give a brief description of the underlying variational problems, we recall
the methods proposed in [OV02, OSV02]. They follow the idea of Y. Meyer [Mey02],
proposed as an improvement on the total variation framework of L. Rudin, S. Osher and
E. Fatemi [ROF92]. In principle, the models can be understood as a decomposition of an
image f into f = u + v, where u represents the cartoon part and v the texture part. In
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the Vese-Osher model, see [OV02], the decomposition is induced by solving
inf G,(u,g1,92) , where (3.2.1)

u,91,92

Gy(u, 91, g2) Z/QIVUI F A = (u A+ divg)l7, ) + #lllglllz,@)

with f € Ly(Q2), Q C R?, and v = divg = div(gy, g2). The first term is the total variation
of u. If u € Ly and |Vu| is a finite measure on Q, then v € BV (). This space allows
discontinuities, therefore edges and contours generally appear in u. The second term
represents the restoration discrepancy; to penalize v, the third term approximates (by
taking p finite) the norm of the space of oscillating functions introduced by Y. Meyer
(with p = oo) which is in some sense dual to BV (€2). (For details we refer the reader to
[Mey02].) Setting p = 2 and ¢ = VP + @, where P is a single-valued function and @
is a divergence—free vector field, it is shown in [OSV02] that the v—penalty term can be

expressed by
1/2
lollaey = ( / |V<A>W) — olla-r

(The H~! calculus is allowed as long as we deal with oscillatory texture/noise components
that have zero mean.) With these assumptions, the variational problem (3.2.1) simplifies
to solving

inf Gy(u,v), where (3.2.2)

u,91,92

Ga(u,v) = / IVl + S = (4 )2 + a0l

In general, one drawback is that the minimization of (3.2.1) or (3.2.2) leads to numerically
intensive schemes.

Instead of solving problem (3.2.2) by means of finite difference schemes, we propose a
wavelet—based treatment. We are encouraged by the fact that elementary methods based
on wavelet shrinkage solve similar extremal problems where BV () is replaced by the
Besov space B (L1(2)). Since BV () can not be simply described in terms of wavelet
coefficients, it is not clear that BV ({2) minimizers can be obtained in this way. Yet,
it is shown in [CDPX99], exploiting B{(L(Q)) € BV(Q) C B} (L1(R)) — weak, that
methods using Haar systems provide near BV () minimizers. So far there exists no
similar result for general (in particular smoother) wavelet systems. We shall nevertheless
use wavelets that have more smoothness/vanishing moments than Haar wavelets, because
we expect them to be better suited to the modeling of the smooth parts in the cartoon
image. Though we may not obtain provable ‘near—best—BV-minimizers’, we hope to
nevertheless not be ‘too far off’. Limiting ourselves to the case p = 2, replacing BV (2)
by Bi(L1(f2)), and, moreover, extending the range of applicability by incorporating a
bounded linear operator K, we end up with the following variational problem:

inf Fr(v,u) , where

Fi(v,u) =||f — K(u+ U)H%z(g) + ’YHUH%IA(Q) + 2au| g, (@) -
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3.2.2 Approximaton of the Solution

As stated in Section 3.2.1, we aim to solve

inf F;(v,u) , where (3.2.3)

Frv,u) = ||f — K(u+ U)”i(g) + 7||U||12q—1(9) + 2alul gz, @) -
At first, we may observe the following

Lemma 3.2.1 If the null-space N (K) of the operator K is trivial, then the variational
problem (3.2.3) has a unique minimizer.

This can be seen as follows:
Fr(p(v,u) + (1 = p) (', ') = pFy((v,u)) = (1= p) Fp((v',0)) =

—u(1 = 1) (I =+ 0 =)y + 70 = 1))
+2a (|MU + (1= | ey — #lulsr, @) — (1 — :u)|u/|B%(L1(Q))) (3.2.4)

with 0 < < 1. Since the Banach norm is convex the right hand side of (3.2.4) is non-
positive, i.e. Fy is convex. Since N (K) = {0}, the term || K (u —u' +v —v')|| can be zero
only if u — v’ +v — o' = 0, moreover, ||[v — /|| is zero only if v —v" = 0. Hence, (3.2.4) is
strictly convex. O

In order to solve this problem by means of wavelets we have to switch to the sequence
space formulation. When K is the identity operator the problem simplifies to

inf {Z (If» = (un+ o) + 7272 fuy 2 + mm)} ’ (3.2.5)
" ey

where J = {\ = (i,5,k) : k € J;,j € Z,i = 1,2,3} is the index set used in our separable
setting. The minimization of (3.2.5) is straightforward, since it decouples into easy one—

dimensional minimizations. This results in an explicit shrinkage scheme, presented also
in [DT04]:

Proposition 3.2.1 Let f be a given function. The functional (3.2.5) is minimized by the
parametrized class of functions v, and U, given by the following non-linear filtering of
the wavelet series of f:

Uya = Z (147272201 [y = Spoeinigy 4 (F1)] )

)\E]jo

and

fa = > (f ik biok + D Sa@eiiiy(f)x

kGI]'O )\GJ]'O

where Sy denotes the soft-shrinkage operator, J;, all indices X for scales larger than jo and
L, the indices X for the fized scale jo.
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In the case where K is not the identity operator the minimization process results in a
coupled system of nonlinear equations for the wavelet coefficients u) and vy, which is not
as straightforward to solve. To overcome this problem, we adapt an iterative approach.
As in [DDDO04] we derive the iterative algorithm from a sequence of so-called surrogate
functionals that are each easy to minimize, and for which one hopes that the successive
minimizers have the minimizing element of (3.2.3) as limit. However, contrary to [DDDO04]
our variational problem has mixed quadratic and non-quadratic penalties. This requires a
slightly different use of surrogate functionals. In [DD04b, DD04a] a similar u+ v problem
is solved by an approach that combines u and v into one vector-valued function (u,v).
This leads to alternating iterations with respect to v and v simultaneously. It can be
shown that the minimizers of the resulting alternating algorithm strongly converge to the
desired unique solution, [DD04b].

We will follow a different approach here, in which we first solve the quadratic problem
for v, and then construct an iteration scheme for u. To this end, we introduce the
differential operator T := (—A)Y/2. Setting v = Th the variational problem (3.2.3) reads
as

inf Fr(h,u) , with (3.2.6)

(w,h)
Fylhyu) = [|f — K(u+ Th)H%Q(Q) + 7“h“%2(9) + 2au| rr, @) -
Minimizing (3.2.6) with respect to w results in
ho(f,u) = (T"K*KT +7) "' T*K*(f — Ku)

or equivalently

o (f,u) = T(T*K*KT +~) 'T*K*(f — Ku) .
Inserting this explicit expression for h,(f,u) in (3.2.6) and defining

fr=T,f, T2:=1-KT(T"K*KT +~)'T"K* | (3.2.7)

we obtain .
Fi(hy(fru)yu) = || fy — Ty Kull ) + 2alulsy 1, @) - (3.2.8)

Thus, the remaining task is to solve

inf Fr(hy(f,u),u) , where (3.2.9)

Fy(hy(fiu),u) = |If; — TvKUH%Q(Q) + 204|U|B}(L1(Q)) .
The corresponding variational equations in the sequence space representation are
VA o (K*TZKu)y — (K fy)x + asign(uy) = 0 .

This gives a coupled system of nonlinear equations for u,. For this reason we construct
surrogate functionals that remove the influence of K *TfK u. First, we choose a constant
C such that [|[K*T?K| < C. Since ||T,| < 1, it suffices to require that [|[K*K|| < C.
Then we define the functional

®(u;a) = Cllu — GH%Q(Q) - ”T’YK<U - a)H%Q(Q)
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which depends on an auxiliary element a € Lo(£2). We observe that ®(u,a) is strictly
convex in u for any a. Since K can be rescaled, we limit our analysis without loss of

generality to the case C' = 1. We finally add ®(u;a) to Fr(hy(f,u),u) and obtain the
following surrogate functional

f;ur(h”Y(faa)au;a) = Ff<ﬁ7(f,U),U)+(I)(u,a)
= S {1 — 2up(a + K*T2(f — Ka)), + 2alu}
A
e + ol — 1T Kl - (3:2:10)

The advantage of minimizing (3.2.10) is that the variational equations for u, decou-
ple. The summands of (3.2.10) are differentiable in wu) expect at the point of non-
differentiability. The variational equations for each A are now given by

u + asign(uy) = (a + K*T2(f — Ka)), .
This results in an explicit soft-shrinkage operation for wy
uy = Sy((a+ K*Tf(f — Ka)),) .

The next proposition summarizes our findings; it is the specialization to our particular
case of a more general theorem in [DDDO04].

Proposition 3.2.2 Suppose K is a linear bounded operator modeling the blur, with K
maps Ly(Q2) to Ly(Q) and |K*K|| < 1. Moreover, assume T, is defined as in (3.2.7) and
the functional F3*" (h,u;a) is given by

‘,’t;ur(il’)/(fv u),u, CL) = ff(}NL'Y(fv U), u) + (I)<u7 CL) :

Then, for arbitrarily chosen a € La(Q2), the functional F3*"(h,(f,u),u;a) has a unique
minimizer in Ls(2). The minimizing element is given by

Uy o = Sa(a—i—K*Tj(f—Ka)) ,

where the operator S, is defined component-wise by

Sa(r) =Y Salwx)ths -

The proof follows from [DDDO04]. One can now define an iterative algorithm by repeated
minimization of F3*":

u’ arbitrary ; u" = argmin (Ff“r(ﬁv(f, w), u; u”’l)) n=12,... (3.2.11)

The convergence result of [DDD04] can again be applied directly:
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Theorem 3.2.1 Suppose K is a linear bounded operator, with | K*K|| < 1, and that T,
is defined as in (3.2.7). Then the sequence of iterates

ull = Sa(ul )+ KT (f — Kul ), n=1,2,...
with arbitrarily chosen u® € Ly(Q), converges in norm to a minimizer i, of the functional

ff(;lv(f, u),u) = HTv(f - KU)H%Q(Q) + 2a’u|B}(L1(Q)) .

If N(T,K) = {0}, then the minimizer i, is unique, and every sequence of iterates
converges to Uy q N NOTrm.

Combining the result of Theorem 3.2.1 and the representation for v we summarize how
the image can finally be decomposed in cartoon and oscillating components.

Corollary 3.2.1 Assume that K is a linear bounded operator modeling the blur, with
|K*K|| < 1. Moreover, if T, is defined as in (3.2.7) and if ., o is the minimizing element
of (3.2.9), obtained as a limit of u} , (see Theorem 3.2.1), then the variational problem

HﬁfﬂhULuﬁhfﬂhUFﬂU—JﬂU+TMMﬂn+ﬂMMMm+2MMm@ﬂm

(u,h

15 manimaized by the class
(U (TFK*KT +7) ' T*K*(f — Kiy0)) -
where U o is the unique limit of the sequence

Uy = Sa(ul ) + K TA(f — Kulll) ., n=12,...

3.2.3 Numerics and Improvements by Redundancy

The non-linear filtering rule of Proposition 3.2.1 gives explicit descriptions of v and
that are computed by fast discrete wavelet schemes. However, non-redundant filtering
very often creates artifacts in terms of undesirable oscillations, which manifest themselves
as ringing and edge blurring. Poor directional selectivity of traditional tensor product
wavelet bases likewise cause artifacts. In this section we discuss various refinements on
the basic algorithm that address this problem. In particular, we shall use redundant
translation invariant schemes, complex wavelets, and additional edge dependent penalty
weights.

Translation invariance by cycle—spinning

Assume that we are given an image with 2M rows of 2 pixels, where the gray value of
each pixel gives an average of f on a square 27 x 27M which we denote by fM, with &
a double index running through all the elements of {0,1,...,2% —1} x {0,1,...,2™ —1}.
A traditional wavelet transform then computes fl] , d‘l“ with jo <7< M,1=1,2,3 and
1€{0,1,...,27—1}x{0,1,...,2/ =1} for each j, where the f/ stand for an average of f on
mostly localized on (and indexed by) the squares [[;277, (I; + 1)277]) x [[5277, (I + 1)277]),
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and the d{ " stand for the different species of wavelets (in two dimensions, there are three)
in the tensor product multi—resolution analysis. Because the corresponding wavelet basis is
not translation invariant, Coifman and Donoho proposed in [CD95] to recover translation
invariance by averaging over the 22(M+1-J0) translates of the wavelet basis; since many
wavelets occur in more than one of these translated bases (in fact, each ¢;, x(x —2Mn) in
exactly 220+1=70) different bases), the average over all these bases uses only (M +1—7)22"
different basis functions (and not 24M+1=j0) = number of bases x number of elements
in each basis). This approach is called cycle-spinning. Writing, with a slight abuse of
notation, 1;; yi0i-u, for the translate ¢;;(x — 2Mp), this average can then be written
as

2M 1
fM _ 272(M+1*j0) Z { e M+J0¢]0 19-M+io + Z 22 J—jo) ZdJQ M+ij,i,l2_M+j} .

l1,12=0 Jj=jo

Carrying out our nonlinear filtering in each of the bases and averaging the result then
corresponds to applying the corresponding nonlinear filtering on the (much smaller number
of) coefficients in the last expression. This is the standard way to implement thresholding
on cycle—spinned representations.

The resulting sequence space representation of the variational functional (3.2.5) has to
be adapted to the redundant representation of f. To this end, we note that the Besov
penalty term takes the form

1/p
|f|Bﬁ (Lyp) ( Z U2 )|<f 1/}_],1,]629 a) [P ) .

7>J050,k

The norms || - ||7, and || - [|3,-. change similarly. Consequently, we obtain the same
minimization rule but with respect to a richer class of wavelet coefficients.

Directional sensitivity by frequency projections

It has been shown by several authors [Kin99, Sel01, FvSCB00] that if one treats positive
and negative frequencies separately in the one-dimensional wavelet transform (resulting in
complex wavelets), the directional selectivity of the corresponding two-dimensional multi—
resolution analysis is improved. This can be done by applying the following orthogonal
projections:

Pt ¢ Ly— Ly. ={f € Ly: supp f C[0,00)}
P~ ¢ Ly— Ly ={f€Ly: supp f C (—00,0]} .

The projectors P and P~ may be either applied to f or to {¢,¢} and {¢,¢}. In a
discrete framework these projections have to be approximated. This has been done in
different ways in the literature. In [Kin99, Sel01] Hilbert transform pairs of wavelets are
used. In [FvSCBO0] f is projected (approximately) by multiplying with shifted generator
symbols in the frequency domain. We follow the second approach, i.e.

~ ~

(PTf) (w) == f(w)H(w—7/2) and (P"f)"w):= f(w)H(w+7/2),
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where f denotes the function to be analyzed and H is the low—pass filter for a conjugate
quadrature mirror filter pair. One then has

fw) = (B*P* ) (w) + (B~ P ) \w) , (3.2.12)
where the back—projections are given by
(BT/)" = fH(-—7/2) and (B"f)" = fH(-+7/2)

respectively. This technique provides us with a simple multiplication scheme in Fourier,
or equivalently, a convolution scheme in time domain. In a separable two—dimensional
framework the projections need to be carried out in each of the two frequency variables,
resulting in four approximate projection operators P*+, P*= P~* P~  Because [ is
real, we have

(PN (w) = (P~ )Mw) and (PTf)-w) = (P~H )N w) ,

so that the computation of P~ f and P~ f can be omitted. Consequently, the modified
variational functional takes the form

Frlu,v) = 2([P(f = (w+ o)L, + [P (f = (w+0))IlL,) +

2 (1Pl + 1P ol ) + 20fulpy |

< 2(|PH(f = (wH o)L, + 1P (f = (w+0)L,) +

2\ (1P ollf + 1P ol ) +

da (’P++U|B%<L1) + ’P+_U|B%<L1)> ’

which can be minimized with respect to {P*Tv, P*Tu} and {PT v, PT"u} separately.
The projections are be complex—valued, so that the thresholding operator needs to be
adapted. Parameterizing the wavelet coefficients by modulus and angle and minimizing
yields the following filtering rules for the projections of v, , and @, , (where - stands for
any combination of +, —)

P“{}'y,a = Z (1 + 72_2”\')_1 [Pf/\ - Sa(22\/\|+7)/7(|P“f/\|)€iw(P“f)} )1/}/\
)\E]jo
and
Piga= Y (P f,0j00) 00k + > (L+727 )71 oy o (1P fr) e ey
kGIjO )\GJJ'O
Finally, we have to apply the back-projections to obtain the minimizing functions

080 = BP0, o+ BT P 00+ BV P Y 00+ B TP 0,
and

aﬁ{j = B"" P, + B P iy, + BT P i, + B PV a, , .
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Weighted penalty functions

In order to improve the capability of preserving edges we additionally introduce a positive
weight sequence wy in the H~! penalty term. Consequently, we aim at minimizing a
slightly modified sequence space functional

D (1 = (s + o)+ 727wy oa” + 2afus] - 1pes,)) - (3.2.13)
AeJ

The resulting texture and cartoon components take the form

f}}yu,oa = Z (1 + 7“”\272')\')71 [f)\ - Soz(QQ‘)“—i-'yw)\)/'yw)\(f)\)} )w)\

)\GJ]'O

and

ﬂ}yu,oz = Z <f7 q;jo,k>¢jo,k + Z Sa(22\/\|+'yw)\)/'yw>\(f)\)w>\ .

kEIjo )\EJJO

The main goal is to introduce a control parameter that depends on the local structure
of f. The local penalty weight w), should be large in the presence of an edge and small
otherwise; the result of this weighting is to enhance the sensitivity of u near edges. In
order to do this, we must first localize the edges, which we do by a procedure similar to an
edge detection algorithm in [MZ92]. This scheme rests on the analysis of the cycle-spinned
wavelet coefficients f, at or near the same location but at different scales. We expect that
the f) belonging to fine decomposition scales contain informations of edges (well localized)
as well as oscillating components. Oscillating texture components typically show up in
fine scales only; edges on the other hand leave a signature of larger wavelet coefficients
through a wider range of scales. We thus apply the following not very sophisticated edge
detector. Suppose that f € Vi, and j. denotes some ‘critical’ scale, then for a certain
range of scales |A| = |(4,4,k)| =7 € {Jo,---,J1 — Je — 2,71 — Je — 1} we mark all positions
k where |f,| is larger than a level dependent threshold parameter ¢;. Here the value ¢; is
chosen proportional to the mean value of all wavelet coefficients of level j. We say that
| ] represents an edge if k was marked for all j € {jo,...,J1 — Je — 2,1 — je — 1}. Finally,
we adaptively choose the penalty sequence by setting

_J ey ifje{M—-1,...,51 —j.} and k was marked as an edge ,
YAXT 1 9, otherwise ,

where ¥, is close to one and ©, is much larger in order to penalize the corresponding
Y
Uy S.

Numerical Results

Now, we present the numerical experiments obtained with our wavelet—based scheme. We
start with the case where K is the identity operator. In order to show how the nonlinear
(redundant) wavelet scheme acts on piecewise constant functions we decompose a geomet-
ric image (representing cartoon components only) with sharp contours, see Figure 3.5. We
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observe that @ represents the cartoon part very well. The texture component v (plus a
constant for illustration purposes) contains only some very weak contour structures.

Next, we demonstrate the performance of the Haar shrinkage algorithm successively
incorporating redundancy and local penalty weights. The redundancy is implemented by
cycle spinning as describe in Section 3.2.3. The local penalty weights are computed the
following way: firstly, we apply the shrinkage operator S to f with a level dependent
threshold (the threshold per scale is equal to two times the mean value of all the wavelet
coefficients of the scale under consideration). Secondly, the non zero values of Sinreshola (fx)
per scale indicate where wy, is set to ©, = 1+C" (here C’ = 10, moreover, we set w) equal
to ¥, = 1 elsewhere). The coefficients Sinreshola(fy) for the first two scales of a segment
of a woman image are visualized in Figure 3.6. In Figure 3.7, we present our numerical
results. The upper row shows the original and the noisy image. The next row visualizes
the results for non-redundant Haar shrinkage (Method A). The third row shows the same
but incorporating cycle spinning (Method B), and the last row shows the incorporation
of cycle spinning and local penalty weights. Each extension of the shrinkage method
improves the results. This is also be confirmed by comparing the signal-to—noise-ratios
(which is here defined as follows: SNR(f,g) = 101log,o(||f1I?/Ilf — glI*)), see Table 3.1.

The next experiment is done on a fabric image, see Figure 3.8. But in contrast to the
examples before, we present here the use of frequency projection as introduced in Section
3.2.3. The numerical result shows convincingly that the texture component can be also
well separated from the cartoon part.

In order to compare the performance with the Vese-Osher TV model and with the
Vese—Solé-Osher H~! model we apply our scheme to a woman image (the same that was
used in [OV02, OSV02]), see Figure 3.9. We obtain very similar results as obtained with
the TV model proposed in [OV02]. Compared with the results obtained with the H!
model proposed in [OSV02] we observe that our reconstruction of the texture component
contains much less cartoon information. In terms of computational cost we have observed
that even in the case of applying cycle spinning and edge enhancement our proposed
wavelet shrinkage scheme is less time consuming than the Vese-Solé-Osher H ! restora-
tion scheme, see table 3.2, even when the wavelet method is implemented in Matlab,
which is slower than the compiled version for the Vese-Solé-Osher scheme.

We end this section with presenting an experiment where K is not the identity op-
erator. In our particular case K is a convolution operator with Gaussian kernel. The
implementation is simply done in Fourier space. The upper row in Figure 3.10 shows the
original f and the blurred image K f. The lower row visualizes the results: the cartoon
component u, the texture component ¥, and the sum of both @ + v. One may clearly see
that the deblurred image @ + ¥ contains (after a small number of iterations) more small
scale details than K f. This definitely shows the capabilities of the proposed iterative
deblurring scheme (3.2.11).
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Figure 3.5: From left to right: initial geometric image f, u, v + 150, computed with Db3

in the translation invariant setting, o = 0.5, v = 0.01.

Figure 3.6: Left: noisy segment of a woman image, middle and right: first two scales of

S(f) inducing the weight function w.

—

| Haar Shrinkage || SNR(f, f.) | SNR(f,u+v) | SNR(f,u) |

Method A
Method B
Method C

20,7203
20,7203
20,7203

18,3319
21,6672
23,8334

16,0680
16,5886
17,5070

Table 3.1: Signal-to—noise ratios of the several decomposition methods (Haar shrink-
age, translation invariant Haar shrinkage, translation invariant Haar shrinkage with edge

enhancement).
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Figure 3.7: Top: initial and noisy image, 2nd row: non-redundant Haar shrinkage (Method
A), 3rd row: translation invariant Haar shrinkage (Method B), bottom: translation invari-
ant Haar shrinkage with edge enhancement (Method C); 2nd-4th row from left to right:
u, v+ 150 and u+ v, a = 0.5, v = 0.0001, computed with Haar wavelets and critical scale
je = —3.
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Figure 3.8: From left to right: initial fabric image f, @, v + 150, computed with Db4
incorporating frequency projections, o = 0.8, v = 0.002.

Figure 3.9: Top from left to right: initial woman image f, u and v + 150, computed with
Db10 (Method C), a = 0.5, v = 0.002; bottom from left to right: u and v obtained by
the Vese-Osher TV model and the v component obtained by the Vese-Solé-Osher H 1
model.
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| Data basis | ”Barbara” image (512x512 pixel) |
Hardware Architecture pPC
Operating System linux
OS Distribution redhat7.3
Model PC, AMD Athlon-XP
Memory Size (MB) 1024
Processor Speed (MHz) 1333
Number of CPUs 1
Computational cost (average over 10 runs)
PDE scheme in Fortran (compiler {77) | 56,67 sec
wavelet shrinkage Method A (Matlab) | 4,20 sec
wavelet shrinkage Method B (Matlab) | 24,78 sec
wavelet shrinkage Method C (Matlab) | 26,56 sec

Table 3.2: Comparison of computational cost of the PDE- and the wavelet-based meth-
ods.

Figure 3.10: Top from left to right: initial image f, blurred image K f; bottom from left
to right: deblurred @, deblurred © + 150, deblurred @ + v, computed with Db3 using the
iterative approach, a = 0.2, v = 0.001.
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3.3 Acceleration of Support Vector Machines

In this section, we apply the iterative strategy developed in Chapter 2 for reducing the
runtime computational complexity of a Support Vector Machine classifier by an automatic
and very efficient training. We propose an wavelet frame transformation of the Reduced
Support Vector Machine. To achieve high run-time efficiency, the complexity of the classi-
fier is made dependent on the input image patch. The fast classification uses a hierarchical
evaluation over the number and as novelty over different levels of approximation accuracy
of the Reduced Set Vectors. For non-symmetric data we achieve an early rejection of easy
to discriminate vectors. In contrast to former methods the trade-off between accuracy
and speed is very continuous. We compute a Haar-like structure of the Reduced Set Vec-
tors that enables a very fast Support Vector Machine kernel evaluation by use of Integral
Images. We apply this algorithm to the problem of face detection in images, but it can
also be used for other image based classifications. It is shown in the experiments that this
novel algorithm provides, for a comparable accuracy, a 15 fold speed-up over the Reduced
Support Vector Machine and a 530 fold speed-up over the Support Vector Machine. The
proposed face detector application gains real-time performance by a high accuracy.

3.3.1 On Support Vector Machines and its Reduction

Image based classification tasks are time sensitive, e.g. detecting a specific object in an
image, like a face is a computationally expensive task, as all the pixels of the image are
potential object centers. Hence all the pixels have to be classified. Therefore, a method
to increase the classification speed is based on a cascaded evaluation of hierarchical filters:
pixels easy to discriminate are classified by simple and fast filters and pixels that resemble
the object of interest are classified by more involved and slower filters. In the area of
face detection, this method was independently introduced by Keren et al.[KOGO1], by
Romdhani et al. [RTSB01] and by Viola and Jones [VJ02].

The detector from Keren et al. [KOGO1] assumes that the negative examples (i.e. the
non-faces) are modeled by a Boltzmann distribution and that they are smooth. This
assumption could increase the number of false positive in presence of a cluttered back-
ground. Romdhani et al. [RTSB01] use a Cascaded Reduced Set Vectors expansion of a
Support Vector Machine (SVM) [Vap98]. The speed bottleneck of [RTSBO01] is that at
least one convolution of a 20 x 20 filter has to be carried out on the full image, resulting
in a computationally expensive evaluation of the kernel with an image patch. Viola &
Jones [VJ02] use Haar-like oriented edge filters having a block like structure enabling a
very fast evaluation by use of an Integral Image. These filters are weak, in the sense that
their discrimination power is low. They are selected, among a finite set, by the Ada-boost
algorithm that yields the ones with the best discrimination. A drawback of their approach
is that it is not clear that the cascade achieves optimal performances. Practically, the
training proceeds by trial and error, and often, the number of filters per stage must be
manually selected so that the false positive rate decreases smoothly. Another drawback
of the method is that the set of available filters is limited and manually selected. Addi-
tionally, the training of the classifier is very slow, as every filter (and there are about 10°
of them) is evaluated on the whole set of training examples, and this is done every time
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a filter is added to a stage of the cascade.
Here we present a novel efficient classification algorithm based on following features:

1. Use of a SVM classifier that is known to have optimal generalization capabilities.

2. To achieve high run-time efficiency we use a reduced set of Support Vectors
[RTSBO1].

3. The high run-time efficiency is also gained by a coarse-to-fine cascaded complexity
of the classifier. For non-symmetric data (i.e. only few positives to many negatives)
we achieve an early rejection of easy to discriminate vectors. This is realized with
an only as fine as necessary approximated classifier by:

(a) a hierarchical evaluation over the number of RSV’s (only as many RSV’s as
necessary) similar to [RTSB01] and as novelty

(b) over the levels of the approximation accuracy of the RSV’s (only a as fine as
necessary approximation accuracy of the RSV’s).

4. We constrain the RSV’s to have a Haar-like block structure. Similarly to [VJ02],
we use the Integral Image method introduced in [Cro84] to achieve high speed-ups,
because this block structure enables a very fast kernel evaluation.

5. We use wavelet frame theory for gaining a near—-optimal approximation of RSV’s.
The proposed learning stage is straightforward, automatic and does not require the
manual selection of ad-hoc parameters, as opposed to the Viola and Jones method
[VJ02].

The novelty to [RRV05] is 3. (b) and 5. by replacing the former ASA optimization using
morphological filters. The difficulties was to result in the global optimum approximation
in general and not in a local minimum. The other problem was to adjust the optimal
approximation accuracy, because only one approximation level was used.

Let us now briefly introduce the terms of Support Vector Machines (SVM) and let
us outline the usage of an approximation of SVMs called Reduced Set Vector Machines
(RVM), see [SMB199]. To this end, suppose that we have a labeled training set consisting
of a series of 20 x 20 image patches x; € X (arranged in a 400 dimensional vector) along
with their class label y; € {£1}. Support Vector classifiers implicitly map the data x;
into a dot product space F' via a (usually nonlinear) map ® : X — F, x+— ®(x). Often,
I is referred to as the feature space. Although F' can be high-dimensional, it is usually
not necessary to explicitly work in that space [BGV92]. There exists a class of kernels
k(x,x’) which can be shown to compute the dot products in associated feature spaces,
ie. k(x,x') = (®(x), ®(x)). It is shown in [Vap98| that the training of a SVM classifier
provides a classifier with the largest margin, i.e. with the best generalization performances
for the given training data and the given kernel. Thus, the classification of an image patch
x by an SVM classification function, with N, support vectors x; with non-null coefficients
a; and with a threshold b, is expressed as follows:

y = sign (i a;k(x;, X) + b) (3.3.1)
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A kernel often used, and used here, is the Gaussian Radial Basis Function Kernel:

k(x;,x) = exp (_HX—_XHQ) (3.3.2)

2 02

The Support Vectors (SV) form a subset of the training vectors. The classification of
one patch by an SVM is slow because there are many support vectors. The SVM can
be approximated by a Reduced Set Vector (RVM) expansion [SMB*99]. We denote by
U, € F, the vector normal to the separating hyper-plane of the SVM, and by ¥ € F,
the vector normal to the RVM with N, vectors:

N N,
Uy =) a®(x;), Uy, =) BAd(z), withN, <N, (3.3.3)
=1 i=1

The z; are the Reduced Set Vectors and are found by minimizing
[y — Wy |

with respect to z; and to ;. They have the particularity that they can take any values,
they are not limited to be one of the training vectors, as for the support vectors. Hence,
much less Reduced Set Vectors are needed to approximate the SVM. For instance, an
SVM with more than 8000 Support Vectors can be accurately approximated by an RVM
with 100 Reduced Set Vectors. The second advantage of RVM is that they provide a
hierarchy of classifiers. It was shown in [RT'SBO01] that the first Reduced Set Vector is
the one that discriminates the data the most; and the second Reduced Set Vector is the
one that discriminates most of the data that were mis-classified by the first Reduced
Set Vector, etc. This hierarchy of classifiers is obtained by first finding 3; and z; that
minimizes ||¥; — 3;®(z;)||*>. Then the Reduced Set Vector k is obtained by minimizing
|0y, — Bp®(z1)||2, where Uy, = ¥y — ¥ 5,0(z,).

Then, Romdhani et al. used in [RTSB01] a Cascaded Evaluationy based on an early
rejection principle, to that the number of Reduced Set Vectors necessary to classify a
patch is, on average, much less than the number of Reduced Set Vectors, N.. So, the
classification of a patch x by an RVM with 7 Reduced Set Vector is:

yj(x) = sign (Z Bjik(x,z) + bj) (3.3.4)

This approach provides a significant speedup over the SVM (by a factor of 30), but is
still not fast enough, as the image has to be convolved, at least by a 20 x 20 filter. The
algorithm presented in this paper improves this method because it does not require to
perform this convolution explicitly. Indeed, it approximates the Reduced Set Vectors by
Haar-like filters and compute the evaluation of a patch using an Integral Image of the
input image. An Integral Tmage [VJ02] is used to compute the sum of the pixels in a
rectangular area of the input image in constant time, by just four additions. They can be
used to compute very efficiently the dot product of an image patch with an image that
has a block-like structure, i.e. rectangles of constant values.
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3.3.2 Wavelet Frame Approximated Support Vector Machine

RVM provide a hierarchy of classifier of increasing complexity. Their use for fast face
detection is demonstrated in [RTSBO01]. But is still not fast enough, as the image has to
be convolved, at least by a n x n filter (n size of the filter, in our case n = 20).

To achieve high run-time efficiency we use a coarse-to-fine cascaded complexity of
the classifier as explained in 3.3.2. For this hierarchical approach we compute once at
the learning stage different levels of approximations of the RSV’s using over-complete
wavelets (3.3.2). The obtained Wavelet Approximated Reduced Set Vectors (W-RSV)
have a Haar-like structure. This rectangle structure enables a fast SVM kernel evaluation
by use of Integral Images as motivated in 3.3.2.

Reduced Support Vector Evaluation by Integral Images

As it is explained in [RRV05], the speed bottleneck of the Cascaded Reduced Set Vector
classifier is the computation of the kernel of a patch, x with a Reduced Set Vector, z;. In
the case of the Gaussian kernel

_ _ 2

2 02

the computational load is spent in evaluating the norm of the difference between a patch
and a Reduced Set Vector (see Equation (3.3.2)). This norm can be expanded as follows:

|x — z]|* = x'x — 2X'z, + 2,2, (3.3.5)

As z; is independent of the input image, it can be pre-computed, x'x is efficiently
computed using the Integral Image, finally, the computational load is determined by the
term 2x’'zy,.

Let us now briefly describe the method of Integral Images which effectively reduces
the computational load, see [Cro84], [VJ02]: The value of the integral image, ii, at point
(x,y), see Figure (3.11), is the sum of all the pixels, in the input image i, above and to
the left of (x,y):

ii(z,y) = > i(ab). (3.3.6)

a<z, b<y
Consequently, we have
> Cila,b) = @i, ys) — ii(za, 4) — i3, ys) + ii(21, 1) (3.3.7)
z1<a<zy4,
y1<b<ys

Moreover, an integral image can be recursively computed by

s(x,y) = s(x,y—1)+i(z,y)
it(r,y) = di(r—1,y)+ s(x,y), (3.3.8)

where s(z,y) is the cumulative column sum.
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xy) b 4

Figure 3.11: Definition of Integral Images (left) and computation of the sum of a rectangle
area from the input image (right) by D = ii(4) — i(2) — i(3) +i(1)

Wavelet-Shrinkage and Haar-Frame Reduced Set Vectors

In contrast to other approaches we do not use a wavelet transform of the input space as a
pre-processing during the working process [Kar05, ZS02, CGT99]. The novelty is, that we
apply the over-complete wavelet transform (OCWT) at the learning stage. Our approach
proposes a wavelet transform of the Reduced Support Vector Machine itself.

The reason to proceed this way is because non-redundant representations often creates
artifacts caused by the restricted grid of the wavelet basis. For our purpose, it is essential
to pick a representation that optimally meets the local image structure (see Figure 3.12).
The OCWT has its origin in translation invariance, i.e. representing the image by all
possible shifted versions of the underlying wavelet basis.

In order to make full usage of the concept of integral images it would be desirable to
approximate the computed RSV’s, z by block-wise structured images that are not too far
off while keeping the number of rectangular regions with constant gray value much smaller
than in z. Roughly speaking, we are searching for an approximation of a given image z
by a piecewise block structured image u which is as sparse as possible. As wee have seen
in Section 3.2, this optimization problem can be casted in the following variational form

ml}n |z — uH%2 + 204|“‘B}(L1) , (3.3.9)

where Bi(L;) denotes a particular Besov semi-norm; for an overview we again refer the
reader to [Tri78, ST87] and for a detailed discussion of the problem to [CDPX99]. The
Besov (semi) norm of a given function can be expressed by means of its wavelet coefficients
and, moreover, in two dimensions the Besov penalty is nothing else than a ¢; constraint
on the wavelet coefficients (promoting sparsity as required).

The minimization of (3.3.9) is easily obtained, see again Section 3.2: at first, we may
completely represent (3.3.9) by means of the associated wavelet coefficients,

min Z{(z,\ —uy)? 4 20wy} . (3.3.10)
" Nea

Since the wavelet basis is linearly independent, we can minimize summand-wise and
obtain the following explicit expression for the optimum wuy, see, e.g. [DDD04, DT04,
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Figure 3.12: Example for a Reduced Set Vector (from left to right) and different Haar-
like approximations: morphological filter [RRV05], standard wavelet transform and more
optimal shifted wavelet transform

DTO5],
uy = Sa(zn) = sign(zy) max{|z\| — o, 0} , (3.3.11)

where S, is the shorthand for the soft-shrinkage operation with threshold a. Conse-
quently, the optimum u is simply obtained by soft—shrinking the wavelet coefficients of z,

ie.
u=5,(z) = > _ Sa(z2)tn.
AEA

As we have seen, so far we have involved just an individual wavelet basis. This, of
course, allows a very fast wavelet representation of an image which is computed by fast
discrete wavelet schemes. However, non-redundant representations and filtering very
often creates artifacts in terms of undesirable oscillations or non—optimally represented
details, which manifest themselves as ringing and edge blurring. For our purpose, it is
essential to pick a representation that optimally meets the local image structure. The most
promising method for adequately solving this kind of problem has its origin in translation
invariance (the method of cycle spinning, see, e.g. [CD95]), i.e. representing the image
by all possible shifted versions of the underlying (Haar) wavelet basis. But contrary to
the idea of introducing redundancy by averaging over all possible representations of z (i.e.
really dealing with frames), we just aim to pick only that one which is optimally suited
for our given image.

Hyper-plane Approximation by Wavelet Shrinkage

Once we have approximated the Support Vectors of the SVM by the W-RSV’s, the ques-
tion arises whether the hyper-plane approximation W% = vazzl B;®(w;) is close to Wy,
i.e. we have consider the quantity

(NG S

We firstly have computed the Reduced Set Vectors, z; by minimizing || ¥ — Wy, ||* with
respect to z; and to (; (demonstrated in [RRV05] and [RTSBO01]). Consequently, by
triangle inequality it remains to show that we may reasonably control

W, = Wl



3.3.2. Wavelet Frame Approximated Support Vector Machine 63

With the help of Cauchy-Schwarz and using a kernel function with k(z;,z;) = 1 (such as
the Gaussian Kernel 3.3.2 chosen in this paper) we obtain

N.
105, = 17 < Y1818 1@(2:) — ()| [[@(25) — @ (uy)]|
ij=1
N.
= 23 (BB (1 = Bz u) (1 = Kz, w,).
1,7=1
N, 2
= 2 (Z |Gi (1—k‘(zi,uz~))> . (3.3.12)
=1
Thus, we may control the approximation error for all = 1,..., N, by
—|lzi — w]? zi — wi|? 4
1—k(zw) = 1-— B ) = S o)1), (3.3.13
(22, o (1 —ulE o1, @31y

i.e. that the data misfit discrepancy is directly controlled by the Lo distance (which is
minimized by (3.3.11) in the ¢; sense) of the sparse approximation u; of z;. In other
words, up to terms of higher order we have achieved the best approximation of the RVM
under sparsity constraints, i.e.

N,
105, = U < o> 1B llzs — il - (3.3.14)
=1

Let us now consider more in detail the relation between the approximation error and
the threshold parameter a. This is important in order to control the trade-off between the
sparsity and the approximation. To this end, observe that the argument in the Gaussian
can be expressed by means of the corresponding wavelet coefficients, i.e.

|2 — ui||2 = Z(Zi,,\ - Sa<zi,)\))2 )

AEA

and assuming z has 2 x 2™ pixel, we have the following bound

_a2 —22MOZ2
1-— /{:(zi,ui) S 1-— H)\EA exp (W) =1- exp (T) .

Consequently, the worst case error is given by

N, 2
1w~ P <21 e (2] (S0 ga
N, N = p 952 i .
=1

Let us denote this error bound by E. Then, F — 0 as a — 0, and for each a > 0, we
see that 2(25\[:1 |6;])2 > E > 0. Hence, the price for sparsity (reduction of computational
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complexity) is the approximation quality which can be easily controlled: assume a certain
approximation error F is allowed, then the sparsity scaling constraint o must fulfill

20.22721\/1

v
2 [ 15]

Neglecting the error terms of higher order, the worst case error reduces to

0<a?’<—-In|1-—

N
195, — Wy | S 2Yac™" Y |6
i=1
and thus,

o2 ME
I<a< ——

N :
Zz’:l |5z|
Algorithmic Considerations

We first compute the Reduced Set Vectors, z; by minimizing ||} — ¥y, [|* like demon-
strated in [RTSBO1, RRV05]. Then we achieve the Wavelet Approximated Reduced
Set Vectors (W-RSV’s), ul using local best shift approximations of the RSV’s, z;
(t = 1,...,N,) at the coarse-to-fine approximation levels [ = 1,...,N; . This hierar-
chy of classifiers is obtained by first finding the first W-RSV, u} and 3! that minimizes
[T%, — Bi@(ul)]|? where U = 3" a;®(x;) at the first approximation level [ = 1. Then
the Wavelet Approximated Reduced Set Vector u! is obtained by minimizing the distance

6! to the SVM hyper-plane
i—1
0 = || Wiy — B@(u)|*, where Wi, = Wi =) " 5 (wy). (3.3.15)
k=1

This evaluation continues until z = N, and we start with the next finer approximation
level [ =1+ 1, until [ = N is reached.

1. Set WY, = vajl @;®(x;) and V=1, _n. : T} = z;, where z; are the Reduced Set
Vectors.

2. Start at the first approximation level [ = 1.
3. Start with (the residual of) the first RSV r,i = 1.

4. Evaluate V, : u® = (W*)~1S, (Wsré) where W* is the wavelet decomposition and
(W#)~! the reconstruction with a shifted wavelet basis by the two dimensional shift
se{1,2,...,27} x{1,2,...,27}. For a 20 x 20 patch size a shift J = 3 is sufficient.
Se is the Shrinkage function with the sparsity parameter a (see 7?7 and 77).

5. Evaluate V, : A3 = 6! ; — 6! where §) = 5?{: and the number of operations A? =
4 % # [0°] + v(0°) where # [0°] is the number of piecewise constant rectangles and
v(@®) the number of gray values of ° (see 3.3.2).
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Figure 3.13: Example for a RSV z; (top) and its W-RSV u! at different approximation
levels (middle row, left to right): e.g. ul, | = 1,2,10,19). The bottom row, (left to
right) shows the sum of the W-RSV’s over the approximation levels (e.g >, u! with
n=1,2,10,19)

6. Select the best shift s*, where the decrease of the hyper-plane distance A§ per needed
number of operations A is maximal.

7. Set u! = @*" and save the rectangle structure for each approximation level of u!
separately and

set the new residual ri*! ; ¢

i — Iy — 4.

8. Set i = i+ 1 and goto 4. until ¢« > N, otherwise set [ = [ + 1 and goto 3. until
[ > N

Using this algorithm we obtain from each RSV, z; N; levels of Wavelet Approximated
RSV’s, u! (see Figure 3.13 middle row). It is noticed that the approximation level [ + 1
of the W-RSV is not computed by a finer approximation of the original RSV, z; (e.g.
by increasing sparsity parameter «). Instead the algorithm achieves the approximation

141 . I+1 l h Ny ;
u;" from the residual r;"™ =2z, — >, _, u}. Thus ), u; converge to z; if N; — oo (see
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3.13 right column). We call it a local best shift method because the shift s* is in general
different for each approximation level. It is also noticed, that the rectangle structure of
u!l is evaluated and stored during the training and applied at the classification process
for each [ separately, because # [22:1 uf] < 22:1 # [u?]. As seen in 3.13 (bottom row)
we obtain more rectangles, because the rectangles overlay by adding the approximations
levels.

Detection Process

To achieve high run-time efficiency we use a coarse-to-fine cascaded complexity of the
classifier. The aim is an early rejection of easy to discriminate vectors (e.g. simple as
non-faces to classify parts of the image). It is achieved by using an only as fine as necessary
approximated classification hyper-plane by:

1. a hierarchical evaluation over the number i of W-RSV’s u! (only as many approxi-
mated RSV’s as necessary, similarly to [RT'SBO01]) and

2. a hierarchical evaluation over the levels of the approximation accuracy [ of the W-
RSV’s u! (only a as fine as necessary approximation of the RSV’s).

We realized this cascaded detection process using two loops. One inner loop over the
number and an outer loop over the levels of the approximation accuracy of the RSV’s.
Thus, the classification of an image patch x is expressed by the W-RVM classification
function, with N! (N! < N,) W-RSV’s, u! and their coefficients 3 for each approximation
level, [ = 1,..., N; and the thresholds b, as follows:

-1 N. i
yi(x) = sign Z Z ﬁ,lz’fjk(x, u?) + Z ﬁf;k(x, ul) + b} (3.3.16)
h=1 j=1 j=1

We gain the following detection algorithm:

1. Start at the first approximation level [ = 1

2. Start with the fist RSV, u} at the level [

3. Evaluate y!(x) for the input patch x using (3.3.16)

4. If y} < 0 then the patch is classified as a non-face and the evaluation stops.

5. Set i = i + 1 and goto 3. until i > N!, otherwise set [ = [ + 1 and goto 2. until
[ > Nj.

This hierarchical evaluation is a more efficient way to reject more locations by only
few operations. The second reason is, that the adjustment of an optimal approximation
accuracy was very sensitive in [RRV05], if only one approximation level is used. Now the
evaluation applies automatically the most efficient approximation accuracy, dependent on
the input image patch during the working process. In contrast to former methods the
trade-off between accuracy and speed is very continuous.
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Figure 3.14: Left: ¥, — W, distance as function of the number of vectors N, for the RVM
(dashed line, and the W-RVM (solid line). Right: Percentage of rejected non-face patches
as a function of the number of operations required.

However, the question arise whether to turn to the next approximation level (I++) or
to keep on incorporating more vectors at the current level (i++). The optimum N! for
each level [ in 3.3.16 can be evaluated once on a training set, by N! =i if

Aw(uéH)

T(u§+1)

Aw<ul1+1)

r(u™)

where r is the number of rejections and A, the number of operations of ul. The number
of approximation levels is adjusted by the shrinkage parameter o. A low reduction of
wavelets coefficients (fine approximation) causes more approximations levels. But the
number of levels is not so decisive because more levels only mean that the classification
process will change earlier to the next approximation level (smaller N, see above). Hence
the method is not very sensitive concerning . Using this classification method we gain a
minimal number of operations per rejection.

3.3.3 Numerical Verifications

For the face detector we used a training set that contains several thousand images down-
loaded from the World Wide Web. The training set includes 3500, 20 x 20, face patches
and 20000 non-face patches and, the validation set, 1000 face patches, and 100,000 non-
face patches. The SVM computed on the training set yielded about 8000 support vectors
that we approximated by 90 Wavelet Approximated Reduced Set Vectors (W-RSV’s) at
five approximation levels by the method detailed in the previous section.

The first plot in Figure 3.14 shows the evolution of the approximation of the SVM by
the RVM and by the W-RVM (in terms of the distance ¥ —¥’) as a function of the number
of vectors used. It can be seen that for a given accuracy more Wavelet Approximated Set
Vectors are needed to approximate the SVM than for the RVM. However, as is seen of
the second plot, for a given computational load, the W-RVM rejects much more non-face
patches than the RVM. This explains the improved run-time performances of the W-RVM.
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Figure 3.15: From top left to up right: input image followed by images showing the
amount of rejected pixels at the 1%, 3" and 50" stages of the cascade. The white pixels
are rejected and the darkness of a pixel is proportional to the output of the W-RVM
evaluation. The penultimate image shows a box around the pixels alive at the end of the
the W-RSV’s and the last image, after the full SVM is applied

Additionally, it can be seen that the curve is more smooth for the W-RVM, hence a better
trade-off between accuracy and speed can be obtained by the W-RVM. Figure 3.15 shows
an example of face detection in an image using the W-RVM. As the stages in the cascade
increase fewer and fewer patches are evaluated. At the last W-RSV, only 5 pixels have to
be classified using the full SVM.

Figure 3.16 shows the ROCs, computed on the validation set, of the SVM, the RVM
and the W-RVM. It can be seen that the accuracies of the three classifiers are similar
without (left plot) and almost equal with (right plot) the final SVM classification for the
remaining patches.

Table 3.3 compares the accuracy and the average time required to evaluate the patches
of the validation set. As can be seen, the novel W-RVM approach provides a significant
speed-up (530-fold over the SVM and more than 15-fold over the RVM), for no substantial
loss of accuracy.
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Figure 3.16: ROCs for a set of the SVM, the RVM and the W-RVM (top) without and
(bottom) with the final SVM classification for the remaining patches. The FAR is related

to non-face patches

method | FRR | FAR | time per patch
SVM | 1.4% | 0.002% 787.34us
RVM | 1.5% | 0.001% 22.51us

W-RVM | 1.4% | 0.002% 1.48us

Table 3.3: Comparison of accuracy and speed improvement of the W-RVM to the RVM

and SVM
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Chapter 4

Nonlinear Operator Equations and
Iterative Concepts

This chapter is devoted to the construction of Tikhonov—based iteration schemes for solv-
ing nonlinear operator equations.

4.1 Nonlinear Problems and Quadratic Constraints

We consider the computation of an approximation to a solution of a nonlinear operator
equation
T(x)=1y, (4.1.1)

where T': X — Y is an ill-posed operator between Hilbert spaces X,Y. If only noisy
data y° with
ly’ =yl <o (4.1.2)

are available, problem (4.1.1) has to be stabilized by regularization methods. In recent
years, many of the well known methods for linear ill-posed problems have been general-
ized to nonlinear operator equations. Unfortunately, it turns out that convergence and
convergence rates can be shown only under severe restrictions to the operator for most
methods. For example, convergence for Landweber method can be shown only if the
operator fulfills

|17 (z) = T'(2) = T'(&)(z — 2)|| < nllz — 7| with 7 <1/2, (4.1.3)

whereas convergence rates are only available if, for a solution x' of (4.1.1), there exists a
family of bounded operators R, with

T'(z) = R,T'(x") and ||I — R,|| < K|z — || .

For other prominent iterative methods like Gauss—Newton [Bak92, BNS97|, Levenberg—
Marquardt [Han97a], conjugate gradient [Han97b] and Newton-like methods
[Kal97, DES98], convergence can be shown under similar restrictions as (4.1.3).
To obtain convergence rates, much stronger restrictions have to be assumed.

71
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An alternative to the above mentioned iterative methods is Tikhonov regularization,
where an approximation to the solution of (4.1.1) is obtained by minimizing the Tikhonov
functional J,(x),

Ja(z) = Iy = T@)I* + allz — z]* (4.1.4)
2° = argmin J,(z) . (4.1.5)

(67

The advantage of Tikhonov regularization is that convergence of the method, i.e.
5

2° — af for § — 0 and an appropriate parameter choice & = «(§) holds under weak
assumptions to the operator, see, e.g., [EHN96a], and convergence rates are obtained
for Fréchet differentiable operators with Lipschitz continuous derivative. However,
the difficulties for Tikhonov regularization are a proper choice of the regularization
parameter [Sch93, Ram02a] and the computation of the minimizer of the Tikhonov
functional. As the functional is no longer convex for nonlinear operators 7T', J, can
even have local minimizers, and classical optimization routines might fail. Recently,
we have introduced iterative methods for the minimization of the Tikhonov functional
that reconstruct a global minimizer of the Tikhonov functional provided a smoothness
assumption z! — 7 = T'(2")*w with small ||w|| holds. We wish to remark that it
might be difficult to show such smoothness conditions for practical problems, and for
exponentially ill-posed problems Holder-type smoothness conditions will not hold, see
[Hoh97]. Thus it would be advantageous to construct iterative methods that reconstruct
a minimizer of the Tikhonov functional under different assumptions. But this seems
to remain a pipe dream: even here in this paper we had to incorporate some smooth-
ness conditions to prove global minimizing properties of the reconstructed solution.
However, all the here made assumptions on 71" are within the frame of nonlinear tech-

nologies and they are not that strong than for most of the above quoted iterative schemes.

Here we focus on the development of a method that always finds a critical point of the
Tikhonov functional. Under additional assumptions on the operator and a smoothness
condition on the solution we can then assure that this critical point is a global minimizer
of J,.

The basic idea for our new iteration scheme goes as follows: consider the Tikhonov
variational formulation of the inverse problem. Due to the nonlinearity, a direct recon-
struction of the global minimizer is not possible. Thats why we aim to solve instead of the
pure Tikhonov functional a sequence of so-called surrogate or replacement functionals.
This idea is borrowed from linear regularization methods with general and mixed smooth-
ness constraints, see e.g. [DDD04, DT04, DT05]. The intention in [DDD04, DT04, DT05]
is to decouple the variational equations with respect to the basis coefficients of the
solution caused by the linear operator. The cost of dealing with a decoupled system
of equations is an iteration process from which strong convergence properties can be
shown. The situation in the nonlinear case is completely different and due to the impact
of the Fréchet derivative one cannot expect to end up with similar schemes than in
[DDDO04, DT04, DT05]. However, the basic advantage of using replacement functionals is
that each of the functionals is under certain conditions on the construction process glob-
ally convex. The minimization results then in an easy fixed point iteration. Defining now
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an iteration process by iteratively minimizing a sequence of replacement functionals, we
can show that the sequence of minimizing elements of each individual fixed point iteration
converges in norm towards a critical point of the Tikhonov functional of the nonlinear
inverse problem. Imposing additional assumptions (on the quadratic remainder of the
Taylor series expression of our operator under consideration, and a smoothness condition)
we obtain a uniqueness result, i.e. we are able to show that the reconstructed critical point
is a global minimizer. Finally, applying a proper parameter choice rule, we are able to
adopt classical convergence/order optimality results for Tikhonov regularization methods.

The remaining chapter is organized as follows: In Section 4.2.1, we state the scope of the
problem. In Section 4.2.2, we explain how the replacement functionals are constructed
and we minimize them in Section 4.2.3. The main result of the paper is presented in
Section 4.2.4: strong convergence of the iterates towards a global minimizer. We end this
paper with Section 5.3 in which we demonstrate the capabilities of the proposed scheme
by solving the nonlinear SPECT problem.

4.1.1 Formulation of the Variational Problem

We consider the problem of deriving a minimizer of the Tikhonov functional
Jo(a) = |ly* = T(2)|* + allz — 2> . (4.1.6)

Due to the nonlinearity of the operator 7', the minimizer of the functional might not
be unique, or there might exist even local minimizers, such that a standard minimizing
algorithm can fail in reconstructing a global minimizer. In order to obtain an easier
problem which hopefully has a unique solution, we replace the functional J, by

To(a,a) = |ly* = T(@)|* + alla — 2> + Clle — a|* = | T(z) = T(a)|? (4.1.7)
and proceed as follows:
1. Pick z¢ and some proper constant C' > 0

2. Derive a sequence {xy}r—o1 . by the iteration:

Ty = argmin JE(x, xy) k=0,1,2,...

The overall goal of this paper is to show that the sequence {x}r—o1,.. converges in norm
topology towards a global minimizer of the Tikhonov functional (4.2.2).

In order to achieve this result we proceed in two steps: First, we aim to show norm
convergence of the iterates x; towards a critical point of the Tikhonov functional. In a
second step, we verify that the reconstructed critical point is equal to a global minimizer
of the Tikhonov functional. To make this program running, we have to restrict ourselves
as follows:
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e For the first step we limit the analysis to nonlinear operators 71" for which
zp — = T(1) — T(z) and T'(z},)* 2z — T'(z)*z for all z , (4.1.8)
I7"() = 7@ < Lilz -l (4.1.9)

It may happen that T already meets these conditions as an operator from X — Y.
If not, this can be achieved by assuming more regularity of the solution, i.e. we
have to change the domain of T a little. To this end, let us assume that there exists
a function space X?, and a compact embedding operator * : X* — X. Now we can
consider
F=Foi:X°—Y.

We obtain . )

I7"(x) = T'(@)]| < Lllw — Zllx < Lljz — Z[|x- . (4.1.10)

If now zj, = x in X*, then 2;,—2 in X and, moreover, (4.1.10) yields 7"(x;) — T"(z)
and T"(x)* — T'(x)* in the operator norm. This argument applies to arbitrary non-
linear continuous and Fréchet differentiable operators F' : X — Y with continuous
Lipschitz derivative as long as a function space X*® with compact embedding ° to
X is available.

e To process the second step, we additionally impose that ' fulfills a smoothness
condition, T is twice differentiable, and that

|17 (z) = T(x) = T'(@)(x — 2)|| < [|T(x) = T(@)| , (4.1.11)

which is a condition on the quadratic remainder of the Taylor series expansion of 7.

4.1.2 Proper Surrogate Functionals

By the definition of the replacemant or so—called surrogate functional J? in (4.2.4) it is
not clear whether it is positive definite or even bounded from below. This will be clarified
in this section, i.e. we will show that this is the case provided the constant C is chosen

properly.

For given o > 0 and xy we define a ball K,.(z) with radius r around z, where the radius

is given by
Iy’ =T @o) > +allzo=2l? ¢ < 1
P2 “ . (4.1.12)

ly* = T(x0)[I* + allzo — 2|]* for a > 1

This obviously ensures, zy € K,(Z). Furthermore, we define the constant C' by

2
C :=max< 4, 2 ( sup HT/(I')H> 2L/ ||y — T(xo) |12+ allzg — Z]2 p ,  (4.1.13)

ze€K,(T)

where L is the Lipschitz constant of the Fréchet derivative of T. We assume that zy was
chosen such that r < co and C' < oc.
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Lemma 1 Let r and C be chosen by (4.2.6), (4.2.7). Then
Cllz — xo|* = || T(z) — T(x0)|]* > 0 (4.1.14)
for all x € K,.(Z), and, thus, J,(x) < Ji(x,x0).

Proof. By Taylors expansion we have
1
T(x+h)= —l—/T’x—l—Thth
0
and thus

1T () = T(x + h) §/||T’(x+7h)lthHdT§ sup [ T"(z)[l[|A]] -

ze K, (Z)

Consequently, we get for all x € K,(z)
Cllz = ol = |1 T(x) = T(wo)|* = Cllw — ol = ( sup [|T"(x)])*[|z — wol|?

ze€K, ()
C
L]

and the functional J?(z, x¢) is positive for all x € K,.(z). O

Next, we show that this carries over to all of the iterates:

Proposition 4.1.1 Let zg,«a be given and r,C be defined by (4.2.6), (4.2.7). Then the
functionals Ji(x, zr) are bounded from below for all k € N and have thus minimizers. For
the minimizer x4, of J3(x,xx) holds xpy1 € K, (T).

Proof. 'The proof will be done by induction. For & = 1, we show in a first step that
Ji(x,x0) is bounded from below. We have

Iy’ =T(@)|I* = ly° = T(x0) > + 1T (x0) = T'(@)||* +2{y° — T(0), T(wo) = T(2)) . (4.1.15)
Thus,

To(, o) —allz = zl* = ||y’ = T(wo)||* + 2(y° — T(x0), T(x0) — T(x)) + Cllz — 0|
> ly* = T(xo)lI” = 2ly° = T(o) [T (x0) = T(@)|| + Cllx — ao|*
(4.1.16)

Again by Taylor expansion, we get
L
I (o) = T(@)ll < IT"(wo)[llxo = 2| + S llwo —]* - (4.1.17)

Now let us assume that J$(x,zo) is not bounded from below. As T is continuous, there
exists a sequence {x; }ieny with ||2;]] — oo and J2(zy, z9) — —o0. In particular, for [ large
enough, follows from (4.2.12)

1T (o) = T(2) || < Llzo — 2l
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and combining this estimate with (4.2.11) yields
Ja(wr, o) — oz — 2 > [y’ — T(wo)|* = 2Ly — T(wo) llzxe — zol* + Clla — wo|* -
From the definition of C in (4.2.7) follows 2L||y° — T(zo)|| < C and thus
Jawr, wo) — allay — z|* = [ly* — T(x0)|* = 0,

in contradiction to our assumption J$(z;, z9) — —oo, and thus J2(z, zo) is bounded from
below. By the same argument, we find J2(x;, z9) > al|z; — Z||*> — oo for any sequence z;
with [|z;]] — oo and thus the functional is coercive and has a minimizer x;.

As in (4.2.11), we get by using (4.2.12)

Ji(z1,20) — allzy — z? > |ly® — T(@o) || + 2(y° — T(20), T(wo) — T(21)) + Cllz1 — o>
> |ly® = T(xo)||* = 2|ly° — T(xo) | |7 (o) ||| 1 — ol
— Ly’ — T(wo)||||z1 — 2ol + C|lz1 — zo|)?

By (4.2.7), we have C'/2 > L||y° — T'(x)]|, and thus

C
(@, zo) = allz =2 [* = [ly* = T(wo)||* = 2lly” = T(xo) |17 (wo) |21 = o | + 5l = wol|*
(4.1.18)
As zg € K, (z), it follows from (4.2.7) that ||T"(z0)|| < /C/2 holds, and we get finally

s _ Ve C
Ji(x1,20) — ol — 2| > Hy‘s—T(xo>|\2—2—Hy5—T(xo>HHx1—on+§Hx1—xo\!2

V2

5 Ve :
= (Hy —T(x@ﬂ—ﬁ\xl—m) >0 (4.1.19)

In particular, it follows for a < 1

4.2.13)
ollzy =zl < (e, o) = min J3(z, 20) < 5 (w0, 7o)

= |y’ = T(@o)lI* + allzo — 7,

Le.
5 T 2 _ =12
||JI1 —i‘”2 < ||y ($0)|| —|—Oé||ZE0 1’” — 2 ,
«

and for o« > 1

=12 < =12 (4'2<'13) s < JS
oy = Zl|° < aflzy — 2|7 < i@, w0) < Ji(w0, o)
2

= Iy’ = T(o)l* + allze — z|* = +*,
and thus z; € K,.(Z).

By Lemma 11 it follows that C||z; —xo||>— | T(x1) =T (20)||* > 0 and Ju(z) < J(z, x0),
and we get

ly° = T(x1)[|* < Jalz1) < J3(21,20) < J3(wo,70) < [y — T(0) > + aflzo — 2|,
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and combining this estimate with the definition of C' in (4.2.7) yields

2L|ly* — T(a)|| < 2L/|ly® — T(o)|P + allwo — 2|2 < C . (4.1.20)

Now let us assume that the following properties hold for all ¢ =1,---k — 1:

z; € K,.(Z) (4.1.21)
Clla; — zia|| = | T(z;) = T(ziy)|| >0 (4.1.22)
2Ly’ — T(z;)|| < C, (4.1.23)

where z; denotes a minimizer of the functional J2(x,z; ;). For ¢ = 1, these properties
have already been shown. As for the case i = 1, we have to show that the functional
Ji(x,x—1) has a minimizer. First, we show that it is bounded from below: As in (4.2.11)
we get

To(a, i) —alle=z ) 2 |ly* =T (zr-1) =201y’ =T (@) |1 T (24-1) =T (2) | +Cllz——1 |
(4.1.24)
By Taylor expansion, we get

L
1T (@x) = T@) < T (@Dl = 2l + Flloxa — 2] - (4.1.25)

Now let us assume that J(z, zx_1) is not bounded from below. As T is continuous, there
exists a sequence {x;}eny with ||2;]| — oo and J3(z;,x5-1) — —oo. In particular, for
large enough, follows from (4.2.17)

1T (zx1) = T(@)|| < Lllwg—s — zal*
and combining this estimate with (4.2.17) yields
o, wpy) —allar =2l 2 [y’ =T (@r-)l* = 2Ly =T (@r-) [llzr—2ps [P+ Cllr =i |*
From (4.2.16) follows 2L||y° — T(zx_1)|| < C and thus
Ja(w wp-1) = alla = 2|* = ly’ = T(ze-)l* > 0,

in contradiction to our assumption J¥(z;, xx—1) — —oo, and thus J2(z,zx_1) is bounded
from below. By the same argument, we find J(z;, 1) > allz; — Z||* — oo, for any
sequence x; with ||z;|| — oo and thus the functional is coercive and has a minimizer xy.
As in (4.2.17), we get by using (4.2.17)

To(ww, i) —allog =zl > ly = Tap-o)|” +2(y° = T(epr), T(wp) — T(an))
+C||:Ek — xk_1||2

ly® = T(zr—1))1* = 20ly° = T(@ie) 11T (@5-1) | |zx — 23
—L|ly’ = T(ze—)|l||zr — zp-1l® + Cllay — zpa]® -

v

By (4.2.7) and assumption (4.2.16) we have C'/2 > L||y® — T(zx_1)||, and thus
Jo(ww wna) = ollzs =21 = 1y = T(ae-o)I* = 2lly° = T(@r-) T (21 [Hlzr — zr-a]]

C
+§ka — x|
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As zp1 € K,.(Z), it follows from (4.2.7) that ||7"(xx—1)|| > +/C/2 holds, and we get
finally

/o

_ C
Jalwg, we-1) —aflz = 2* > Iy = Tae-a)|* - 2ﬁ||y‘5 = T(zp-a)llzn = ]

- o 2
+3 |2k — 21|

= (Hy(S — T(zr—1)|| — \/—\/gﬂwk - 901:—1”) > 0. (4.1.26)

In particular, it follows for o < 1 by assumption (4.2.15)

(4.2.18) .
allzy —z|2 < Ji(wp, 2pm1) = min Sz, xp—) < J2(Tp—1, Tp—1)

= I’ = T(ze)|I* + flzp—r — 2|
< |l = T + ellzr — 2]

+C|lzp—1 — Tp—al|” = |T(x5-1) — T(wx-2)|?
= Jo(@-1, Tpo2) < Jo(Tho2, Tk2) < -5 (2o, T0)
ly® — T(z0)|? + ef|zo — Z|?
1.e.
ly? — T(20) |2 + o||zo — Z||?

a

o, — Z||* < <r?

and in the same way follows for a > 1

4.2.18)
oy —2|* < alloe — 2> <T@k ko) < T5(e, k) < -0 < JE (@0, o)

= Iy = T(o)l* + allwo — 7|* < *
and thus =y, € K, (7).
As in Lemma 11, it follows C|z — zp_1||* — ||T(zx) — T(zx_1)|*> > 0 and J,(z) <
Ji(x,x—1), and we get
ly* = T(z)|? < Jalxw) < To(ap, ap) < To(@pr, ap1) < - < T3 (w0, 70)
= Iy’ = T(@o)lP* + aflzo — 7> , (4.1.27)

and combining this estimate with the definition of C' (4.2.7) yields

2L||y" = T ()| < 2LV/[ly* = T(xo)|? + allwo — 2|2 < C, (4.1.28)
i.e. we have shown that the assumptions (4.2.14)-(4.2.16) hold also for i = k. O

Corollary 2 The sequences of functionals {Jo(k)} ko012, and {J5(Tkt1, Tk) o012,
are non-1ncreasing.

Proof.  This follows now by Ju(zgr1) < Ji(xpir,26) < Ji(xp, ) = Jo(zg) <
Jé(xk,xk_l). |:|
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4.1.3 Minimization of Surrogate Functionals

In this section, we elaborate necessary conditions for a minimizer of the functional
Ji(x,xx—1). Moreover, we prove that J3(z, z) is globally convex for each k =0,1,2,... .

Lemma 3 The derivative DJ:(x,a)h of Ji(x,a) is given by

DJi(z,a)h = —=2(T'(z)*(y° — T'(a)) + (Ca + az) — (C + a)z, h) . (4.1.29)
Proof. 1t is
Ji(@+ha) =y’ —T(x+h)|°+allz—z+h|*+Cllz —a+h|* = |T(z+h) - T(a)|” .
By Taylor’s expansion, T'(z + h) = T'(z) + T'(x)h + O(||h]|?), we get

Jalw+hoa) = |l =T(x) = T'@)h+ O(IR*)I* + allz — &+ hl* + Cllz — a + Al
—1T(x) = T(a) + T'(x)h + O(|1 )|
= Iy’ = T@)° +IT" (@) = 2(y° = T(x), T'(x)h)
+a(llz = 2" + |2* + 2z — 2, ) + C([lz — al* + [|]|* + 2{z — a, h))
—(IT(z) = T(a)|I* + |T"(@)hl* + 2T (z) — T(a), T'(x)h)) + O(||A[|*) -

It follows

Jé(l’ + h7a) _ Ji(ma@)

) = (T (6~ T(@), B} + ol — 7, h) + Cla — a,h)
—(T"(2)"(T(x) — T(a)), h) + O(|A]]*)
= —(T'(@)'(y’ = T(a)) — a(z = 7) = C(z — a),h) + O(|A]]*)
= —(T'(2)*(y°’ = T(a)) — (C + a)x + aZ + Ca, h) + O(||h|?) .
and thus the derivative is given by (4.1.29). O

The necessary condition for a minimum of (4.2.4) thus reads as

1
C+a

(T'(2)*(y° — T(a)) + az + Ca) . (4.1.30)

Tr =

::@;r(x,a)
To minimize (4.2.4), we will use a fixed point iteration for ®,(z,a). As J3(z,a) has by
Proposition 4.2.1 a minimizer, (4.1.30) has at least one fixed point. It remains to show

that ®,(x,a) is a contraction operator:

Lemma 4 The operator ®,(z,a) is a contraction, i.e. ||Py(z,a) — Py (Z,a)| < q||x—Z||,
if
L
"= Cta

Jo(a) < 1.
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Proof. We have ®4(z,a) — ®4(%,a) = z=(T"(x) — T'(2))*(y° — T(a)), and by using the
Lipschitz—continuity of 7" we get

1

[9u(e,0) ~ B 0)]| = G [T'() T @)y~ T(@)
< ol -~ T@lle - 3 < g v/Talallle — 21

Proposition 4.1.2 In our algorithm, the operator ®,(x,xy) is for allk =0,1,2,... and
all o > 0 a contraction.

Proof. By the definition of C in (4.2.7), Lemma 15 (setting a = z;), we deduce that
., (x,x0) is a contraction with

L C

1= ora VW T 50t a

With the help of Corollary 12, we complete the proof

. L _ L -
1Pa(@, 21) = ol 20)ll < ZV (a2 — 2l < Vida(@p)llz — ]

C+a«a
L
< .= — 1zl . 4.1.31
< C+&vJa(xo)\!x a (4.1.31)
O

Up to here, we do know that our fixed point iteration for (4.1.30) converges towards a
critical point of J3(x,xy).

Proposition 4.1.3 The necessary equation (4.1.30) for a minimum of the functional
Ji(x,xy) has a unique fized point, and the fized point iteration converges towards the
Minimizer.

Proof. To prove this Proposition, we have to investigate the Taylor expansion of J7 more
closely. By Taylor’s expansion for T" and the Lipschitz—continuity of 77 we get

T(x+h)=T(x)+T'(x)h+ R(x,h) (4.1.32)
with I
1Rz, Il < IR (4.1.33)
As in the proof of Lemma 13 we get
’];(':C + h, xk) = J;((E, xk) + DJ;(.I‘, xk)h
—2(y* = T (), R(z, h)) — 2(T(x) — T(a), R(z, b)) + (o + O)|[n]1*

= J;(ZE, xk) + DJS(:L‘, mk)h - 2<y6 - T(xk)v R(l‘, h)> + (a + C)||h||2 ’
(4.1.34)
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and by using C > 2L||y° — T'(x)| follows

=2(y* = T(wx), R, b)) + (a+ O)I* = =2|ly* = T(x) || Rz, )] + (o + C) ||l

>
> (=LY’ = T(xx)ll + a+ C)||n]?
> (C/2+a)|h|* . (4.1.35)

Now assume 7 is a critical point of J?, i.e. DJ(&,x,)h = 0 for all h. Consequently, by
(4.1.34), (4.1.35) we have

JEE + hyay) > J5(&, 2p) + (C/2 + a)||h|]?,

and in particular

JT + hyxy) > J3(T, ) for all h # 0 . (4.1.36)

Thus, every critical point is a global minimizer of J#(x, z), and, again by (4.1.36), there
exists only one global minimizer. ([l

By assuming more regularity on 7 it is possible to sharpen the above given statement:

Proposition 4.1.4 Let T be a twice continuously differentiable operator. Then the func-
tional J:(xz,xy) is strictly convex.

Proof. With a slight abuse of notation we set J3(z) := Ji(x,x;). By (4.1.34) we have
Ji(x + h) = Ji(2) + DJE(2)h + galz, h) (4.1.37)
where g, (x, h) is defined by
gz, h) == =2(y° — T(x1), R(z, h)) + (a + O)||h|]? . (4.1.38)
For strict convexity, we have to show that
J((1 =Nz + Azg) < (1= N)J5(21) + A5 (22)
holds for A € (0, 1) and arbitrary z,x5. We have

Jol(L =Nz + Ax2)) = Ji(@1+ Aaz —21)) = J3(22 + (1 = A) (21 — 22))
= (1=NJ(x1+ Mag —x1)) + AT (22 + (1 = X) (21 — x2))
(4.1.39)

and with

Ji(x1 + Mag —x1)) = Ji(x1) + ADJ (x1) (29 — 27)
+Ga(x1, M2 — 71))
Jo(za+ (1= A)(z1 —22)) = Ji(2) + (1 = A)DJ;(22) (21 — 22)
+0a(T2, (1 = A) (21 — 22))
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we obtain
(U= Ny +Az)) = (1= N3 (a0) + AT ()
+A(1 = N) [DJ:(x1) — DJ3(x2)] (22 — x1)

+(1 = N)ga(z1, A(@2 — 21)) + Aga(®2, (1 = A) (21 — 22))

Thus J¢ is strict convex if for all A € (0, 1)
D(zy,29,A) = M1 —=X)[DJ(x1) — DJ3(x2)] (x2 — x1)
+(1 = A)ga(z1, A(@2 — 21)) + Aga (2, (L = A) (21 — 22)) <O .
We have
DJ3(x1) — DJ5(x2)
2

($2 — ZEI) = —<T,((L’1>*(y6 — T(l’k)) + Cl‘k +ar — (C + Oé)$1,$2 — l’l>
H(T'(22)"(y° = T(x)) + Cag + aF — (C + a)wy, 25 — 1)
= —(C+a)llzs — @
—{(T"(a1) = T"(22))"(y* = T(x)), w2 — 11) -
= —(C+a)llzs — 2
—(y* = T(a), T'(21) = T'(22) (w2 — 21)).
As T is twice continuously Fréchet differentiable, it is
1
T'(xq1) =T (22) + /T’l(l'z + 7(x) — 29)) (21 — 29, -) dT
0
and thus,
[DJ5(21) = DI (wo)] (w2 — 1) = —2(C+a)llwz — z1]* +
1
2y’ — T(ay), / T (w3 + 7(21 — 22)) (21 — 22)2%d7),
0
(4.1.40)

where we have used the shorthand T”(-)(h, h) = T"(-)(h)?. Again, as T is twice continu-
ously Fréchet-differentiable, the function R(z,h) in (4.2.27) is given by

1
R(xz,h) = /(1 —7)T"(x + Th)h*dr |

0

and thus we obtain
1

R(xy, Mzg — 1)) = N /(1 — ) T"(x1 + 719 — 21)) (20 — 1) dT

= /(7' — (1 = MI)T"(zg + 7(21 — 22)) (21 — 72)* dT (4.1.41)

1
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and in the same way
R(x9, (1 — N)(x1 — x2)) / (1= XN—=7)T" (23 + 7(2y — 22)) (w1 — 22)°d7 . (4.1.42)
0

Combining definition (4.2.27) and equations (4.2.29), (4.2.30) and (4.2.31) yields
D(mlv L2, )‘) = _)‘(1 - >‘)<C + O{)H.CEl o xQHQ + 2<y5 - T(xk)> T(:Ula T2, /\)> ) (4143)

where

1
T(Il,l’g,/\) = /TU To+ T LUl — LEQ))(Q?l — 33'2)2 dr
0

1

—(1=X) /(7‘ — (L= AT (zg + 7(z1 — 29)) (21 — 22)* d7
122
1-)

—A /(1 —A— T)TH(Q?Q + T(.%’l - $2))($1 — x2)2 dr .

The functional T'(z1, 2, A) can now be recasted as follows

T(x1,x9,\) = AN1—=X) / T" (29 + 7(21 — 22)) (11 — 22)* dr

0
1

+A(1 =) / T" (2 + 7(z1 — 12)) (21 — 22) dT

1-X
1

—(1-=X) / (7 — (1 = M)T" (20 + 7(z1 — 22)) (21 — 32)? dT

-\ /(1 — A=) T" (23 + (21 — 29)) (21 — 22)*dr

0
1-X

= A / 1" (29 4 7(x1 — 22)) (11 — 29)? dT

0
1
/ VT (29 + (11 — 2)) (21 — 29)* dT.

122

In order to estimate || T'(xy, z2, A)|| it is necessary to estimate the integrals separately. Due
to the Lipschitz—continuity of the first derivative, the second derivative can be globally
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estimated by ||7”(z)| < L, and it follows
A

1—
A /7’ (29 + 7(21 — 29)) (21 — 12)* d7
0

(12
2

IN

A

Lz, — 2s]?

1
2

(1—)\) /(1—7’)T”([L’2+7’(1‘1 —1'2))(5E1 —1‘2)2 dT S (1—)\)>\—

L o 2
5 Hil?1 o |

—-A

and thus AL A
T (1, 22, \)|| < TLHx1 — 1)) . (4.1.44)

Combining (4.2.32) and (4.2.33) yields for A € (0,1)

D(xy,29,0) < =M1 =N(C+ a)llay — zof* + 2|y = T(an) 1T (21, 22, M|
AL =)

< M1 =X (C + a)l|z, —x2\|2+ 5

2L1y° = T(xx)|l[lz1 — o
(4.2.19)

C C
<" A= (§+a) bl < 0= NSl el <0,

and thus the functional is strictly convex. O

4.1.4 Convergence Analysis

Within this section we aim to show that the sequence of iterates z; converges strongly
towards a minimizer of the Tikhonov functional. To achieve norm convergence, we prove
some preliminary Lemmas.

Lemma 5 The sequence of iterates {xy}k—012,.. has a weakly convergent subsequence.

Proof. This is an immediate consequence of Proposition 4.2.1, in which it is shown
that for £ = 0,1,2,... the iterates x) are contained in K,(Z), i.e. ||xg41 — Z||lx < 7 or
equivalently ||zpi1]|x < 7+ [|Z]|x < oo. Since the iterates are uniformly bounded, we
deduce that there exists at least one accumulation point x, with zy LN xk, where
denotes a subsequence of x. 0]

Lemma 6 The sequence {||zg+1 — k|| } k=012, converges to zero.

Proof. With the help of Corollary 12, we observe that

0 < > {Cllrsr — well® = 1T (was1) — Ti)[*}
< > @i wr) = Jal@r)} £ {Jal@r) = Jal@ia)}
k k

= Jo(xo) — Ja(@ni1) < Julo)
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i.e. the finite sums are uniformly bounded (independent on N). By the Taylor expansion
of T', we have

1
C
|T(wps1) = T(xp)ll < [ NT" (x4 7(2h41 — 2) 2k — 2l dm < S llzegn — 2
0 2
and thus
C
0< 5llxk+1 — ail]? < Ollaggs — l)? = 1T (wps1) — Tai)|P — 0

as k — oo and the assertion follows. O

Lemma 7 Every subsequence of i has a convergent subsequence xy; that converges
strongly towards a function x},, and x}, satisfies the necessary condition for a minimizer
of the Tikhonov functional:

oot — ) =T'(x2)*(y° — T(z2)) . (4.1.45)

« e}

Proof. According to (4.1.30), the minimizer x4, of J(x,xy) fulfills

1 , . _
Tht1 = C——l—oz (C.ﬁl?k +T ($k+1) (y(S — T(Z’k)) + O!.CE) .

Thus,
Xz — X = — @ x
k+1 kK — o+ C k
1 :
tara (T W = T@) + o + (T (@) = T'(@)" (v = T(aw))
(4.1.46)
and, moreover, by Lemma 20, ||z — x| — 0, and thus
(T (wp41) = T'(20))" (v° = T(e)|| < Ll = zaalllly’ = T(ao)|| — 0 .
It follows by taking the limit & — oo in (4.2.35),
0= lim (a7 — ax) + T"(x1)* (v° — T'(x))) - (4.1.47)

k—o0

As the sequence z;, is bounded, every subsequence has a weakly convergent subsequence.
Let xy; be an arbitrary weakly convergent subsequence with weak limit z7 (for simplicity,
we will denote this sequence by zy, too). Since

T' ()" (y* = Tan)) = T' (@) (y* = Ta})) + T' () (T(2}) = T(z))

and because of ||T"(zg)*(T(xf) — T(xy))|| < 2C||T(x%) — T(xx)|| — 0 and by assumption
(4.2.5), i.e. T'(zp)*(y° — T(xr)) — T'(2%)*(y° — T(x%)), we consequently obtain

[0}

[0}

Tim T () (4 = Tlan) = T'(a3)" (" = T(a2) (4.1.48)
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Combining (4.2.37) with (4.2.35) proves that xj, converges, and as z7, is the weak limit
of the sequence, x;; — x7. Equation (4.2.34) follows by taking the limit in (4.2.36). O

In principle, the limits of different convergent subsequences of x; can be different. Let
xR X5 be a subsequence of z, and denote by Zj; the predecessor of xy; in g, i.e. x; = 2;
and Zj; = z;,_1. Then we observe

Jo(wpg, Try) — Ja(Tl)

Morover, as we have J3(2p41.4,) < Jo(xk, x5—1) for all k, it turn out that the value of the
Tikhonov functional for every limit x of a convergent subsequence stays the same:

Jo(x}) = const . (4.1.49)

«

We will now give a simple criterion that ensures convergence of the whole sequence z.

Theorem 8 Assume that there exists at least one isolated limit x}, of a subsequence xy
of z. Then xy, — x, holds.

Proof. By z} we will denote the isolated limit of the sequence zj,;. Let M denote the
set of all limits of subsequences of the sequence {z;}, and M; = M \ {z}}. Setting
r = dist(z}, My)/2, we define

B, = {xp:|lxp — 2L <7}

B, = {xp:2, € K,} .
Now let us assume M; # 0. Then both B,, B, contain infinitely many elements. In
particular, there exist infinitely many pairs of iterates xy, rpi1 with xx € K, and x4 €

B,, and we can define a subseqence 7, by picking all pairs x; € B, and x;,; € B, out of
the sequence {zy }ren, i.e.

Ty = x €B,
(4.1.50)

Ty = Tp4 € B,

Because of Lemma 20 we observe ||zy — zo41]| — 0, and with (4.1.50) follows that the

elements of Z; come arbitrary close to 0B, = {z : ||z — z}|| = r}, i.e.
llim |z — i) =7r. (4.1.51)

According to Lemma 21, every subsequence of x;, has a convergent subseqence. Let z;, be
a convergent subsequence of Z; with limit Z¥. Because of (4.1.51) holds Z¥ € dB,. On the
other hand, as =, # Z, we have & € M;, which is a contradiction to dist(z*, M;) = 2r.

We conclude M; = (), i.e. z is the only limit of convergent subsequences of xj. As

*

by Lemma 21 every subsequence of x; has a subsequence that converges towards 7, the
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whole sequence converges towards =}, by the convergence principles. ([l

On the other hand, we conclude the sequence x; can only not converge if the Tikhonov
functional has a dense set of critical points, and the belonging functional values are
constant.

By the following Proposition, the fixed point z7, is also a minimizer for the functional
Ji(x,xy).

Proposition 4.1.5 The accumulation point zi, is a minimizer for the functional
Ji(x,xy).

Proof. We aim to show that for all h € X,

C
Jaws +hag) 2 Ji(ah, wi) + S Ihl* -

This is obtained by making use of
Jo(aith,al) = Ik, xh)+2(y’ =T(a7), T(a}) =T (s +h))+2(a(zt—1), h)+(a+C)| h]]*

and
aley, — 1) =T'(x3)"(y* = T(x7)) -
With the Lipschitz—continuity of 7" this results in
Tolas +hoay) > Ja(anah) =20y = T)NT (%) — T(as +h) + T (x})h|

+(a+C)|h|?
C L
> S * * _2__ 2 2
> Ji(wsah) = 257 SR + (@ + O)llA
S * * C S * * C
= Ja(xa,xa)+5\|h\|2+a\lh\|2a<xa,xa>+§th!2-

O

Equation (4.2.34) states that our algorithm reconstructs at least a critical point of the
Tikhonov functional. In general, a critical point will not always be a minimizer of
the Tikhonov functional. However, we will give a condition that ensures this property.
Namely, if we impose the condition (4.1.11) and do assume that the solution z fulfills a
smoothness condition, then we can show that every critical point of the Tikhonov func-
tional is a global minimizer. We wish to remark that (4.1.11) is a rather strong condition.
However, conditions of this type have been used earlier, e.g. for Landweber iteration
[HNS95, Ram99] and for Levenberg-Marquardt iteration [Han97al.

Theorem 9 Let T be a twice Fréchet differentiable operator with (4.1.11). If a smooth-
ness condition

ot — 7 =T (2" w, Llw| < 1/3 (4.1.52)
holds, and the regularization parameter is chosen with
a=0/nandn < ||w| (4.1.53)

then (4.2.34) has a unique solution. Thus the minimizer of the Tikhonov-functional is
unique, too.
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Proof. Let 2% denote a global minimizer of the Tikhonov functional, and x7, be a critical
point. With T(a%) = T(22) + T"(2%)(xf, — 2°) + R(2°, 2% — 22) we obtain

) o

Iy =T () = Iy = TSI = IT(8) = T + 2y - T(a), () = T()
= I7(2) = TP + 2T (@) (" — Tad)), a8 — a4 = 20y° — T(al), R(aS, a5 — 28))

CEVNT @) — T(ag) P+ 20dal, — 708, — o) — 20 — T(ad), R(xd, a, — a)) .
Because of
allzl, — z|* — allz), — z|* = allz}, — 20 |* + 20(z}, — 20, 2), — T)
it follows that
Ja(@) = Ja(@d) = |y = T@)I” = y° = T@@)I? + allzfy — 2)* — ozl — 2|
= 7)) — T + allzh — 2l — 2(y° — T(2d), R(a, x}, — 23)).

(4.1.54)

By the same argument, we get

Ja(@d) = Ja(zh) = |IT(x)) = T(zp)|* + allz}, — 20 |> — 2(y° — T(x}), R(x, x), — x},))
(4.1.55)

Now, adding (4.1.54) and (4.1.55) yields

0 = 2||T(a) - T(x *)||2+204||$*—l“i||2
_2<y6 —T($6> R(x5 T — )> _ 2<y _ T( 2),R(Q;;’xi — x’;» . (4156)

« a? «

For twice continuous differentiable operators, the quadratic remainder of the Taylor
series is given by

1
R(x‘S — 1‘6) = /(1 — T)T”([L'i + 7(x) — xi))(xfx — xi,x; — x‘sa) dr

0
1
Rlagoh—az) = (=T (a4 vl = ) 0l -t — a2 dr
0

Setting 7 =1 — 7/ and h = 2% — 2% and we obtain

1
R(z?, a* — ° /’T" s+ 7'h)(h,h)dr’
0
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and thus
1

(" — (), R(wo, s — xa)) = (y° — T(x7), / 71" (a7, + 7h)(h, h) d)

0

/ DT (a% + 7h)(h, h) dr) + / T+ 7h)(h, ) dr)
—(y° = T(22), R(x%, h)) + (y° — T(22), / T"(xX, + 7h)(h, h) dT) (4.1.57)

0

Inserting (4.1.57) in (4.1.56) yields
0 = 2|T(zy) = T()I* + 202y, — 2o ll* — AT () — T(xg), Ry, xo — 23))

1
“2{y” = T(af). [ T"(a + )b ) dr)
0
> 2T(al) — Tl + 2alat = o4 = 2(T(a3) = T 1Rl 2~ a2)]
1

Dolly? — ()] / T (% + vh)(h, b) dr |

By (4.1.11) we conclude ||R(z%, 2% — z%)|| < |[|T(2%) — T'(x%)], and from the smoothness

CU e

condition (4.1.52), see [EHN96a] p.246, it follows

5 5 (4.1.53)
ly* = T(@)l <0+ 20w < 3afw].

Altogether we get
0 > 2||T(zq) — T(xp)|* + 2alley — aol* = 2/|T(x}) — T (@)1 R(x?, xg — 23)|

~2l = T [ TGt + b)) ]

0
> (2= 6Lllwl)alzy — 2ol >0,

and thus we have shown (2 — 6L||w||)al|z* — 22||> = 0, and because of (4.1.52) holds
rr =10, 0J

4.1.5 Regularization Properties

Conditions (4.1.11), (4.1.52) ensure the convergence of our algorithm towards the unique
minimizer of the Tikhonov functional. Using a proper parameter choice rule for the
regularization parameter gives convergence/convergence rates for Tikhonov regularization.
We might recall a few well known parameter rules.
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(I) Let T be a weakly sequentially closed operator, and the regularization parameter o
chosen such that a(d) — 0 and 6% /ov — 0 as & — 0. Then every sequence % with &
has a convergent subsequence that converges toward an Z- minimum norm solution
z'. In particular, if a smoothness condition (4.1.52) holds, and the regularization
parameter is chosen by a = §/n, n < ||w||, then we obtain a convergence rate of

O(V/9) [EHN9Ga].

(IT) Let T be a Fréchet differentiable operator with (4.1.9). Moreover, assume that z
fulfills a smoothness condition zf — z = (T'(2")*T"(x"))w for v € [1/2,1] with
L||wl|| < 1/3. If the parameter is chosen by a ~ §%/(2**1) then we obtain a conver-
gence rate of O(62/(2»+1)) [EHN96a).

(IIT) (Morozov’s discrepancy principle) Let T be a twice continuous differentiable oper-
ator with (4.1.9), and assume 2" — 7 = T"(2")*w with L||w| < 0.241. Then there
exists a regularization parameter o < §/n, n < ||w|| with

0 < ly’ = T(o) <ed (4.1.58)

and for a belonging minimizer holds |28 —zf|| = O(V/3). A regularization parameter
fulfilling (4.1.58) can be found by testing |y’ — T(xi )|| for a sequence ap = apg”
k

with appropriate chosen ay and g < 1, see [Ram03].

Please note that if a solution fulfills smoothness condition from (II), then, for properly
scaled T"(x1), also a smoothness condition (4.1.52) holds. Thus, if (4.1.11) holds, all rules
are conform with the requirements of our minimization algorithm. Combining all ingredi-
ents and picking a proper parameter rule we may provide the following algorithm which
uses our iteration routine TIREFU (TIkhonov REplacement FUntional) for solving the
nonlinear problem T'(z) = y with ||y — ¢°|| < 6. The exact way for computing a solution
x¥ goes as follows (applying I1I):

e Define a sequence {a,} with a,, == 0, pick some 7 and set zy = # (initial value z
for the outer iteration)

e while ||T(z%) —¢°|| > 7 -6

—a=aq,
— pick an admissible C'
— [2] = TIREFU (T, 1°, C, a, xp):
Ty = arg mzin Ji(x, xy) (solved by a Fixed Point Iteration)
X = lim xy

a
k—o00

— ek
- Xog = T,

end

For this algorithm we may now formulate the following optimality result:
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Theorem 10 Assume that (4.1.11) holds. Then Tikhonov regularization with one of the
parameter rules I-111, where the minimizers are computed by TIREFU | is an optimal
reqularization method.

Since in any numerical realization we cannot treat infinite series (computing limits), we
additionally have to incorporate a stopping rule. If ®,(x,a) denotes the operator defined
in (4.1.30), then the algorithm reads as follows:

e Define a sequence {a,} with a,, "> 0, pick some r, tolerances 7, and 73, set =1
e while ||T(z%) —4°|| > 7 -6

- a=aq,
— pick an admissible C'

— [27] = TIREFU (T, y°, C, a, g, 71, T2)
k=0
while ||£L‘k+1 — l’k“ > T
[ =0, Tpo = T
Repeat
[=1+1
Ty = Po(Thg—1, 1)
Until ||xk,l - xk,l-‘ﬂ” S T2

Th+1 = Tk
k=k—+1
end
*
T, = Tk
P *
- Xog = T,

end

As we have pointed out, the strongest limitation of TIREFU is condition (4.1.11). How-
ever, this condition was only used once at the very end of our analysis, and we expect
that it will be possible to weaken the condition. As Landweber iteration and Levenberg-
Marquardt iteration work under a similar condition, we might compare TIREFU with
these methods. Landweber iteration is known to be a slow method, and as we use fixed
point methods, we do expect that TIREFU will be faster. Moreover, using our optimiza-
tion routine with rule II, we obtain an optimal method for v € [1/2,1]. In contrast, to
obtain convergence rates, Landweber requires an additional conditions 7"(z) = R,T"(z"),
where R, is a family of bounded operators with || — R,|| < K[|z — 2'||. This condition
is even more restrictive than (4.1.11). In addition, convergence rates are only available
for 0 < v < 1/2. As for Levenberg-Marquardt, it is only known that the iteration is a
regularization method under a condition slightly more restrictive as (4.1.11), and so far,
nothing is known on convergence rates. Thus we might conclude that TIREFU works
under less restrictive conditions.
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4.2 Multi—-Frames and Mixed One-Homogeneous
Constraints

4.2.1 Scope of the Problem

As in the previous section, we consider again the computation of an approximation to a
solution of a nonlinear operator equation

T(x) =y, (4.2.1)

where T : X — Y is an (ill-posed) operator between Hilbert spaces X,Y. If only
noisy data y° with ||y’ — y|| < & are available, problem (4.2.1) has to be stabilized by
regularization methods. Many of the well known methods for linear ill-posed problems
have been generalized to nonlinear operator equations. But so far all the proposed
schemes for nonlinear problems incorporate at most quadratic regularization. In many
applications the solution is assumed to have sparse expansion which immediately leads
to the involvement of nonquadratic penalties, e.g. ¢, norms with p < 2. In linear
lore, this problem is still solved, see [DDDO04]. In nonlinear inverse problems there is a
very recent first attempt, see [RT05a, which solves nonlinear operator equations with
sparsity constraints. However, recent developments indicate that (higly) redundant
systems, such as frames or systems of frames may yield a gain in this context (optimal
representation/decomposition of the solution to be reconstructed). When dealing with
dictionaries of frame systems, there exist certain methods, e.g. such as basis pursuit
[CDS95], that allow a decomposition of signals/functions into an optimal superposition of
dictionary elements, where optimal means having smallest /; norm of coefficients among
all such decompositions. In [Tes05b], we have presented a method which combines an
iterated thresholding scheme for solving linear inverse problems while requiring that the
solution is assumed to have a sparse expansion in a multi—frame dictionary. Here we now
also assume that the solution has a sparse expansion in a multi-frame dictionary but we
aim now to extend the theory to nonlinear inverse problems with mixed multi-sparsity
constraints. The main result, coming out by combing previously elaborated results
([DT04, DTO05], [RT05b, RT05a], and [Tes05b]) is the development of a new method
which is sort of projected thresholding Landweber iteration for solving a system of fixed
point equations.

As in [Tes05b], let us assume we are given a finite family of preassigned frames
{di }aen,ier C X, n = card(Z), for which we have associated frame operators

Fi: X — Uy via Fyo = {(2,¢") }aca, with A; - I < F'F; < B; - I .
The variational formulation of the nonlinear inverse problem in a multi—frame setting

with so—called multi—sparsity, or more general, multi—-one-homogeneous constraints can
be now casted as follows: find sequences of coefficients g = (gy,...,g,) € (¢2)" such that

Jo(g) = v’ = T(Kg)|} +20- Vi (g) (4.2.2)
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is minimized, where o = (ay,...,a,) and ¥ (g) = (V1(L1g,),---,¥Y,(Lng,)). In our
case, Kg = K(gy,...,9,) = > ez Fi'9;, but one could also involve, as in [Tes05b], addi-
tional linear and bounded operators Ej, i.e. Kg(g;,...,9,) = > ,c7 EiF;g;. Moreover,
the ¥, stand for positive, one-homogeneuos, lower semi-continuous and convex penal-
ties (which are usually some weighted ¢, norms of the frame coefficients), and the infinite
matrices L; are restricted to be isometric mappings. In particular, we also need to require,

gl < [[¥L(g)lle: - (4.2.3)

The strategies for nonlinear cases suggested in [RT05b, RT05a], seem to be also ade-
quate when dealing with multi—sparsity, or more general, with multi-one-homogeneous
constraints. Before sketching the idea, we need to clarify the (¢3)"—framework. First,
for sake of simplicity, we restrict ourselves to F; = I, for all i. Note that the suggested
theory applies without any changes also to E; # I. For the preassigned frame operators
E X — 62,

K:égx...><€2—>Xvia(62)”992(gl,...,gn)HZFi*gi,

1€T

where the Hilbert space (f)" is endowed with the scalar (g, h)@,» = (g1, h1)e, + ... +
(g> hn)e, and thus the associated norm is given by [|g|[,,). = llgillZ, + - + [lg,lZ,-
Moreover,

<Kf7h>X = <.f7 (F1h7 SR 7Fnh)>(£2)" = <f?K*h>(Z2)" )

IK||<\/Bit...+B,=B.

The general idea for solving the nonlinear inverse problem in a multi-frame setting goes
now as follows: we replace (4.2.2) by a sequence of functionals from which we hope that
they are easier to treat and that the sequence of minimizers converge in some sense to,
at least, a critical point of (4.2.2). To be more concrete, for g € (¢5)™ and some auxiliary
a € ({y)™, we introduce

and thus,

Jo(g.a) == Ju(g) + Cllg — allfy,). — |T(Kg) - T(Ka)|l; (4.2.4)
and create an iteration process by:
1. Pick g, € (¢2)™ and some proper constant C' > 0
2. Derive a sequence {g; }x—o.1,.. by the iteration:

gr+1 = arg min Ji(g,g;) k=0,1,2,...
g n

kE€(£2)

In order to avoid ambiguity, we will always denote (g,)r € ¢ as the k—th iterate of the i—th
component of g, € (¢2)", i.e. (£2)" > g, = ((91)ks---,(9,)k), and a particular coefficient
of the k-th iterate with respect to some index A € A; is then denoted by (g, ;); in its full

glory we may thus write the k-th iterate g, = ({(gx1)r}rears > {(@nn)ktrer,) € (£2)".
As we shall see later on, in order to prove norm convergence of the iterates g, towards
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a critical point of J,, we have to restrict ourselves to a class of nonlinear problems for
which all of the following three requirements hold true,

g9, — 9= T(Kg,) - T(Kg) .
F;T'(Kg,)z — F;T'(Kg)*z , forall zand j |, (4.2.5)
IT"(Kg) — T'(Kg')| < LBllg — g'lle.)~

It may happen that T already meets these conditions as an operator from X — Y. If
not, we may proceed as stated in the last section.

The remaining section is organized as follows: In Section 4.2.2, we explain how the
replacement functionals are constructed and discuss the well-posedness of the resulting
problem. In Section 4.2.3, we derive conditions on the minimizing elements. The main
result of the paper is presented in Section 4.2.4: strong convergence of the iterates towards
a critical point. We end with giving a regularization theorem.

4.2.2 Proper Surrogate Functionals

By the definition of J$ in (4.2.4) it is not clear whether the functional is positive definite
or even bounded from below. This will be clarified in this section, i.e. we will show that
this is the case provided the constant C' is chosen properly.

For given multi-parameter o € R’} and g, € (¢2)" we may define a ball

K, :={g € ()" : [[Vr(g)lle, <7},

where the radius r is given by
7= Ja(gy)/(2min{w;}). (4.2.6)

This obviously ensures, g, € K,. Furthermore, we define the constant C' by

C := 2B? max { (sup |17 (Kg) H) LA/ |lye — T(Kgg)||* + 2a - \IJL(QO)} . (4.2.7)
gE T

where L is the Lipschitz constant of the Fréchet derivative of 7. We assume that g, was
chosen such that r < oo and C' < oo.

Lemma 11 Let r and C be chosen by (4.2.6), (4.2.7). Then, for all g € K,,
Cllg — gollfe,yr — IT(Kg) — T(Kgo)[ly >0 (4.2.8)
and thus, Jo(g) < Ji(9, 9o)-

Proof. By Taylors expansion we have
1
T(Kg+ Kh) = —|—/T’ Kg+ tKh)Khdr

0
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and thus we get with h =g, — g

IT(Kg) = T(Kgo)lly < /HT’(K9+TK(90—9))HHK(90—g)deT

< sup [[T'(Kg)|lK(go — 9)llx

geK,

< sup [|[T'(Kg)||Bllgo — gll(e)

geEK,

Consequently, we get for all g € K,
Cllg = gollfe,y — IT(Kg) — T(Kgo)lly >

2
Cll - gl ~ 5 (w0 159l ~ guller
g r

C
= EHQ — 9oll{eyn =0,

and the functional J2(g, g,) is non—negative for all g € K. O

Next, we show that this carries over to all of the iterates:

Proposition 4.2.1 Let gy, a be given and r,C be defined by (4.2.6), (4.2.7). Then the
functionals J2(g, g,) are bounded from below for all k € N and have thus minimizers. For
the minimizer g, of J3(g,g;) holds g, € K,.

Proof. The proof will be done by induction. For & = 1, we show in a first step that
J2(g,90) is bounded from below. We have

Iy’ —T(Kg)lly = Iy’ —T(Kgy)ly + IT(Kgo) — T(Kg)l3
+2(y° — T(Kgy), T(Kgy) — T(Kg))y.  (4.2.9)
Thus,
Ji(9.90) —2a-VL(g) = |y’ —T(Kgo)ls +2(° — T(Kg,), T(Kgy) —T(Kg))y
+Cllg — go”%@)n (4.2.10)

> |y’ = T(Kgo)lly — 2lly° — T(Kgo) v IT(Kgo) — T(Kg)lly
+Cllg — goll{eyn-
(4.2.11)
Again by Taylor expansion,

B2,
IT(Kgo) —T(Kg)lly < BT (Kgo)lllgo — gll ) + 7“90 — gllty- (4.2.12)

Now let us assume that J3(g, g,) is not bounded from below, e.g. there exists a sequence
g; such that J3(g;,9,) — —oo. This can only hold if ||T(Kg,) — T'(Kg,)|| — oo, and
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because of (4.2.12) follows ||g;||(s,)» — oo as well. In particular, for I large enough, we
derive from (4.2.12)

IT(Kg,) — T(Kg)lly < B>Lllgy — gill{1,)n

and combining this estimate with (4.2.11) yields

Jo(91,90) 2V r(g,) > ||y5_T(K90)||%_232L||96_T(K90>HY||91—go||%e2)n+0||gl_go||%eg)n‘

From the definition of C in (4.2.7) follows 2B2L||y° — T(Kg,)|ly < C and thus

J2(91.90) — 2a- Vr(g)) > [ly° — T(Kgy)|ly >0,

in contradiction to our assumption J2(g,,g,) — —o0, and thus J2(g, g,) is bounded from
below. By the same argument, we find J(g,,9,) > 2 - Vr(g;) for any sequence g, with
9]l (e)» — o0, and by (4.2.3) we conclude J3(g;,g,) — o0, i.e. the functional is coercive
and has a minimizer g .

As in (4.2.11), we get by using (4.2.12),

Ji(91.90) — 20V (Lg,) > |ly° —T(Kgy)ly
—2Blly’ — T(Kgo)lly | T"(Kgo)llllg: — goll(ez)
—B’L|ly’ — T(Kgo)llyllg, — gollfy» + Cllgy — gollfiyn -

By (4.2.7), C/2 > B2L||y’ — T(Kg,)|ly, and thus,

Ji(91.90) — 20- Ui(gy) > |y’ —T(Kgo)lly
—2Blly’ — T(Kgo)lly | T"(Kgo)llllg1 — goll ez

¢ 2
‘|‘§H91 — goll(es)n-
As g, € K,, it follows from (4.2.7) that B||T"(Kg,)| < +/C/2 holds, and consequently,

. e
J3(91.90) — 200 Vi(gy) > |y’ —T(Kgy)ly — 2ﬁl|y5 —T(Kgo)llvllg: — goll (e

+5 g1~ goll
2
= (H?f —T(Kgo)lly - \/—\gﬂgl - go||(€2)”> = 0.
In particular,
2min{ai}[Vr(gi)lle < 20 Vilgy) < Ji(g1,90) = min Ji(g, go) < J2(90,90) = Ja(g0) ;
Le. [UL(gy)lle < Jal(go)/(2min{a;}) = r, and thus, g; € K,. Next, thanks to Lemma

11,
Cllg, - go”i — || T(Kg,) — T<K90)H%f >0 and Ju(g,) < J3(91,90) 5
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and thus,

1y’ = T(Kgy)|I} < Jalgy) < J3(91,90) < J5(90.90) < |v° — T(Kgy)lly + 20 - Ui(gy),

and combining this estimate with the definition of C' in (4.2.7) yields

2B LIy —T(Kg)lly < 2B°Ly/[ly* — T(Kgo)[} +20 - Wilgy) <C.  (4.2.13)

For applying the induction step, assume that for all: = 1, - - - k—1, the following properties
hold true:

g, € K, (4.2.14)
Cllg; = 9oy — IT(Kg,) = T(Kg, )3 > 0 (4.2.15)
2B’LIly’ - T(Kg)ly < C. (4.2.16)

where g; denotes a minimizer of the functional J2(g, g, ;). Fori = 1, these properties have
already been shown. As for the case i = 1, we have to show that the functional J2(g, g;_;)
has a minimizer. First, we show that it is bounded from below: As in (4.2.11),

Ji(9,9,1) —2a-Vr(g) > |y’ —T(Kg,_)lly
—2|ly’ = T(Kg,_1)|v|IT(Kgy_y) — T(Kg)|ly
+Cllg — gr 1l -

By Taylor expansion,

B’L
IT(Kgi—1) = T(Eg)lly < T (Eg-)llvllgi-1 = gl + = M1g-1 = gllfeyn- (4.2.17)

Let us now assume that J2(g,g,_;) is not bounded from below. As in the case k = 1,
there exists a sequence {g, Hen with [|g,]l¢,y — 0o and J3(g,, g,_;) — —oo. In particular,
for [ large enough, follows from (4.2.17)

IT(Kg)_,) —T(Kg)|ly <B*L|lg)_, — QzH%eQ)na

and combining this estimate with (4.2.17) yields

Ji(G1gr_) —200-Vi(g) > |y’ —T(Kg,y)lly
—2BL|ly’ — T(Kg, 1)y lg: — gr1llfnyn
+Cllg, - 9k—1||%eg)n‘

By (4.2.16), 2B?L||y° — T(Kg,_,)|ly < C and thus
Jo(91,9i1) — 2a-V(g) > [ly* = T(Kg,_,)|I” >0,

in contradiction to our assumption J2(g;,g,_,) — —o0, and thus J3(g, g;_,) is bounded
from below. By the same argument, we find J2(g,,g,_1) > 2a - ¥(g,) — oo for any
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sequence g; with ||g;|/(z,)» — oo and thus the functional is coercive and has a minimizer
gi- Asin (4.2.17), we obtain

Jo( G 9ir) — 200 Vi(gy) = |y’ = T(Kgp )|y
_QBHCU(S —T(Kge)IvIIT"(Kgir_1)llllgr — Gl
~B’L|ly’ = T(Kgi1)lIvllgr — gr1llfes)r
+Cllg, — 9k—1||%£2)n-

By (4.2.7) and assumption (4.2.16) we have C/2 > B2L||y° — T(Kg,_,)|ly, and thus

TG Gro1) — 200 Ur(ge) > v —T(Kge )|}
—2B|ly’ — T(Kg,_ )y IT"(Kg_)lllgr — gl (ea)

¢ 2
+§Hgk - gk*l”(fz)"'

As g, € K., it follows from (4.2.7) that B||T"(Kg,_;)|| < +/C/2, and we consequently
have

2
. VG
Jo(Grr Gr1) —200- Vi(gy) > (Hyé —T(Kgy_1)lly — W\ng - 9k—1“(€2)” > 0.

In particular, it follows by (4.2.15),
2min{ai}[Ve(gelle < 200-Pr(gy) < Jo(gr, gp) = min Ji(g, 91) < Ja(gh-1,9-1)
= JoGr-1,9k—2) < Jo(Gr—2:9k—2) < -+ < J(Go, 90)
Le. |VL(gp)lle < Ja(go)/(2min{a;}) = r, and thus, g, € K,. Asin Lemma 11, it follows
Cllgy. — 9k—1||%eg)n —IT(Kgy) - T(ng—l)H?/ >0

and
Ja(g) S J;(gagk—l)a

and we obtain

Hyé ~T(Eg)lly < Jalgr) < TGk 9r1) < Ja(Gro1:G11) < -+ < Ja(Go, o)
= Iy’ = T(Kgy)lly + 2 - Ur(gy), (4.2.18)

and combining this estimate with the definition of C' (4.2.7) yields

2B2LIly’ — T(Kg,)lly < 2B°Ly/ |y — T(Kgo) |} +20 - Tr(gy) <C.  (42.19)
i.e. we have shown that the assumptions (4.2.14)-(4.2.16) hold also for i = k. O

As an immediate consequence out of the latter proof we have

Corollary 12 The sequences of functionals {Ja(gy)}e=01,2,... and {J3(G11,95) br=01.2,..
are non-increasing.
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4.2.3 Minimization yields Projected Fixed Point Iterations

In this section, we elaborate necessary conditions for a minimizer of the functional
Jalg. a).

Lemma 13 The necessary condition for a minimum of J(g,a) is given by

0€ —FT'(Kg)'(y’ — T(Ka)) + Cg; — Ca; + o;L;0V;(L;g;) forallj=1,...,n .
(4.2.20)

Proof. In the notion of subgradients (which is allowed, see later on for a convexity result),
we have for j =1,...,n,

9;J:(g,a) = —2F,T'(Kg)*(y* — T(Ka)) + 2Cg, — 2Ca; + 20;00,(g;) .

Consequently, through v € 00,(g;) < Ljv € 0¥;(L;g,), the necessary condition (4.2.20)
follows immediately. OJ

Before giving an equivalent condition, we will have a closer look to the relation between
the functionals ¥; and associated closed convex sets C;. We may consider the Fenchel
or so—called dual functional of W;, which we will denote by W7. Since we have assumed
VU, to be a positive and one homogeneous functional, there exists a convex set C; such
that W7 is equal to the indicator function xc; over C;. Moreover, in Hilbert space lore,

we have total duality between convex sets and positive and one homogeneous functionals,
ie. U; = (xc)"

Lemma 14 Let M;(g,a) := F;T'(Kg)* (v’ — T(Ka))/C + a;, then the necessary condi-
tions (4.2.20) can be casted as

C

., .
9; = 6]Lj (I - F;) (a_ijMj(g’ a)) ., J=1,...,n. (4.2.21)

where Fe, is the orthogonal projection onto the convex set C;.

Proof. With the shorthand M;(g, a) we may rewrite (4.2.20) for each 7,

M;(g,a) —g:
Lj% € 0V;(L;g;) ,

C

and thus, by standard arguments in convex analysis,
C C M;(g,a)—g.
—L;g; € —0V; (L].M) )
. . =7
Q; @ c
In order to have an expression by means of projections (or generalized shrinkage opera-
tions), we expand the latter formula as follows,

1 Milg.a) L'Mj(g,a)—ngrgaw (L'M]-(g,a,)—gj>
J a5y J aj J J @y
T T a;j Kol
M, _gq.
— (I—I—g@\I/;‘) (LJ ](gao?’) gj) ’
Oéj 6]
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which is equivalent to
C - M; M;(g,a) —g;
(I+ —8\11;) (Lj—f%’a)) - Lj—J(g aj> 9
@ T T

-1
Again, by standard results in convex analysis, it is known that (I + QQ@\I/*) is nothing
J

than the orthogonal projection onto the associated convex set C;, and hence the assertion

follows,
., M;(g,a)

O

The latter lemma states that for minimizing (4.2.4) we need to solve a system of n fixed
point equations (4.2.21), which are nonlinearly coupled via the Fp,. To condense the
notation a little, we introduce nonlinear operators (and call them generalized shinkage

operators)
oG, C
Sj = Saj,L]-,Cj = éLJ(I — ch)Lj; .
j

Thus, we may write
g = (Sl(Ml(ga G,)), sty Sn(Mn(g7 a’))) °
Let us now consider the associated fixed point map

®(g,a) = (Si(Mi(g,a)),...,S.(M,(g,a))) .

Lemma 15 For some generic a, the operator ®(-, a) is a contraction if B2L/C\/J.(a) <
1, i.e.

~ ~ . B%L
12(g, @) = (g, a) @) < dllg =Gl o a:=-7VJala)<1.
Before proving this lemma, we need a result on projections onto convex sets.
Lemma 16 Let K be a closed and convex set, then the mapping I — Pk is non—expansive.

This Lemma can be deduced by the following two standard properties of convex sets.

Lemma 17 Let K be a closed and convex set in some Hilbert space H, then for allu € H
and all k € K the inequality (u — Pgu, k — Pgu) < 0 holds true.

Proof. For all A € [0,1] one has
lu = (1 = N Prew+ Mo)||* > lu — Preul|* .
Thus, for all A € [0, 1]
—2A(u — Pxu, k — Pru) + 2|k — Prul|?> > 0,

and therewith we have (u — Pxu, k — Pru) < 0. O
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Lemma 18 Let K be a closed and convex set, then for all u,v € H the inequality
lu—v = (Pgu — Pgo)|| < [lu—v]
holds true.
Proof. We need to prove
—2{u — v, Pgu — Pgv) + | Pxu — Pgo||* <0 .
By Lemma 17 we have (u — Pxu, Pkv — Pxu) < 0, or equivalently
—(u, Pgu) + (u, Pgv) + || Pxul|* — (Pxu, Pxv) <0 .
By symmetry we have
—(v, Pgv) + (v, Pxu) + || Pxvl||* — (Pgv, Pru) <0 .
Summing the two inequalities leads to
—(u — v, Pxu — Pgv) + ||Pgu — Pl <0,
and thus
—2(u — v, Pxu — Pgv) + ||Pgu — Pgv||* < —||Pxu — Pgol|* <0 .
O

Thanks to Lemma 18, we still have assured Lemma 16, and with Lemma 16 at hand, we
are able to prove Lemma 15.
Proof. We have by Lemma 16 and the Lipschitz—continuity of 77,

12(g, a) — (g, a)f,). = (4.2.22)
= Z ||Sj(g7a’) - Sj(g7a)‘|?2
j=1

~ %l py) (L %) (P (Lj%;“))

C C

Lo

IN

Z 1M;(g,a) — M;(g,a)|,

IN

Z o LT (Kg) = T'(Kg)IPlly’ — T(Ka)l3

2
B L B*L? .
< (Z B, - gzruQ) Jal@) £ 2 g = Gl ()

j=1

and the assertion follows. O
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Proposition 4.2.2 The fized point map ®(g,g,.) is for all k =0,1,2,... a contraction.

Proof. By the definition of C' in (4.2.7) and Lemma 15 (setting @ = g,), we deduce that
®(g, g,) is a contraction with

B%L 1
q= C \/Joc(go)§§<1'

With the help of Corollary 12, we complete the proof

. B%L .
|2(g,91) — 2(9,91) |0 < = Vv Ja(9:) g — gll(e)n
B2[, N 1 N
< <5 V' Ja(90) 19 — gll ) < §||g —9lle,-

O

Up to here, we do know whether our fixed point iteration converges towards a critical
point of J3(g, g;)-

Proposition 4.2.3 The necessary equation (4.2.21) for a minimum of the functional
J2(g,9.) has a unique fized point, and the fized point iteration converges towards the
Minimizer.

Proof. To verify this assertion, we have to investigate the Taylor expansion of J: more
closely. By Taylor’s expansion for T" and the Lipschitz—continuity of 77 we get

T(Kg+ Kh)=T(Kg)+T(Kg)Kh + R(Kg,Kh) (4.2.23)
with
B2L 9
1R(Kg, Kh)lly = —=hll{,) - (4.2.24)

Denoting with V the multi-valued (sub)gradient (still having in mind that the subgradient
is set-valued) and with g, the k-th iterate (g; indicates the j—th component of g),

Jig+h.gy)—Jig,9,) = VJig.9;) h+Clh|{,. —2(° —T(Kg,), R(Kg,Kh))y

+2) " a;{0;(g; + h;) — ©(g;) — 99,(g,)h;}
j=1
s 2 d BQL 2
2 VJa(g.9r) b+ Ol =2y = T(Kgy)lle. =~ Rl
+2) " a{6,(g; + h;) — O(g;) — 99,(g,)h;}
=1
S C 2
2 v‘]a(gagk) ~h+ EHhH(Zg)”

+2) " a;{0;(g; + h;) — ©(g;) — 99,(g;)h;}.

J=1
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Assuming g is a critical point, i.e. V.J:(g,g,) - h = 0 for all h, we have

C
>

Jolg +h.g) = Ja(9.9k) 2 5 R[S +2> " ai{0;(g; + h;) — ©(g,) — 99,(g;)h;} .

J=1

By the definition of subgradients (for each individual j): an element v € /5 belongs to
00;(g,) if and only if for all x € /s,

®j(gj) + <U’w - gj>€2 < @](ZB) )
and, in particular for © = g, + h;, this yields for all v € 90,(g;) and all h; € {5,
0;(g;) + (v, hj)e, < O;(g;+h;) or, equivalently, 0 < ©;(g;+h;)—0,(g;) —00,(g;)h; .
Consequently,
S S C
Jilg +h.gi) = Ji(g.91) = SRy

and thus every critical point is a global minimizer of J2(g,g,), and, again by the latter
inequality, there exists only one global minimizer. 0

By assuming more regularity on 7', the latter statement can be improved:

Proposition 4.2.4 Let T be a twice continuously differentiable operator. Then the func-
tional J3(g,g;) is strictly conve.

Proof. Since the non—convex part of J2 is the discrepancy ||y’ — T(Kg)||%, it remains to
show that

T4 g) =y’ = T(Kg)|} + Cllg — gill7, — T (Kg) — T(Kg,)ly (4.2.25)
is strictly convex in g, i.e. we have to show that
JU(1 = Ngy +Aga) < (1= 1) J%gy) + AJ%(gy)

holds for A\ € (0,1) and arbitrary g,,g, € (f2)". At first, we express J¢ by its Taylor
expansion,

Jg+h)=Jg)+VJg) -h+r(g,h), (4.2.26)

where

r(g,h) = =2(y’ - T(Kg,), R(Kg, Kh))y + C||h||{s - (4.2.27)
We have
Jd<<1 —ANg; +27gy)) = Jd(gl +Agy —91)) = Jd(QQ + (1= A)(g; — 92))
= (1=XNJ% g1+ Mgs—91) + Mgy + (1 = N)(g, — 9))
(4.2.28)

and with

JU g+ AMgs—91) = JUg) +AVIUg)) - (g2 — g1) + (g1, Mgy — 91))
JU gy + (1= N)(gy —g5) = JUgy) + (1 —NVJIUg,) (9, — g)
+7(g2, (1 = A) (g1 — 92))
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we obtain
JU(L=Ngi+2Ag2) = (1—=X1)J%gy) +A\J(gs)
+A(1 = A) [VJIUg,) — VIUg,)] - (g5 —
+(1 = N)r(g1, Mg2 — g1)) + Ar(gs, (1 — )‘)(91 Q2>> .

Thus, J? is strictly convex if for all A € (0, 1),

D(gy,95,7A) = A1-2]) [de@l) - VJd(QQ)] (92— 91)
+(1 = A)r(g1,Ag2 — g1)) + Ar(ga, (1 = A)(g1 — g5)) <O .

We have

[VJUg,) — Vg - (92 —91) = —2Cllgs — gill{
—2(y’ —T(Kgy), (T'(Kg,) — T'(Kgy))K(gs — g1))v-

As T is twice continuously Fréchet differentiable, it is

1

T'(Kg,) =T'(Kg,) + /T”(ng +7K(g; — 92))(K(g; — g5),°) dr

and thus,

(VI g,) — VI gy)] - (g —g1) =

~201lg, — g3, + 20" — T(Kag,), / T"(Kgy + 7K (g, — 92))(K(gy — g))’dr),
0
(4.2.29)

where we have used the shorthand 77 (-)(+,-) = T"(-)(-)?. Again, as T is twice continuously
Fréchet-differentiable, the function R(Kg, Kh) in (4.2.27) is given by

R(Kg, Kh) — / (1- ) T"(Kg + rKh)(Kh) dr

and thus we obtain

R(Kgi \K(g, —g1)) = N / (1= T"(Kgy + TAK (g, — 1)) (K (g — g1))* dr

1

= /(7' — (1= M)T"(Kg, +7K(g, — g5))(K(g; — 92))2 dr
- (4.2.30)
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and in the same way

R(Kgy (1 - MK / (1 - A=) T"(Kgy + 7K (g1 — 92))(K (g, — g2)* dr

(4.2.31)
Combining definition (4.2.27) and equations (4.2.29), (4.2.30) and (4.2.31) yields

D(gy,95,A) = =M1 = N)Cllg, — gollfiyn + 200" — T(Kgy), f(91,92,N)y . (4.2.32)

where

f(g1.g2.0) = A1-N) / T"(Kgy + 7K (g, — 9)) (K (g, — g2))2dr

/ T//(K92 + TK( 92>>(K(gl _ 92))2 dr

1-
1=\

—A /(1 —A=T7)T"(Kgy +TK(g, — g5))(K (g, — 92)2 dr .

The functional f(g;,g,, A) can now be recasted as follows
1-A

f(x1,20,A) = A/TT”(KgfrTK(gl—92))(K(91—92))20”

1
H1=N) [ (1= DT (K, + 7Kg, ~ 9.)(K (g, ~ 92)) i
122
In order to estimate ||f(gy,gs, A)||y it is necessary to estimate the integrals separately.

Due to the Lipschitz—continuity of the first derivative, the second derivative can be globally
estimated by L, and it follows,

1-X
(1—=N)?
| g, K g, - ) (K(g ~ gV ar| < S NELg, - gl
0 Y
1 )\2
/(1 —1)T"(Kgy, + 7K (g, — g2))(K (g, — 92))2 dr < EBZLHgl 92”%&)"
_)\ Y
and thus A N
1 _
1£(g1,92, My < TBQLHgl — ollfeyn - (4.2.33)



106CHAPTER 4. NONLINEAR OPERATOR EQUATIONS AND ITERATIVE CONCEPTS

Combining (4.2.32) and (4.2.33) yields for A € (0, 1)

D(g1,95,0) < =ML=NCllg, — gollfeyn + 218" — T(Kg)lly [l (g1 g2: Mlly
< =A1-NClgy - gl
A1 —=A)
+5 2B L — T(Kgy) v gy — 9l
(4.2.19) C
< =M1 - A)Ellgl - 92”%42)" <0,
and thus the functional is strictly convex. -

4.2.4 Convergence Analysis

Within this section we discuss convergence properties of the proposed scheme, i.e. we aim
to show that the sequence of iterates {g,} converges strongly towards a critical point of
Jo, at least.

Lemma 19 The sequence of iterates {g;}k—o1.2,.. has a weakly convergent subsequence.

Proof. This is an immediate consequence of Proposition 4.2.1, in which we have shown
that for £ = 0,1,2,... the iterates g, are contained in K,, and by requirement (4.2.3),
19|l (ez)» < r. Since the iterates are uniformly bounded, we deduce that there exists at

least one accumulation point g;, with gy, s g%, where gy, denotes a subsequence of
g O

Lemma 20 For the iterates g, holds limy_. ||g1 — 9ill ) = 0.

Proof. With the help of Corollary 12, we observe that

N
0 < Z {C||9k+1 - ng?eQ)n - ”T(ngﬂ) - T(ng)||§/}

N

< Z o Gri1,91) — 9k+1 Z (9k+1)}

=0 =0

= Jalgo) — (9N+1) Ja(9o)

i.e. the finite sums are uniformly bounded (independent on N). Now, by the Taylor
expansion of T', we have

C
| T(Kgpi1) — T<ng)||§/ < Eugk—&-l - gk”%@)" )
and thus

C
0 < Sllgs1 = Gullfesyr < Cllgrsr = gellfey = IT(Kgpsr) = T(Kgy)ly — 0
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as k — oo and the assertion follows. O

Lemma 21 Fvery subsequence of g, has a convergent subsequence g, that converges
strongly towards a function g, and g%, satisfies the necessary condition for a minimizer

of Ju:
FT(Kgy) (" — T(KgL) € 0;00,((g,)3) » j=1Lo....m. (4.2.34)

Proof. According to Lemma 13, the minimizer g, ., of J3(g,g,) fulfills

0€ FjT’(ngH)*(y‘; —T(Kgy)) — C(g;)k+1 + C(g;)k — 2;00;((g;)k+1)-

Thus, for all j =1,...,n,

(g1 — (g € é (FyT (Kgi1)" (¥’ — T(Kgpy1)) — ;0;,0;((g,)k41)

+ET (Kgp) (T(Kgiin) — T(Kgy))) (4.2.35)
and, moreover, by Lemma 20,
1/2
1T (K gya) (T (K gpn) = T(Kgi))ly < — 5= llgs1 = gl — 0

Passing to the limit £ — oo in (4.2.35),

0 € lim (FBT(Kg)' (4 — T(Kgy,1)) — a,00,((g,)is)) - (4.2.36)

k—o0

Since g, is bounded, every subsequence has a weakly convergent subsequence. Let gy,
denote such a weakly convergent subsequence with weak limit g7 (for simplicity, we will
denote this sequence by g,, too). Since

FjT/(ng+1)*(y5 - T(ng+1)) =
FiT'(Kgy)' (v° = T(Kgh)) + FiT' (Kgyy) (T(Kgh) — T(Kgy41))

and because of

/ * * V C'B,; *
| 5T (K gry) (T(Kgy — T(Kgpia))lle. < \/EBJ IT(Kgy) — T(Kgy)||l — 0

and by assumption (4.2.5), i.e.
FT'(Kg,n)'(y' — T(Kgy)) — FiT'(Kgy)"(y° — T(Kg,)),

we consequently obtain

lim BT(Kgy) (o — T(Kgy.)) = FT(Kgh) ()~ T(Kgy) . (4237
Next, we have to consider limj .. 90;((g;)r). By an elementwise considera-

tion we have, v € 00;((g;),) if and only if for all x € /{y the inequality
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0;(x) > 00;((g;)r) + (v, — (g;)k)e, holds true. The assumption that ©; is
lower semi-continuous and convex implies weak lower semi-continuity of all the ©;,
ie. 0;((g;)n) < limgooinfO;((g;)r) < limp.o ©;((g;)r). The same holds true for
the (y-inner product. Thus, we deduce that for all v € lim, .o ©;((g;)r) we have
v € 00;((g;)5), i-e. limg_o 99;((g;)k) € 00;((g,)s). Combining (4.2.37) with (4.2.35)
proves that g,, converges, and as g, is the weak limit of the sequence, g,, — gi.
Equations (4.2.34) follow by passing to the limit in (4.2.36). O

In principle, the limits of different convergent subsequences of g, may differ. Let
gr: — g, be a subsequence of g,, and let g,, the predecessor of g,, in g, ie.
g1, = g; and g; = g, ;. Then we observe, J3(gs,,9r;) — Jal(gh). Moreover,
as we have J2(g;.1,9:) < Ji(gy,9,_y) for all k, it turns out that the value of the
Tikhonov functional for every limit g}, of a convergent subsequence remains the same,
i.e. Ju(gk) = const .

We may now summarize our findings and give a simple criterion that ensures strong
convergence of the whole sequence {g;}.

Theorem 22 Assume that there exists at least one isolated limit g}, of a subsequence g,
of g,. Then g, — g, as k — oo. The accumulation point g} is a minimizer for the
functional J3(g, gr).

Proof. As in the proof of Proposition 4.2.3 we obtain, J3(z}+h, %) > Ji(2%, 2%)+$ || A%

o)

The remaining proof of norm convergence can be directly taken from [RT05b]. U

4.2.5 A Regularization result

After stating norm convergence results for the proposed multi—frame approach for solving
nonlinear operator equations, we now focus on how to optimally choose the parameter
vector a.. As still considered in Section 2.2.4, the vector « plays the most important
role in computing stabilized solutions. Again we have to identify a functional relation
between o and the noise floor d, i.e. a = a(d) with a(d) — 0 and [|g~*©® — gf|| — 0
as @ — 0. If we find a parameter rule achieving this, then the suggested iteration
scheme would regularize the ill-posed problem. Moreover, as long as we deal with
frames, i.e. even if the inverse problem would have a unique solution, the corre-
sponding vector of frame sequences to represent this solution will never have. Thus it is
only reasonable to show that we approach one solution g when passing to the limit § — 0.

The next theorem provides conditions on the functional relation a(d) for which the con-
structed Landweber fixed point iteration with projections in each step is a regularization
scheme (up to uniqueness).
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Theorem 23 Let y° € Y with |y’ — ylly < 6, amn(d) = mini{a;(8)}, max(d) =
max;{a;(0)}, and assume a(0) = (a1(9), ..., a,(9)) is chosen such that

Oé((S) ﬂ O ’ 52/amin(5> 5;0> O ) O‘max(a)/@min((s) ﬂ 1.

Then every sequence {g~*®Y of minimizers of the functional J,(g) where 6 — 0 and
a = a(d) has a convergent subsequence. The limit of every convergent subsequence is a
solution of T(Kg) =y with minimal values of ¥(L;g;), j =1,...,n.

Proof. As ¢g&®) = (gf’a((s), o ,g:;a(&)) is a minimizer of J,, we have
ly? — T(Kg~“N|2 + 2a - Ur(g"®) < 6% + 20 - Up(g') . (4.2.38)
Thus, by the made assumptions on a(6), we achieve

lim T'(K g*~*®) =y .

0—0
Again by (4.2.38),

52 Omax(0)
\I’ *,0(0) < max
192(g" e < 5 +

) i) 17N

implying,
1iI§lS(1)J_p ||g*7a(§)||(52)" < hI?Sélp ||@L(g*7a(6))”€1 < H\PL<QT)”€1 )

ie. ||g~@|(gy)n are uniformly bounded. Consequently, the sequence has a weakly con-
vergent subsequence (again denoted by {g**®}) with weak limit g°,

o _ — ] *,0(0) ]
g w 61_{%9

Since T' is strongly continuous,

y =l T(Kg~") = T(Kg")
i.e. g°is a solution of T(Kg) = y. Assume now g' is a solution of the inverse problem
with minimal values of W;(L; - ). Then, since all the U, are weak semi-continuous, we
deduce

¥;(L;g;) < limsup U;(Lig;™”) < Ui(Lygh) < Wy(Lg5) for j=1,...,m.

Hence g° is also a solution with minimal values of W;(L; - ). O

Resulting regularization method:

We may now summarize our findings and suggest the following regularization method.
Assume that all the conditions we have imposed in the previous sections apply to our
problem and, moreover, assume we have a parameter rule at hand that fulfills the condi-
tions of Theorem 23. Then the algorithm goes as follows:
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e Define a sequence {«,} satifying the condition of Theorem 23, and pick r > 1, g,
e while ||y’ — T(Kg*®)|| > -9

- a=aq
— pick an admissible C'
— [g"%] = Tteration(T, ¢°, C, a, g,):
9,41 = argmin J3(g, g;) (solved by a projected fixed point itera-
g

tion)

** = lim g,
k—o0

g

_ ok
To = T,

end

In practice (treatment of limits), we have to incorporate stopping rules that will slightly
modify this scheme:

e Define a sequence {a,} satifying the condition of Theorem 23, and pick r > 1, g,
and additionally two tolerances 7, 7o

e while ||y’ — T(Kg*®)|| > -9

—a=aq,
— pick an admissible C'
— [g%] = Tteration(T', F, y°, C, a, 71, T2)
k=0
while [g)1 — gille, > 7

[=0, gro= gy
while [|g;.; — g5.111lle, > 7

l=1+1
gi1 = (I)a,C(gk,l—la gk)
end
9i+1 = Gy
k=k-+1
end
g5 = gx

end



Chapter 5

Applications II: Nonlinear Problems

This chapter shall illustrate the wide range of applicability where the iterative fixed point
schemes developed in Sections 4.1 and 4.2 can be applied.

5.1 Damped Landweber Fixed Point Iteration for
SPECT

In SPECT, the patient gets a radiopharmaceutial, which is distributed through the whole
body by the blood flow, and is finally enriched in some areas of interest. The task is to
recover the distribution of the radiopharmaceutical (or, in short of the activity function
f) from measurements of the radioactivity outside the body. In contrast to CT, where the
measured intensity depends only on the intensity of the incoming X-ray and the density
i of the tissue along the path of the X-ray, the measurement for SPECT depend on the
activity function f (which describes the distribution of the radiopharmaceutical) and the
density p of the tissue. The measured data y and the tuple (f, 1) are connected via the
attenuated Radon Transform (ATRT),

y=R(f,p)(s,w) = / Flswh + tw)e I wlswttra)dr gy (5.1.1)
R

where s € R and w € S'. Usually both f and p are unknown functions, and R is
a nonlinear operator. In order to invert (5.1.1), two strategies can be used. Firstly,
the density distribution can be determined by the inversion of a additional CT scan (in
most scanners, the CT data is gathered simultaneously). With this approach, one has to
solve two linear problems, as the attenuated Radon transform is linear if p is assumed
to be known, and currently developed inversion formulas can be used [Nat01]. However,
attaching an X-ray source to a SPECT scanner makes them much more expensive. The
scanning time for each patient might increase, which leads again to higher costs for each
scan. Thus the second strategy, where the ATRT is treated as a nonlinear operator,
seems to be promising. The drawbacks of this strategy are the non-uniqueness of the
operator (which usually leads to a wrong reconstruction for the density function pu )
and much higher computational costs for the inversion of the nonlinear operator. In
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Figure 5.1: Activity function f. (left) and attenuation function p. (right)
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Figure 5.2: Generated data g(s,w) = R(fs, 1) (s, w).

the last decade, several ideas for solving the nonlinear problem (5.1.1) were discussed,
see, e.g., [CGLT79, MY93, WCCG96, WCNG97, RCNBO00]. Dicken [Dic99] showed that
Tikhonov regularization for nonlinear operators can be used for the reconstruction of the
activity function. Methods for the computation of a minimizer of the Tikhonov functional
were proposed in [Ram02b, Ram03, Ram04]| and applied to SPECT. Here, we will only
demonstrate that our method can be used for the computation of a minimizer. For the
test computations, we would like to use the so called MCAT phantom [TTPT90], see
Figure 5.1. The belonging sinogram data is shown in Figure 5.2.

In a first attempt, we want to compute the minimizer of the Tikhonov functional
with regularization parameter a = 3430. The data was contaminated with multiplicative
Gaussian noise with relative error 6,; = 5% (here 6,; = ||y°—y||/||y||). The inner iteration
was terminated if the relative distance of two consecutive iterates was less than le — 6,
and the outer iteration was terminated if the relative distance between two consecutive
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Values of the Tikhonov-Functional

36
355

Figure 5.3: Minimizer fj of the Tikhonov functional for a = 3430 (1) and values of the
Tikhonov functional (r)
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Figure 5.4: Plot of the additive term in the replacement functional (1) and number of
inner iterations for each outer iteration (r)

outer iterates was less that 1e — 5. After only a few iterations, the value of the Tikhonov
functional remains almost constant, see Figure 5.3. The values of the additive term
Clleg, — xil| — | F'(zky) — F(zk)|l, ®x = (fx, px) is shown in Figure 5.4. Clearly, the
additive term converges fast to zero, and thus the values of the replacement functional
and the Tikhonov functional are almost the same. Moreover, it turns out that we only
need a few inner iterations to achieve the required accuracy, see Figure 5.4. This actually
indicates that the whole iteration itself is quite fast. In a final test computation, we used
Morozov’s discrepancy principle to determine an appropriate regularization parameter
(see (4.1.58)). For a sequence oy = aoq®, k = 0,1, ..., ag = 1000 and ¢ = 0.5 we computed
x‘;k by TIREFU , and picked the first minimizer xi with (4.1.58) and ¢ = 2. In our case,
we had to compute 10 minimizing functions. The regidual of the minimizer with a = 1.95
was smaller then 20 for the first time, and the reconstruction was stopped. Figure 5.5
shows the results.
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Figure 5.5: Left:Reconstruction according to Morozov’s discrepancy principle. Right:
Plot of the residual |y’ — R(f3 , 1%, )||. The dashed lines mark the region [d, 24].
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5.2 Computation of Optimally Localized Wavelets

Within this section we provide an analytical fundament which can be used to construct
optimally localized coherent states. It turns out that a way to approximate these states
is given by the iterative approach of Section 4.1.

5.2.1 Motivation and Basic Formulas

It is well known that a nonzero state cannot be arbitrarily well localized simultaneously
in space and Fourier domain. This fact may be quantified by the Heisenberg uncertainty
relation,

Az Ak > 2.

There are functions which are optimally localized in phase space in that they satisfy the in-
equality with the lower bound. For a detailed analysis on uncertainty relations in the con-
text of Gabor and wavelet transforms we refer, e.g, to [GMP85, GMP86, DM95, Tes05a].
In this paper we want to discuss more general measures of uncertainty or delocalization
in phase space and we shall prove the existence of optimally localized states.

In principle, general wavelet transforms

s Wps, Wys(e) = U)g.s)u,  2€G

associated with the square integrable irreducible representation U of a locally compact
group G provides a one to one correspondence between the state Hilbert space H and
a reproducing kernel Hilbert space over the group. The reproducing kernel is up to a
normalization the wavelet transform of the wavelet itself

II = W,g.

This kernel can be interpreted as the Heisenberg box of the phase space. In this paper we
shall be concerned with localization properties of these reproducing kernels. In fact the
reproducing kernel of wavelet analysis cannot be arbitrarily well localized. For instance,
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there is no wavelet such that the associated reproducing kernel is compactly supported.
Obviously here is no universal way of quantifying localization. Instead we propose to
quantify localization through the following and similar families of cost functionals
®[g] = supw(z) " Wyg(z)| ,
zeG

where w is some positive weight, decaying “at oo”. We will prove that this functional
and similar “localization” functionals are weakly lower semi-continuous. It therefore has
a minimizer over any weak* compact set. In other words: for any such measure of
localization there is at least one optimal state.

Localization of wavelet transforms has been considered before. In [?, Dau88] the
authors consider localizing wavelet coefficients with respect to some preassigned analyzing
wavelet and a compact subset in the wavelet plane. In their approach the analyzing
wavelet was fixed. In this paper, however, we consider the nonlinear problem of opti-
mizing the localization of the reproducing kernel. Since the reproducing kernel depends
quadratically on the underlying wavelet, this problem is by nature highly nonlinear and
therefore an explicit expression of the optimal state seems to remain a pipe dream.
However, in the last section we discuss a numerical procedure to approximately compute
such optimally localized states.

Let us now recall the basic formulas of continuous wavelet transform associated with
a square integrable group representation. We only recall the few facts that are necessary
for this paper. For more details we refer to, e.g., [DM76], [Hol95]. Let G be a non-
compact, locally compact group topological group and G 3 g — U(g) a unitary, strongly
continuous, irreducible, square integrable representation in some Hilbert space H. The
wavelet transform of s € H with respect to g € H is point-wise defined for x € G

Wes(x) = (U(z)g, 5)n-

The left and the right invariant Haar measures are denoted by d\ and dp. They are
defined up to some positive factor. Over G we consider the two Hilbert spaces L*(G, d\)
and L?(G,dp). We suppose that d\ and dp are scaled suitably so that the mapping
s(xr) — s(x7!) is an isometry between these two Hilbert spaces. A wavelet is called
admissible, if W,g € L*(G, d)\). Thanks to the formula

Wys(x) = ng(x_l)a
admissibility is also equivalent to W,g € L*(G,dp). We denote the set of all admissible
wavelets by A. For g,h € A and s,u € H the following equation holds

(Wys, Wh) 2c.an) = Cg, h) (s,u) (5.2.1)

where C' is a densely defined, closed, positive quadratic form. Its form domain is precisely
A. We write ¢, 5, = C'(g,h) and ¢, = C(g, g). By the first representation theorem there is a
closed, linear operator 7" such that for allu € D(T") and v € A we have C(v,u) = (v,Tu) .
The space A is in general a non-closed subspace of H. However, since C' is a closed
quadratic form it becomes a Hilbert space with respect to

(s,u)a = (s,u)m +C(s,r), sl = llsll + e
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Convergence in A will be understood with respect to this norm. From equation (5.2.1) it
follows that in particular W, is for admissible, non-zero g a multiple of an isometry

HWQSH%Q(G’,d)\) =G [Is|[7-
The adjoint of the wavelet analysis is a wavelet synthesis

We = M,

g

Formally it can be written as follows

Myr(z) :/ r(z) U(x)hd\(z).
a
We have for g,h € A
thg = Cg,hl-

The combination Wy M, can be written as non-commutative convolution operator. If we
define on L?(G,d)\) x L*(G,d\) the (left) convolution product as

Mer(a) = [ Ty o) rly) dA(w)
G
we have for g, h € A
WyMy, =1Ix, 11 =W,h.

In particular we will use the following formula over and over

Wi =TT W,, Tl =c, ) Whh.

5.2.2 Optimally Localized States and a General Existence The-
orem
Before establishing the general existence theorem we consider the particular case of lo-

calization measures through a weighted L* norm. Consider therefore a positive function
w: G — R,. We may suppose without loss of generality (see below) that w is symmetric

w(z™h) = w(x).

Then w € L*(G, d)) is equivalent with w € L*(G,dp). Moreover, we consider symmetric
weights, for which either of both (and hence both) of the following holds

wxw € L*(G,d)), wx*w € L*G,dp).

We call a weight satisfying these two conditions an admissible weight. A natural measure
for the localization of a function r over G with respect to w is the following weighted
norm

supw *|r|.

e}
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For fixed h € A let ¥, C H denote the affine subspace of co-dimension 1 defined through
Y, ={9€ H : (9,Th)y = 1}. Note that ¥, may contain non-admissible vectors. The
admissible wavelets in YJ;, are reconstruction wavelets for h :

We introduce the following functional on H.

O[s] = Dy [s] = sup w’1]WSs|,
G

whenever the right hand side is finite. In all other cases we set ®[s] = co. We now can
formulate the main theorem.

Let w be a symmetric weight function such that w *w € L*(G,d)\). Let h € H, h # 0,
be such that ®[h] < co. Then there exists a wavelet g € ¥}, such that for all u € ), we
have

Plg] < Plul.

In other words, the localization functional ® has a minimizer in each Y, for all h,
which have some regularity as expressed through |[W,h| < w. Note that we have to
require, that ®[h| < co. This ensures, that the set of functions having a w localization
is not empty. In turn, this is a requirement for w in which it should not be decaying
too fast (e.g. compactly supported weights are not possible). The requirement that w is
symmetric is no limitation of generality. Indeed we have

w(x) " Wyg(a)| = w(z) [ Wsg(z ™).
Taking the sup over G can also be realized as sup over all x7! with x € G. Therefore

supw(z) ™ Wyg(x)] = supw(a™) " Wyg(z)l

zeG zeG

and thus

olg] = ilelg@(x)‘ﬂwgg(x)h w(x) = min{w(z), w(z"")}.

First we characterize the admissible wavelets by a localization property
Lemma 24 Let h € A, h # 0 be given. Then g € H is actually in A if and only if

1911 = [Waglli2(c.an + Waglliz(c.an < oo

The square root of the left hand side defines a norm which on A is equivalent to the norm
of A:
e 1IWagllz2g.any + IRl Vel 22 (c.ap) = 191l

Proof. Suppose g € A. Thanks to the formula
IWagll L2 = (Wbl L2y = o 1211

and the isometric property of the wavelet transform we may conclude. ([l

The heart of the proof of the main theorem relies on the following compact embedding
lemma.
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Lemma 25 Let w > 0 be a symmetric weight function with w € L*(G,d)), and let h € A,
h # 0, be fived. The set Ay, = {s € H : Whs| < w} is an A-compact subset of A.

Proof. In view of the preceding lemma Ay, C A. Let s,, € A, ,, be an arbitrary sequence.
We will show, that we may extract an A convergent subsequence whose limit is in Ay, .

Since G is locally compact we can find a sequence of compact sets K,, C G with
K,, C K11 and | K,,, = G. Upon choosing a subsequence we may require that

/ w(d\+dp) < 1/m.
\Em

Since the representation U is strongly continuous and since Ay, is bounded in H it
follows, that the the restrictions to each K, of functions Wjs,, are uniformly continuous.
On each K,, we can therefore find a uniformly convergent subsequence. Therefore upon
choosing a suitable diagonal subsequence we may suppose that for m’ > m

/ WySm — Wy |*dX +/ WySm — Wysm [*dp < 1/m.
m Km
We therefore have
s = swlly = [ DV = WysP(dA -+ dp)
G\Km
+/ IWySpm — Wgsm/|2(d/\ +dp) <2/m
Km

and thus s, is a Cauchy sequence in A and hence in H. Since A is complete it has a limit
s in A. Actually s € Ay, since Wy s,,(z) — Wys(x) point-wise and therefore going to the
limit in [Whs,| < w we conclude that [Wj,s| < w. O

We now prove the theorem.
Proof. Since ®[h] < oo we have h € A and since h # 0 we have ¢, 'h € ¥j. Therefore
with some finite
0 < inf Plg] =7 < 0.
< inf ®lg] =7 < o0
We can find a sequence g,, € ¥, such that lim,, ., ®[g,] = 7. Upon choosing a subsequence
we may assume that
Wengnl < (v +1/n)w.

In particular it follows that g, € A. Since by hypothesis C(gn,h) = (gn, Th)g = 1, for
each n we have
Whgn = ]'_‘[ * Wgngna H = Whh

Now, from |W,, g, < (v + 1/n)w and Wyh| < ®[hlw it follows that [Wyhg.| < (v +
1/n) ®[h]w * w. By hypothesis w * w € L*(G,d\ + dp) and therefore thanks to the
compactness argument of lemma 25 we may find an A convergent subsequence g,,(,) with
limit

im gnm) =g convergence in A,

n—o0
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and g € Apyew C A. Now convergence in A implies convergence in H and thus

and therefore g € ¥, O

The results obtained so far can be generalized to a more abstract setting. Consider two
Banach spaces B, K C L?(G,d\ + dp) of functions over G' with continuous embeddings.
B should be a lattice, || |s] ||z = ||s||5- We then can define a localization with respect to
B simply as

Plg] = [Wayll5-

We include the value & = oo in the natural way. For B and K we further suppose that
the following holds:

Invariance of B B should be G bi-invariant: for all y € G there is an b > 0 such that
Is(y o)l < Ollslls, [ls(- o y)lls < blls]|5-
It should be stable under inversion
1s(z™)ll5 < dlls|5.

-1

Then we have u(z) = s(y~' o x o y) satisfies ||u||p < el|s||5.

Semi-continuity of B norm Suppose further that the following inequality holds for
the norm in B : if 5,, € B is any sequence of non-negative functions s,, > 0 then consider
s = liminf,_ . s,. Then we require that

l|s||g = || liminf s, ||p < liminf || s, ||5.
n—oo

In classical LP spaces this is a direct consequence of Fatou’s lemma

/lim inf s,dp < lim inf/sndu.

Compact embedding of K For the space K we suppose that the following compact
embedding property holds: let . C K be a K-bounded set. If now on each compact subset
of G the set of functions L is uniformly continuous then L is precompact in L?(G, d\+dp).

Convolution mapping The two spaces B and K are linked through the following
convolution property: for fixed r € B the convolution product with r is a linear operator
%0 B— K, uw—1rxu,

and it is bounded ||r % u||x < d||u||p, with d depending only on r.



120 CHAPTER 5. APPLICATIONS II: NONLINEAR PROBLEMS

Nonempty We suppose that there is at least one h € D(T'), h # 0 such that ®[h] < occ.
This h is clearly admissible, h € A, since B C L*(G,d\ + dp).

Under these conditions, the following theorem holds.

There is a g € X; N A such that for all u € ¥, we have

O[g] < P[u].

This function g then satisfies Wyg € K. Typical examples for such spaces B are as
follows. For

17 llwse = w7z ()

we obtain the results of the previous section, if we suppose
w*w € L*(G, d\ + dp).
A second useful family is given by
17 [lw2 = 1101 || L2(ax+dp)-

We denote by B, and B, , the associated Banach space. This means, we consider
localization quantities of the form

/w1]W9g|2d)\.
G

If w is such that

n(x) = sup Vuw(z=toy)uw(x)

satisfies n € L?(G, d\+dp), we may estimate for r = w'/? u, s = w'/?v, u,v € L*(G,d\+
dp) that
res@)] < [l onjululy ™ o x)u(r)d\y)
< ) lullrzGap vl 2 an < W7 |lwells]|w2

and thus we have B, 2 * By 2 C B, . Therefore the theorem applies and we have the
existence of an optimally localized reconstruction wavelet.

We now prove the theorem. To start we analyze the mapping properties of ®. We
denote by A the domain of ®.

A={se H: ®[s] <o} CA.

Lemma 26 The functional ® is strongly H - lower semi-continuous on . More precisely
for A>wu, —u e H in H, we have

O[u] < liminf ®[u,].

n—oo
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Proof. Since W, u,, — W,u point-wise and thus by hypothesis of semi-continuity of the
B-norm
O lim u,) = || im W, u,||p < liminf ||W,, u,|| = liminf ®[u,,]
n—oo n—oo n—oo n—oo

We even have

Lemma 27 The functional ® is H-weakly lower semi-continuous on A\ {0}. More pre-
cisely, for any H-weak convergent sequence A > g, — g € H, g # 0 with g, € A we have
®[g] < liminf ®[g,].

Proof. Let
v = lim inf ®]g,].

Clearly v > 0. In the case that v = oo the lemma holds true and we may suppose
0 < v < oco. We may find a subsequence which denote again by g, with ®[g,] < oo, and
®[g,] — 7. By hypothesis there is an h € D(T') with ®[h] < co. By the invariance of B it
follows thanks to
WonU(y)h)(z) = Wih(y™" oz oy)

that the whole orbit of h has the same properties. Since the representation is irreducible
and T has dense range, we may suppose that ¢, = (g,Th)g # 0. For s € A we have by
continuity of the convolution

[Whs|lxe = [[TTs Wis||x < d|[Wssl|p = d®[s], 1T=c  ,Wph.

By weak convergence we have ¢y, , = (gn, Th)y — (9, Th)n # 0. Therefore, since g, € A
tanks to ®[g,| < 0o, we may conclude by setting s = g,, in the formula above that {W),g,}
is a bounded set in K and hence it is bounded in H too. Since the representation of the
wavelet transform is strongly continuous this family of functions is uniformly continuous
on any compact subset of GG. Because of the compact embedding property of K we can
extract an H convergent subsequence g,y — ¢g. Since ® is strongly lower continuous we
have ®[g] < liminf ®[g,] = 7. O

Now the proof of the main theorem is easy.

Proof. Let ®[g,] — v = inf ey, P[g]. Since as before ®[g,,] < b||g,||x we see that g, is
bounded in H. Thanks to the Banach-Alaoglou theorem we may extract an H - weakly
convergent subsequence g,y — g weakly. Since ® is weekly lower semi-continuous we
may conclude that ®[g] = 7. The set ¥, is weekly closed and hence g € ¥, O

We can even prove the following optimal localization result.
There is g with ||g||g = 1, such that for all v € H, with ||u||g = 1we have

®lg] < @[u].

Proof. As before, we find a weekly convergent sequence g, — ¢ weekly with
®lg] = inf}5=1 ®[s]. Now as in the proof of lemma 27 we see that there is a strongly
convergent subsequence g, — ¢ and thus ||g|| = 1. O
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5.2.3 Numerical Approximation of Localized States

Since there is no obvious strategy to derive the optimally localized vectors g explicitly,
we aim to approximate arginf)y,,—1 ®[g] numerically. Here we limit ourselves to L2
localization. Then, in accordance with Theorem 5.2.2, the optimization problem can be
casted as follows

©(g) = Wyl 71 + llgllz-

In order to discretize the problem somehow, we may represent g by means of some frame

{r}rea C H, ie.
g= ng.

AEA

Consequently, the goal is to reconstruct a sequence {gy}rean = g € lo for which ®(g) <
®(s), for all s € H.

Introducing for some z € G the infinite matrix A(z) = ((¥x, U(2)¥y)n), ep. the
wavelet transform reads as Wyg(z) = (g, A(x)g)e, =: Flg](z). Obviously, Flg](e) =
l9]|%, and thus we may write

®(g) = | Flgll7... + aFlg](e).

Since the optimization problem is no longer convex, we have to apply adequate strategies
for nonlinear problems. We suggest to make use of a Tikhonov-based iteration method
for nonlinear problems which was developed in [RT05b]. The technology to be applied
here will always find a critical point of ®, and under additional assumptions on F and
the solution one can assure that the critical point is a global minimizer.

The method borrowed from [RT05b] goes now as follows: Firstly, in order to obtain a
problem which is hopefully easier to solve, we replace ® by

©*(g;a) == (g) + Cllg — ally, — [IFlg] — Flall|7,. 1, (5.2.2)

where a is some auxiliary element in ¢5. So far its not clear whether ®° is positive or
even bounded from below. Following the lines in [RT05b], i.e. choosing for a > 0 a ball
around the origin K, and C' adequately large (in dependence on F' and ®(a)), one can
assure for all g € K,, ®(g) < ¢°(g; a).

The iteration process is now obtained by picking some initial g, = a and therewith
some proper C' > 0 and by deriving a sequence {g, }ren via

g1 = arg mgin P°(g; g;)-

From this iteration we expect convergence at least towards a critical point of ®. First, we
have to make sure that the sequence of functionals is properly defined:

Lemma 28 Let a be given and K., C be defined as in [RT05b]. Then for all k € N,
P°(g;g;) are bounded from below, and, moreover, for the minimizers g, holds g, , €
K,.

Let now A be the shorthand for A(e). A simple calculation shows:
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mae [ |A[ AfaB) )]

Translation b

Dilation a

Figure 5.6: Maximal Eigenvalues of the infinite matrices A(a,b) for all the (a,b) € G used
in the frame representation.

Lemma 29 The necessary condition for a minimum of (5.2.2) reads as

9= {9~ adg~ Flg (Flgdu™)) (523)

The hope is that the right hand side of (5.2.3) defines a contraction. A straightforward
computation shows,

1
lg = g'lle. < 7 {alll Al + 21 HAONH 20 I Flgilll 2o } lg = 9"l

To bound this quantity requires the Lipschitz-continuity of F”'[g], or in other words, the
finiteness of || |||A(-)||| || ;2..-1 which is difficult to prove, but can be verified numerically:
we may consider the spectral radius p(A(a,b)) (for a particular frame, see below) as a
function of (a,b) € G. Figure 5.6 shows a sufficient decay of p(A(a,b)) and assures
therewith that, for C' large enough, the convergence of the fixed point iteration (5.2.3)
towards a unique minimizer g, ., of ®°(g;g,) can be achieved. Moreover, we have with
the help of [RT05b] that the sequence {g,} converges at least towards a critical point of
®. If we could impose more smoothness on F' and on the solution g to be reconstructed,
we could also achieve uniqueness.

Next, we have to ensure that ||g"™||% = 1 (the index n stands now for the fixed point
iteration) holds true through the whole fixed point iteration process, i.e. we have to
determine « in each iteration step:

(9" Ag ) = o {ePFlAgY)(e)— $2mm)
20R(Ag", Alg, — Flg"]" (Flgsluw™)))s,$2mm) +Flg, — Flg""(FlgJu (o)}
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Ai1,0) A(23,-24)

Figure 5.7: Structure of A(a,b) for two particular cases; left: (a,b) = (1,0) and right
(a,b) = (2.3,—2.4).

i.e. finding o = o™*! amounts to finding the roots of a real parabola. With the shorthand
M = R(Ag", A(g, — F'|g"]*(Flgr]lw™)))s,, We obtain

1 M (M2 — F[Ag")(e){Flg, — F'lg"] (FlgiJw )](e) = C*))'"”

FlAg™(c) (5.2.4)

Now we can summarize an algorithm for computing a critical sequence g for the mini-
mization problem infjy -1 ®|g]:

e pick some initial g, (not too far off the expected solution) and some C' > 0 (large
enough)

e compute g, , = argming ®*(g; g,) via fized point iteration (5.2.3):
1 = max{a™, a3} via (5.2.4)

— compute g" wia (5.2.3)

— compute Q"

: 1
— 911 = limy, o0 gn+

In what follows we aim to illustrate the computation of an optimally localized wavelet.
For sake of simply computing the operators A(z), we have chosen a (finite dimensional)
Cauchy wavelet frame {¢,} C Lao(R) of order N (here N=3). Thus, A(z) can be derived
for each x € G explicitly, see Figure 5.7. The symmetric weight function in our particular
case is given by

w™l (@) =w ™ (a,b) = (laf +[al )" - (1 + BI(L + |a]) )",

and the resulting iteration process to reconstruct at least a critical ¢ is illustrated in
Figure 5.8, and the final approximation with the time representation in Figure 5.9.
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Figure 5.8: From top left to up right: Fourier representations of initial gy (not normalized),

91, 910, and g3o (blue/red - real and imaginary part; green - Cauchy wavelet).
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Figure 5.10: Thresholding Landweber fixed point iteration for the pixel basis and orthog-
onal Haar wavelet basis L = W and sparsity parameter a = 0.02. From top left to up
right: original image z; T(z) + & = y°; final reconstruction of the solution; values of
ly> — T(F *g)l17,) (red) and [Wgl, (green) during the whole iteration process; spar-
sity history (red, green indicates the reference to original total number of coefficients);
error plot; J,; Gaussian surrogate term; J, (red) and J? = J,+‘Gaussian surrogate term’
(blue).

5.3 Thresholding Landweber Fixed Point Iteration —
An Illustration

In this section, we apply the iterative machinery for solving nonlinear problems in a multi
frame setting. For illustration purposes we focus on a sequence of synthetic nonlinear
problems in the field of signal and image processing.

The first example is devoted to nonlinear image deformation. As the synthetic nonlinear
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Figure 5.11: Thresholding Landweber fixed point iteration for the pixel basis and or-
thogonal Haar wavelet basis L = W and sparsity parameter o = 0.1. From top left to
up right: original image x; T'(x) + § = y°; final reconstruction of the solution; values of
ly® — T(F *9)l17,) (red) and [Wgl, (green) during the whole iteration process; spar-
sity history (red, green indicates the reference to original total number of coefficients);

error plot; J,; Gaussian surrogate term; J, (red) and JS = J,+‘Gaussian surrogate term’
(blue).

operator we consider

T(x) = cos(z) .

Assuming our image is given by some = € Ly(2), where Q = [0,1]?, then T is applied to
each value z(k, 1), for all (k,l) € Q,

T(x(k,1)) = cos(x(k,1)).

As the frame under consideration we chose the pixel basis with frame operator F' and
x = F*g for some g € {5. Moreover, we aim to reconstruct an image while requiring
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sparsity. Sparsity can be achieved when setting p = 1. However, we still know that
sparsity cannot be well achieved when dealing with a pixel frame. Hence, it would be
more feasible to switch to a wavelet frame (basis) when penalizing the approximation, i.e.
we set L = W and W denoting the orthogonal wavelet transform. Consequently, we may
cast the problem as follows,

Ja(g) = Iy = T(F*g) |7 +20IWgle, -

In the notation of Section 4.2, the Landweber iteration is then based on solving the
following fixed point equation in each step,

o C
9ir1 = EW (I - Pc) (EWM<gk+1agk>> = Sa,Wp (M(ngrlagk)) )

i.e. for each Landweber iteration we have to perform a fixed point iteration with a
generalized shrinkage projection applied in each step

Gi+10+1 — Sa,we (M(gk+1,lagk>) .

We finally need to derive the generalized shrinkage operator S, r¢. Since p = 1,

V(Wg) = Wgl, =) |(Wg),
AEA

the related convex set is then nothing else than

C={Wgely: sup|(Wg),| <1}.
AEA

This yields the componentwise acting projection Pe(Wg) = {Pe((IWg)a)}rea with

(Wg)r  if [(Wghl <1
Pe((Wg)y) = { sgn?Wg)A if \(Wg)A! >17

where sgn(0) € [—1, 1] and consequently,

(o if [(Wag)il
(I = Fe)(Wg)y) = { sgn(Wg)a(|(Wg)s| — 1) if |(Wg)i\

This is the well-known soft shrinkage operation with threshold 1, which we denote here
by S;. Thus,

Git10+1 = Sa/C (M(gk+1,lagk)) .

The numerical results for two different parameters o are shown in Figures 5.10 and 5.11.
In Figure 5.10 we have chosen a = 0.02, in Figure 5.11, @ = 0.1. We may clearly observe
that we achieve much better sparsity in the second case whereas the approximation quality
is much higher in the first example, and that the number of iterations becomes less when
« increases.
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Figure 5.12: Thresholding Landweber fixed point iteration for a wavelet based dictionary
(Fy ~ Haar system, I, ~ Daubechies wavelet basis of order ten) and sparsity parameters
a = (0.2,0.5). From top left to up right: original data z; T'(z) = y; T'(z) + 0 = y°; final
Haar reconstruction; final Db10 reconstruction; final overall reconstruction; values of
ly® — T(F*g)”%Q(Q) (red) and |gy|e, + |gsle, (green) during the whole iteration process;
sparsity history (red, green indicates the reference to original total number of coefficients);

error plot; J,; Gaussian surrogate term; J,, (red) and J5 = J,+‘Gaussian surrogate term’
(blue).

In the second illustration, we really compute a reconstruction when dealing with multi
frames. For computational reasons we consider a one dimensional synthetic data set, see
top left diagram in Figure 5.12. The nonlinearity comes into play by setting

y=T(zx)=¢".

Our frame dictionary consists now of two different bases: Daubechies wavelet bases of
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order one (Haar wavelet basis) and ten. We denote the corresponding frame operators by
Fi and F5, then

v=Kg=K(g,,9,) = F7g9, + Fy 9, .
Moreover, we again aim to reconstruct a sparse solution of the inverse deformation prob-

lem. Since we still deal with a wavelet based dictionary it is customary to set L1 = Ly = [.
The variational problem to be minimized reads then as

Ja(g) = Ja(g1.95) = IV’ — T(K (g1, 92)) 17,0 + 201191 |0, + 202]g5]e, -

Hence, the resulting system of fixed point equations (to be solved in the same manner as
before) is given by

(91)k+1 = Say/C (Ml(gk-i-lagk))
(92)kr1 = Saz/C (M2(9k+179k))

The results are visualized in Figure 5.12. The main observation is that we may indeed
reconstruct with the proposed scheme an approximation of x. Moreover, we see that
the different components of x are at most complementary covered by the two different
frames: the Haar system essentially grabs the non—-smooth part whereas the Db10 family
describes smoother components of . Of course, we must admit that the information is not
completely split, i.e. there is still some redundant information in g, and g,. However, the
reconstructed approximation of x requires even by using two bases much less coefficients
(approx. 160 coefficients) than the original data set (256 coefficients).

5.4 Acceleration of Support Vector Machines

As in Section 3.3, we briefly consider Support Vector Machines again. But contrary to
the way of applying the iterative strategy for linear problems which was essentially used
to approximate the set vectors itself, we suggest now to reduce N, and to approximate
the x;’s in

\Ifl(oz, X) = i OZZ'CI3<XZ'>

simultaneously, i.e. we aim to minimize a quantity of the form
Ng
101 (c, %) = U(3,2)|* + 27| B]1 + QZ%’Zih — min ,
i=1 b
where

Nz
V(B,2) =) Bid(Ax; + W 'z;)
=1

and Ax; denotes the approximation sequences at the coarsest wavelet decomposition level,
and W'z, the orthogonal complement (inverse of all the wavelet details). Following the
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lines in Section 4.2, a straightforward computation results in the following system of fixed
point iterations for computing the iterates

B and zp = ((z1)k,---, (2N, )k) :

Brr1 = Syosc (Be + Dg¥(Brgr, 2rg1) (Vi (o, x) — V(Bk, 21))/C)

(z)kr1 = Syyc((Z)e + WDV ( By, Ze1) (Vi(a, x) — U(G,24))/C)

(zn )k = Syyc ((Zn)k + WDgy W(Beia, Zisr) (Wi, x) — U(Be, 24)) /C)

In accordance with the convergence results in Section 3.3 we may assure by a proper
choice of C' that we approach in any case a critical point, which is not the case for the
reduction procedure presented in Section 3.3. However, a numerical verification is not
done yet.



132 CHAPTER 5. APPLICATIONS II: NONLINEAR PROBLEMS



Chapter 6

Perspectives on Adaptive Frame
Strategies

This chapter is devoted to the discussion of adaptive concepts for linear and nonlinear
problems. This is especially motivated by the high computational complexity when solv-
ing operator equations at least with multi frame dictionaries and non-diagonal operators.
In the very recent literature, e.g. [Ste03], a frame-based method for solving linear op-
erator equations is presented. This concept is sort of extension of known wavelet based
strategies, [|: using a Riesz basis of wavelet type for the underlying Hilbert space, the
operator equation is transformed into an equivalent matrix vector system. This system is
solved iteratively, where the application of the infinite stiffness matrix is replaced by an
adaptive approximation. Assuming that the stiffness matrix is sufficiently compressible ,
i.e. it can be sufficiently well approximated by sparse matrices, it was proved that adap-
tive methods have optimal computational complexity in the sense that it converges with
the same rate as the best N-term approximation for the solution assuming it would be
explicitly available. The condition concerning compressibility requires that the wavelets
have sufficiently many vanishing moments, and that they sufficiently smooth. Except on
tensor domains, wavelets that satisfy this requirement are difficult to construct. At least,
when dealing with an over-complete dictionary we are beyond bases.

To this end, in many cases a frame based treatment seems to be much better suited
for solving operator equations. In [Ste03], the usage of one individual frame is suggested.
With this frame the operator equation is transformed into a matrix vector system, after
which this system is solved iteratively by an adaptive method.

In what follows we briefly review the basic idea of Richardson iterations presented in
[Ste03]. Next, we briefly sketch the relation to Landweber type iterations we have con-
structed in Chapter 2 and propose an adaptive iteration (for which do not give convergence
results). Finally, we end this chapter with a discussion on the nonlinear case.

133
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6.1 Brief Review on an Adaptive Frame Method

We review the ideas presented in [Ste03]. Given some linear operator L which is boundedly
invertible from some Hilbert space H into itself, we consider the problem of finding v such
that

Lv==z.

The basic concept requires some additional facts on frames. Assume we are given some
frame with frame operator F', such that

F:H =l f=A{fi=(03}ea (6.1.1)
F*:ly—H, c— Z CADA (6.1.2)
AEA

are bounded with norm less or equal v/B. The composition F*F is a positive and self-
adjoint (i.e. boundedly invertible) operator. The canonical dual frame has frame bounds
B~!, A7 and corresponding analysis and synthesis operators

F=F(F*F)?, F'=(FF)™F. (6.1.3)
In particluar, one has the following orthogonal decomposition of /5
Uy =R(F)®N(F*),
and
Q:=F(F*F)'F*: ly » R(F),
is the orthogonal projection onto R(F).

Let us now transform the operator equation in a matrix vector system. At first, write
v = F*g for some g € /5, where g satisfies

Mg = =z, (6.1.4)

with
M :=FLF* and z:=Fz.

From - = .
FL-'F*FLF* = FF*
FLF*FL\F* = FF* } = Q=TLonR(E),

we conclude that M |zr)y : R(F) — R(F) is bounbedly invertible, with |[M|| < B||L]|
and HM\;Q%F)H < A7Y|LTY|, where N(M) = N(F*).

Now we can write the iterative scheme to solve in infinite dimensional system Mg = z.
In case L is symmetric and positive, M = M* > 0. With A\pax = Anax(M) = ||[M||
and Al = Apin (M |g(r) = ||M|7_2%F)||*1, for 0 < n < 2/\,ax, we consider the damped

Richardson iteration
k11 — G — U(Mgk - z) . (6-1-5)
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We infer that

1Q(g — g1l < pllQ(g — g4l

where p = ||(I — nM)|rr || = max{nAmax — 1,1 — nAf, 1

In case of L being non-symmetric or indefinite can be treated by considering the normal
equation
M*"Mg=M"z . (6.1.6)

The bulk of [Ste03] is now the study of an inexact version of (6.1.5) in which the application
of the infinite matrix M is approximated (we neglect here the problem that errors made in
R(F*) are not reduced in subsequent iterations). Obviously, since in actual computations
neither we can handle an infinite vector z, nor we can apply the infinite matrix M,
iteration (6.1.5) is not a practical algorithm. To this end, assume we have the following
procedures at our disposal (for a detailed description we refer the reader to [Ste03]):

e RHS(¢,8) — g.: determines for g € {5 a finitely supported g, € {5 such that
g — gelle, < e (6.1.7)

e APPLY (¢,N,v) — w. determines for M = N € L({3) and for a finitely sup-
ported v € {5 a finitely supported w, such that

INV —w|le, <€ (6.1.8)

e COARSE(e¢,v) — v determines for a finitely supported v € /5 a finitely sup-
ported v, € {5 with at most N significant coefficients, such that

[V = Velle, <. (6.1.9)

Based on these routines, we may consider the following inexact version of the damped
Richardson iteration:

SOLVE (e, M,z)—g,:
Let § < 1/3 and K € N be fixed such that 3p% < 6
e O, gy = 0, €y = HM‘;{%F)HHz”
while €; > € do
t:=1+1
€ = 3p%ei_1/0
z; = APPLY (0¢;/(6nK), g)

fz‘,03:gz‘—1
forj=1,...,K do

fi,j = fz‘,j—l —n(APPLY (0¢;/(6nK), M, .fz',j—l) — z;)

end

g, = COARSE((1—0)e, fzK)
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end
gs = gz

The following theorem gives the approximation result (for extensions of this theorem and
a proof we refer the reader again to [Ste03]).

Theorem 6.1.1 Let g € Iy be some solution of Mg = z. Then the vectors g; and f; y)
produced in SOLV E(e, M, z) satisfy

Qg —g)l <e ,

and thus,
1Q(g —g )l <e.

6.2 Adaptivity for Solving Variational Problems

We focus on linear problems. In view of quadratic Tikhonov functionals we may of course
consider a slightly modified operator

M := FA"AF* + al

and may directly apply SOLV E(e, M, z) to this operator to obtain an adaptive way of
deriving the solution.

However, in contrast to apply the inexact Richardson iteration to the normal equation
(what quite natural in the quadratic situation), we may also investigate the relation
between the Landweber iteration developed in Section 2.2. We restrict the analysis to the
single frame approach (but we note that achieving optimal complexity is especially for the
multi frame case of special interest). The hope is also to deduce an adaptive scheme for
the linear operator setting with some non-quadratic penalty. To this end, let us consider
the variational problem from Section 2.2

O(g) == ||f — Kag|* + clgl’ .

For p = 2, setting M = K% K4 and assuming ||A|| < 1, the resulting iteration reads as
1
91~ g T a = (Kif+(B-1-M)g,) .

By Theorem 2.2.1 (but is also clear since the mapping is contractive) we immediately
deduce that for arbitrarily chosen g, the sequence g, converges in norm to a solution of

the normal equation
(M +al)g=K,f, (6.2.1)

o (S 5] )

or explicitely
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which can be recasted as

1 i M +all’
- J—— K*
. BM(;{ BM]) 3

i.e. the damped Landweber iteration is sort of damped Richardson iteration with
relaxation parameter (B + «)~! and operator M + . Thus, for p = 2, we may directly
apply the adaptive concept of the latter section.

For 1 < p < 2, we have

1 *
9ir1 = Spa/2B (gi — E(Mgi — KAf)> ) (6.2.2)

Iteration (6.2.2) is nothing than a damped Richardson iteration with relaxation parameter
B~! and operator M and where the generalized shrinkage operator with threshold /2B
is applied in each step. In principle, formula (6.2.2) would suggest the following adaptive
concept (where we omit detailed constants since we do not give any convergence proof

here):

Let z = K, f, then
shrinkSOLVE (e, M,z)— g,:

1:=0,9,:=0, ¢ =
while €; > € do

=141

€ = 62(61;1)

Z; = APPLY(Cg(GZ),g)
hio:=g;, 4
forj=1,...,K do

1
hi,j = Sp7% (hi,jl — E(APPLY(CZL(Q), M, hi,jfl) — Z,L))
end

g, ‘= COARSE(C{)(E@), hi,K)

end
ge = gz

Remark 6.2.1 In the nonlinear case, the situation is completely different since we have
to treat two nested iterations in a nonlinear framework. For the single frame situation we
considered the functional

Jol(g) = v’ = T(F*g)|3, ) + 22%(Lg) ,
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where we have seen that a method to approach a solution is the Landweber iteration which
1s based on solving the following fixed point equation in each step,

9i+1 = Sa,Lc (M(Qk+1>gk)) .

Involving the fixed point iteration by some index |, we obtain

1 * *
9i+1,0+1 = Sa.Lc <91<; e (FT,<ng+1,l) T(Fg;) — FT/(ngH,z) ?JE)) .

Since we always have to evaluate the nonlinear operators T'(-) (inner iteration) and T'(-)
(outer iteration), the technology of APPLY is not adequate (since its based on compress-
ible matrices). The development of some reasonable adaptive strategy for the full nonlinear
problem while using multi frames is because of the resulting computational complexity very
important — but it remains for the moment a pipe dream.
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